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JPMorgan Investment Funds

Konsolidierte Aufstellung des Nettovermögens

zum 30. Juni 2019

JPMorgan
Investment Funds

Konsolidiert
USD

Aktiva
Wertpapierbestand zum Marktwert 56.404.118.239
Anschaffungskosten: 54.209.523.508
Vermögensanlagen in TBAs zum Marktwert* 1.008.281
Guthaben bei Banken und Brokern 1.213.232.879
Forderungen aus dem Verkauf von Anlagen 162.272.907
Forderungen aus Zeichnungen 189.311.255
Forderungen aus Dividenden und Zinsen, netto 378.878.142
Steuererstattungsansprüche 34.935.359
Honorarverzicht** 639.965
Sonstige Forderungen 37.295
Nicht realisierter Nettogewinn aus Devisentermingeschäften 256.264.088
Nicht realisierter Nettogewinn aus Finanztermingeschäften 5.155.748
Sonstige Derivate zum Marktwert 34.951.223

Aktiva insgesamt 58.680.805.381

Passiva
Verbindlichkeiten bei Banken und Brokern 19.076.194
Verbindlichkeiten aus dem Kauf von Anlagen 254.122.064
Verbindlichkeiten aus dem Kauf von TBAs* 1.003.839
Verbindlichkeiten aus Rücknahmen von Anteilen 156.380.620
Beratungs- und Verwaltungsgebühren 48.564.066
Verbindlichkeiten aus Fondsverwaltungsgebühren 3.398.942
Verbindlichkeiten aus Vertriebsgebühren 3.622.898
An die Wertentwicklung des Fonds gebundene Gebühr 853.402
Sonstige Verbindlichkeiten*** 2.509.099
Nicht realisierter Nettoverlust aus Devisentermingeschäften 5.506.011
Nicht realisierter Nettoverlust aus Finanztermingeschäften 6.158.337
Sonstige Derivate zum Marktwert 2.391.734

Passiva insgesamt 503.587.206

Nettovermögen insgesamt 58.177.218.175

Historische Nettovermögen insgesamt
31. Dezember 2018 53.908.518.950
31. Dezember 2017 58.142.594.162

* Siehe Erläuterung 2i).
** Siehe Erläuterung 3a), 3b), 3c) und 3d). Überschreiten die tatsächlichen Betriebskosten den Prozentsatz mit Obergrenze, wird der von der Verwaltungsgesellschaft übernommene Betrag in der
konsolidierten Aufstellung des Nettovermögens und der konsolidierten Ertrags- und Aufwandsrechnung und Entwicklung des Nettovermögens gesondert als „Honorarverzicht“ ausgewiesen.
*** Sonstige Verbindlichkeiten umfassen hauptsächlich die Vergütung der Mitglieder des Verwaltungsrates, die Abschlussprüfungs- und Steuerberatungsgebühren und -auslagen, die Kosten für die
Registrierung, die Veröffentlichung, den Versand, den Druck sowie die Rechts- und Marketingkosten.

Die beigefügten Erläuterungen sind ein integraler Bestandteil dieses Berichts.
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JPMorgan Investment Funds

Konsolidierte Aufstellung des Nettovermögens (Fortsetzung)

zum 30. Juni 2019

Europe
Select Equity

Fund
EUR

Europe
Strategic Dividend

Fund
EUR

Global
Dividend

Fund
USD

Global
Select Equity

Fund
USD

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 - -
34.731.368 312.170 - 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 3.708.863.895 148.755.412 259.613.673
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JPMorgan Investment Funds

Konsolidierte Aufstellung des Nettovermögens (Fortsetzung)

zum 30. Juni 2019

Japan
Select Equity

Fund
JPY

Japan
Strategic Value

Fund
JPY

US
Select Equity

Fund
USD

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 41.338.196 4.751.662 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 44.752 207.028

- - - -
2.210.148 3.840.326 32.443 52.431
1.466.788 - - -

- - 32.300 -
- - - -

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
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JPMorgan Investment Funds

Konsolidierte Aufstellung des Nettovermögens (Fortsetzung)

zum 30. Juni 2019

Global
Income

Fund
EUR

Global
Income Conservative

Fund
EUR

Global
Macro

Fund
USD

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 1.059.465.656 1.300.650.831 5.632.573.440
23.693.980.219 552.849.016 635.009.746 4.481.602.275
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JPMorgan Investment Funds

Konsolidierte Aufstellung des Nettovermögens (Fortsetzung)

zum 30. Juni 2019

Global Convertibles
Conservative

Fund
USD

Global
High Yield Bond

Fund
USD

Income
Opportunity

Fund
USD

US
Bond
Fund
USD

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
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JPMorgan Investment Funds

Konsolidierte Ertrags- und Aufwandsrechnung und Entwicklung des Nettovermögens

für den Berichtszeitraum vom 1. Januar 2019 bis zum 30. Juni 2019

JPMorgan
Investment Funds

Konsolidiert
USD

Nettovermögen zu Beginn des Berichtszeitraumes* 53.730.469.717

Erträge
Dividendenerträge, netto 378.986.673
Zinserträge, netto 693.450.831
Erträge aus Wertpapierleihen 3.320.836
Zinsen aus Bankguthaben 784.376
Zinsen aus Swap-Transaktionen 2.700.610

Erträge insgesamt 1.079.243.326

Aufwendungen
Beratungs- und Verwaltungsgebühren 275.782.394
Fondsverwaltungsgebühren 20.266.322
Vertriebsgebühren 20.892.192
Gebühren der Verwahrstelle, der Verwaltungsgesellschaft, der Verwaltungs- und der Domizilierungsstelle 8.405.590
Gebühren der Register- und der Transferstelle 2.072.343
Taxe d’abonnement 11.615.620
Zinsaufwendungen aus Bankverbindlichkeiten 960.419
Zinsen aus Swap-Transaktionen 1.523.358
Sonstige Gebühren** 5.504.035

347.022.273

Abzüglich: Honorarverzicht*** 4.786.942

Aufwendungen insgesamt vor der an die Wertentwicklung des Fonds gebundene Gebühr 342.235.331

An die Wertentwicklung des Fonds gebundene Gebühr 853.402

Aufwendungen insgesamt 343.088.733

Nettoanlageerträge/(-verluste) 736.154.593

Realisierter Nettogewinn/(-verlust) aus dem Verkauf von Vermögensanlagen 566.068.557
Realisierter Nettogewinn/(-verlust) aus Devisentermingeschäften (451.929.413)
Realisierter Nettogewinn/(-verlust) aus Finanztermingeschäften (73.929.097)
Realisierter Nettogewinn/(-verlust) aus Devisengeschäften 25.056.775
Realisierter Nettogewinn/(-verlust) aus TBA (1.339)
Realisierter Nettogewinn/(-verlust) aus sonstigen Derivaten (74.771.523)

Realisierter Nettogewinn/(-verlust) im Berichtszeitraum (9.506.040)

Nettoveränderung des nicht realisierten Gewinns/(Verlusts) aus Vermögensanlagen 3.694.812.392
Nettoveränderung des nicht realisierten Gewinns/(Verlusts) aus Devisentermingeschäften 21.682.524
Nettoveränderung des nicht realisierten Gewinns/(Verlusts) aus Finanztermingeschäften (10.502.191)
Nettoveränderung des nicht realisierten Gewinns/(Verlusts) aus Devisengeschäften (7.042.562)
Nettoveränderung des nicht realisierten Gewinns/(Verlusts) aus TBA 5.781
Nettoveränderung des nicht realisierten Gewinns/(Verlusts) aus sonstigen Derivaten 3.452.442

Nettoveränderung des nicht realisierten Gewinns/(Verlusts) im Berichtszeitraum 3.702.408.386

Erhöhung/(Verminderung) des Nettovermögens infolge von Transaktionen 4.429.056.939

Veränderungen des Anteilkapitals
Zeichnungen 11.312.385.677
Rücknahmen (10.573.895.077)

Erhöhung/(Verminderung) des Nettovermögens infolge von Veränderungen des Anteilkapitals 738.490.600

Ausschüttung (720.799.081)

Nettovermögen am Ende des Berichtszeitraumes 58.177.218.175

* Der Eröffnungssaldo wurde unter Verwendung der Devisenkurse vom 30. Juni 2019 umgerechnet. Dieselben Nettovermögenswerte ergaben einen Betrag von USD 53.908.518.950 zum Devisenkurs
vom 31. Dezember 2018.
** Sonstige Verbindlichkeiten umfassen hauptsächlich die Vergütung der Mitglieder des Verwaltungsrates, die Abschlussprüfungs- und Steuerberatungsgebühren und -auslagen, die Kosten für die
Registrierung, die Veröffentlichung, den Versand, den Druck sowie die Rechts- und Marketingkosten.
*** Siehe Erläuterung 3a), 3b), 3c) und 3d). Überschreiten die tatsächlichen Betriebskosten den Prozentsatz mit Obergrenze, wird der von der Verwaltungsgesellschaft übernommene Betrag in der
konsolidierten Aufstellung des Nettovermögens und der konsolidierten Ertrags- und Aufwandsrechnung und Entwicklung des Nettovermögens gesondert als „Honorarverzicht“ ausgewiesen.

Die beigefügten Erläuterungen sind ein integraler Bestandteil dieses Berichts.
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JPMorgan Investment Funds

Konsolidierte Ertrags- und Aufwandsrechnung und Entwicklung des Nettovermögens (Fortsetzung)

für den Berichtszeitraum vom 1. Januar 2019 bis zum 30. Juni 2019

Europe
Select Equity

Fund
EUR

Europe
Strategic Dividend

Fund
EUR

Global
Dividend

Fund
USD

Global
Select Equity

Fund
USD

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
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JPMorgan Investment Funds

Konsolidierte Ertrags- und Aufwandsrechnung und Entwicklung des Nettovermögens (Fortsetzung)

für den Berichtszeitraum vom 1. Januar 2019 bis zum 30. Juni 2019

Japan
Select Equity

Fund
JPY

Japan
Strategic Value

Fund
JPY

US
Select Equity

Fund
USD

Global
Balanced

Fund
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

120.249 424.377 569 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
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JPMorgan Investment Funds

Konsolidierte Ertrags- und Aufwandsrechnung und Entwicklung des Nettovermögens (Fortsetzung)

für den Berichtszeitraum vom 1. Januar 2019 bis zum 30. Juni 2019

Global
Income

Fund
EUR

Global
Income Conservative

Fund
EUR

Global
Macro

Fund
USD

Global
Macro Opportunities

Fund
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
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JPMorgan Investment Funds

Konsolidierte Ertrags- und Aufwandsrechnung und Entwicklung des Nettovermögens (Fortsetzung)

für den Berichtszeitraum vom 1. Januar 2019 bis zum 30. Juni 2019

Global Convertibles
Conservative

Fund
USD

Global
High Yield Bond

Fund
USD

Income
Opportunity

Fund
USD

US
Bond
Fund
USD

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
41.380 254.668 163.748 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)

- - (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
2.762 (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
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JPMorgan Investment Funds

Aufstellung der Veränderung der Anzahl der Anteile (Fortsetzung)

für den Berichtszeitraum vom 1. Januar 2019 bis zum 30. Juni 2019

Anteile im Umlauf am
Anfang des

Berichtszeitraumes
Gezeichnete

Anteile
Zurückgenommene

Anteile

Anteile im Umlauf am
Ende des

Berichtszeitraumes

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 I (acc) - EUR 1.012.574,927 172.232,775 110.471,957 1.074.335,745
JPM Europe Select Equity I (acc) - USD (hedged) 36.024,268 36.823,799 18.564,019 54.284,048
JPM Europe Select Equity I (dist) - EUR 4.291,868 - - 4.291,868
JPM Europe Select Equity I2 (acc) - EUR 1.292.815,477 494.067,843 725.905,122 1.060.978,198
JPM Europe Select Equity I2 (acc) - USD 24.532,995 8.188,718 1.082,016 31.639,697
JPM Europe Select Equity I2 (acc) - USD (hedged)* 3.337,577 2.038,792 5.376,369 -
JPM Europe Select Equity I2 (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 I (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 I (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 I (div) - EUR 4.622.464,620 128.514,621 2.476.370,022 2.274.609,219
JPM Europe Strategic Dividend I (mth) - USD (hedged) - 20,168 - 20,168
JPM Europe Strategic Dividend I2 (acc) - EUR 131.893,270 295.376,861 114.414,993 312.855,138
JPM Europe Strategic Dividend I2 (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

* Anteilklasse zum Ende des Berichtszeitraumes stillgelegt.
** Anteilklasse im Berichtszeitraum reaktiviert.
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JPMorgan Investment Funds

Aufstellung der Veränderung der Anzahl der Anteile (Fortsetzung)

für den Berichtszeitraum vom 1. Januar 2019 bis zum 30. Juni 2019

Anteile im Umlauf am
Anfang des

Berichtszeitraumes
Gezeichnete

Anteile
Zurückgenommene

Anteile

Anteile im Umlauf am
Ende des

Berichtszeitraumes

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 I2 (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 I2 (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 I (acc) - EUR (hedged) 122.047,163 24.323,075 9.815,814 136.554,424
JPM Japan Strategic Value I2 (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

* Anteilklasse zum Ende des Berichtszeitraumes stillgelegt.
** Anteilklasse im Berichtszeitraum reaktiviert.
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JPMorgan Investment Funds

Aufstellung der Veränderung der Anzahl der Anteile (Fortsetzung)

für den Berichtszeitraum vom 1. Januar 2019 bis zum 30. Juni 2019

Anteile im Umlauf am
Anfang des

Berichtszeitraumes
Gezeichnete

Anteile
Zurückgenommene

Anteile

Anteile im Umlauf am
Ende des

Berichtszeitraumes

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 I (acc) - EUR 117.873,905 250.932,638 86.906,013 281.900,530
JPM US Select Equity I (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 I (dist) - GBP 11,493 - - 11,493
JPM US Select Equity I (dist) - USD 5.814,654 5.328,533 - 11.143,187
JPM US Select Equity I2 (acc) - EUR 215.333,236 142.761,160 35.269,907 322.824,489
JPM US Select Equity I2 (acc) - EUR (hedged) 10.963,775 6.011,698 15.601,573 1.373,900
JPM US Select Equity I2 (acc) - USD 1.668.442,486 127.296,627 282.322,773 1.513.416,340
JPM US Select Equity I2 (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) 2.155.051,255 198.886,211 227.582,519 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 I2 (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

** Anteilklasse im Berichtszeitraum reaktiviert.
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JPMorgan Investment Funds

Aufstellung der Veränderung der Anzahl der Anteile (Fortsetzung)

für den Berichtszeitraum vom 1. Januar 2019 bis zum 30. Juni 2019
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Zurückgenommene

Anteile
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Berichtszeitraumes

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 I (acc) - EUR 279.046,189 135.991,667 200.703,108 214.334,748
JPM Global Income I (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 I (div) - USD (hedged) 454,887 - - 454,887
JPM Global Income I (mth) - JPY (hedged) 24.901.663,444 - 827.001,320 24.074.662,124
JPM Global Income I2 (acc) - EUR 1.748.386,575 4.202.982,371 499.416,260 5.451.952,686
JPM Global Income I2 (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 I2 (acc) - EUR - 11.132,261 74,334 11.057,927
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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 I (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 I (acc) - CHF (hedged) 803.515,325 - - 803.515,325
JPM Global Macro Opportunities I (acc) - EUR 9.439.071,077 1.316.152,244 3.025.441,137 7.729.782,184
JPM Global Macro Opportunities I (acc) - JPY (hedged) 4.159.432,375 435.560,933 777.741,453 3.817.251,855
JPM Global Macro Opportunities I (acc) - RMB (hedged) 13.619.772,382 8.940.482,905 - 22.560.255,287
JPM Global Macro Opportunities I (acc) - SEK (hedged) 193.495,967 206.723,606 84.065,688 316.153,885
JPM Global Macro Opportunities I (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 I (acc) - USD 287.477,264 2.380,396 270.490,101 19.367,559
JPM Global Convertibles Conservative I2 (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

* Anteilklasse zum Ende des Berichtszeitraumes stillgelegt.
^ Die Anteilklasse „(mth)“ wurde in Anteilklasse „(dist)“ innerhalb desselben Teilfonds umbenannt.
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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 I2 (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 I2 (dist) - EUR (hedged)* 28.096,124 227,309 28.323,433 -
JPM Global High Yield Bond I2 (dist) - GBP (hedged)* 53.476,150 2.050,095 55.526,245 -
JPM Global High Yield Bond I2 (dist) - USD 161.329,476 2.128,957 135.299,183 28.159,250
JPM Global High Yield Bond I2 (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

* Anteilklasse zum Ende des Berichtszeitraumes stillgelegt.

20



JPMorgan Investment Funds

Aufstellung der Veränderung der Anzahl der Anteile (Fortsetzung)

für den Berichtszeitraum vom 1. Januar 2019 bis zum 30. Juni 2019

Anteile im Umlauf am
Anfang des

Berichtszeitraumes
Gezeichnete

Anteile
Zurückgenommene

Anteile

Anteile im Umlauf am
Ende des

Berichtszeitraumes

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 I (perf) (acc) - EUR (hedged) 2.867.510,285 1.013.677,436 496.999,394 3.384.188,327
JPM Income Opportunity I (perf) (acc) - JPY (hedged) - 2.136,778 - 2.136,778
JPM Income Opportunity I (perf) (acc) - SGD (hedged) 20.021.062,730 - - 20.021.062,730
JPM Income Opportunity I (perf) (acc) - USD 915.513,981 1.202.652,714 228.120,418 1.890.046,277
JPM Income Opportunity I (perf) (dist) - EUR 430.622,000 17.333,000 40.875,000 407.080,000
JPM Income Opportunity I (perf) (dist) - EUR (hedged) 834.807,610 76.566,774 113.549,270 797.825,114
JPM Income Opportunity I (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 I (acc) - USD 161.337,958 93.840,355 28.594,629 226.583,684

** Anteilklasse im Berichtszeitraum reaktiviert.

Die beigefügten Erläuterungen sind ein integraler Bestandteil dieses Berichts.
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JPMorgan Investment Funds

Statistische Angaben (Fortsetzung)

Nettoinventarwert pro Anteil in Anteilklassewährung

30. Juni 2019 31. Dezember 2018 31. Dezember 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 I (acc) - EUR 198,80 170,25 193,11
JPM Europe Select Equity I (acc) - USD* - - 177,22
JPM Europe Select Equity I (acc) - USD (hedged) 155,47 131,63 145,93
JPM Europe Select Equity I (dist) - EUR 131,79 115,55 133,54
JPM Europe Select Equity I2 (acc) - EUR 102,34 87,60 99,27
JPM Europe Select Equity I2 (acc) - USD 98,68 84,85 100,83
JPM Europe Select Equity I2 (acc) - USD (hedged)* - 90,08 99,77
JPM Europe Select Equity I2 (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) 133,91 118,32 130,22
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 I (acc) - EUR 176,12 157,47 177,57
JPM Europe Strategic Dividend I (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 I (div) - EUR 93,35 85,59 101,27
JPM Europe Strategic Dividend I (mth) - USD (hedged) 102,81 - -
JPM Europe Strategic Dividend I2 (acc) - EUR 99,03 88,48 99,65
JPM Europe Strategic Dividend I2 (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

* Anteilklasse zum Ende des Berichtszeitraumes stillgelegt.
** Anteilklasse im Berichtszeitraum reaktiviert.
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Nettoinventarwert pro Anteil in Anteilklassewährung

30. Juni 2019 31. Dezember 2018 31. Dezember 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 I2 (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 I2 (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 I (acc) - EUR (hedged) 94,62 91,02 119,42
JPM Japan Strategic Value I2 (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

* Anteilklasse zum Ende des Berichtszeitraumes stillgelegt.
** Anteilklasse im Berichtszeitraum reaktiviert.
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Statistische Angaben (Fortsetzung)

Nettoinventarwert pro Anteil in Anteilklassewährung

30. Juni 2019 31. Dezember 2018 31. Dezember 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 I (acc) - EUR 119,47 100,60 102,84
JPM US Select Equity I (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 I (dist) - GBP 118,62 100,13 -
JPM US Select Equity I (dist) - USD 173,21 147,30 159,74
JPM US Select Equity I2 (acc) - EUR 103,91 87,45 -
JPM US Select Equity I2 (acc) - EUR (hedged) 105,56 90,55 100,00
JPM US Select Equity I2 (acc) - USD 110,70 93,59 100,26
JPM US Select Equity I2 (dist) - USD 109,93 93,47 100,26
JPM US Select Equity X (acc) - USD 395,31 333,55 355,81

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 I2 (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 - -

** Anteilklasse im Berichtszeitraum reaktiviert.
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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 I (mth) - JPY (hedged) 13.023,00 12.266,00 13.712,00
JPM Global Income I2 (acc) - EUR 103,26 95,17 -
JPM Global Income I2 (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 I2 (acc) - EUR 104,76 - -

* Anteilklasse zum Ende des Berichtszeitraumes stillgelegt.
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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 I (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 77,34
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 I (acc) - CHF (hedged) 101,79 99,20 -
JPM Global Macro Opportunities I (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 I (acc) - RMB (hedged) 10,71 10,26 -
JPM Global Macro Opportunities I (acc) - SEK (hedged) 992,71 964,66 -
JPM Global Macro Opportunities I (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 I (acc) - USD 164,44 154,67 159,58
JPM Global Convertibles Conservative I2 (acc) - USD 103,59 97,39 100,34
JPM Global Convertibles Conservative X (acc) - USD 144,30 135,22 138,45

* Anteilklasse zum Ende des Berichtszeitraumes stillgelegt.
^ Die Anteilklasse „(mth)“ wurde in Anteilklasse „(dist)“ innerhalb desselben Teilfonds umbenannt.
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Statistische Angaben (Fortsetzung)

Nettoinventarwert pro Anteil in Anteilklassewährung

30. Juni 2019 31. Dezember 2018 31. Dezember 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) 8,33 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 I (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 I2 (acc) - EUR (hedged) 103,46 95,50 100,00
JPM Global High Yield Bond I2 (acc) - USD 108,25 98,39 100,22
JPM Global High Yield Bond I2 (dist) - EUR (hedged)* - 95,49 100,00
JPM Global High Yield Bond I2 (dist) - GBP (hedged)* - 96,61 100,05
JPM Global High Yield Bond I2 (dist) - USD 102,30 98,37 100,22
JPM Global High Yield Bond I2 (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 -

* Anteilklasse zum Ende des Berichtszeitraumes stillgelegt.
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Statistische Angaben (Fortsetzung)

Nettoinventarwert pro Anteil in Anteilklassewährung

30. Juni 2019 31. Dezember 2018 31. Dezember 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 I (perf) (acc) - EUR (hedged) 76,83 75,54 77,40
JPM Income Opportunity I (perf) (acc) - JPY (hedged) 9.992,00 - -
JPM Income Opportunity I (perf) (acc) - SGD (hedged) 11,03 10,73 10,77
JPM Income Opportunity I (perf) (acc) - USD 115,59 112,03 111,67
JPM Income Opportunity I (perf) (dist) - EUR 101,16 97,94 -
JPM Income Opportunity I (perf) (dist) - EUR (hedged) 70,21 71,01 74,62
JPM Income Opportunity I (perf) (dist) - GBP (hedged) 57,37 58,88 60,91
JPM Income Opportunity I (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 251,14 234,84 237,91
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 I (acc) - USD 113,68 106,28 107,63

* Anteilklasse zum Ende des Berichtszeitraumes stillgelegt.
** Anteilklasse im Berichtszeitraum reaktiviert.

Die beigefügten Erläuterungen sind ein integraler Bestandteil dieses Berichts.
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1. Organisation

JPMorgan Investment Funds (der „Fonds“ oder die „SICAV“) ist eine am 22. Dezember 1994 mit dem Namen J.P. Morgan Investment Funds gegründete
Investmentgesellschaft. Am 19. November 2001 wurde der Name der SICAV in JPMorgan Fleming Investment Funds und am 12. September 2005 in
JPMorgan Investment Funds geändert.
Der Fonds ist nach Teil I des luxemburgischen Gesetzes über Organismen für gemeinsame Anlagen vom 17. Dezember 2010 in der aktuellen Fassung in der
Rechtsform einer Société Anonyme organisiert und qualifiziert sich als Investmentgesellschaft mit variablem Kapital (Société d’Investissement à Capital
Variable – SICAV). Zum 30. Juni 2019 hat er 16 Teilfonds mit getrennten Anlageportfolios, die sich aus Wertpapieren, Bankguthaben und anderen
Instrumenten zusammensetzen.
JPMorgan Asset Management (Europe) S.à r.l. wurde am 12. September 2005 durch die SICAV zur Verwaltungsgesellschaft bestellt. Seit 1. Juli 2011 agiert
JPMorgan Asset Management (Europe) S.à.r.l. als Verwaltungsgesellschaft nach Kapitel 15 gemäß dem luxemburgischen Gesetz vom 17. Dezember 2010 in
der vorliegenden Fassung und erfüllt die OGAW-Bestimmungen.
Die SICAV ist im Handels- und Gesellschaftsregister von Luxemburg unter der Nummer B 49 663 eingetragen.
Jeder Teilfonds kann die Anteilklassen A, C, D, F, I, I2, P, T, V und X enthalten. Die Anteilklassen können sich bezüglich des Mindestzeichnungsbetrags,
Mindestbestands, der Währung und/oder Anspruchsberechtigung, der geltenden Gebühren und Kosten sowie der für sie geltenden Dividendenpolitik
unterscheiden. Bestimmte Anteilklassen berechnen eine an die Wertentwicklung des Fonds gebundene Gebühr und werden durch die Aufnahme des
Zusatzes „(perf)“ in Namen neu bezeichnet.
Innerhalb jedes Teilfonds können einzelne Anteilklassen auf Währungen lauten, die sich von der des Teilfonds unterscheiden. Die Währung jeder
Anteilklasse ist aus ihrer Namensbezeichnung ersichtlich.

2. Wesentliche Rechnungslegungsgrundsätze

Der vorliegende Bericht wird nach den luxemburgischen Bestimmungen über Organismen für gemeinsame Anlagen in Wertpapieren erstellt.

a) Bewertung der Anlagen
Wertpapiere, die an einer amtlichen Börse notiert sind oder an einem anderen geregelten Markt gehandelt werden, werden zu dem zum Zeitpunkt der
Berechnung des Nettoinventarwerts verfügbaren Kurs bewertet.
Werden Wertpapiere an mehreren Börsen notiert oder an mehreren Märkten gehandelt, findet der letzte verfügbare Kurs oder gegebenenfalls der
Durchschnittskurs an der Hauptbörse bzw. an dem Hauptmarkt Anwendung.
Wertpapiere, die nicht amtlich notiert sind oder nicht an einem anderen geregelten Markt gehandelt werden, werden zum letzten verfügbaren Kurs
bewertet. Wertpapiere, für die kein Kurs verfügbar ist oder bei denen der letzte verfügbare Kurs nicht repräsentativ ist, werden auf der Grundlage ihres
angemessenerweise vorhersehbaren Verkaufspreises bewertet, der vom Verwaltungsrat mit Sorgfalt und in gutem Glauben ermittelt wird.
Aktien oder Anteile von OGAW oder anderen OGA werden zum zuletzt verfügbaren Preis oder Nettoinventarwert bewertet, der von diesen Organismen oder
deren Beauftragten ausgewiesen bzw. bereitgestellt wird.
Bankguthaben und Geldmarktinstrumente können zum Nennwert zuzüglich aufgelaufener Zinsen oder zu den fortgeschriebenen Anschaffungskosten
angesetzt werden.
Die Geschäftsberichte werden auf der Grundlage des Nettoinventarwerts der Teilfonds zum 28. Juni 2019 berechnet. In Übereinstimmung mit dem
Verkaufsprospekt wird der Nettoinventarwert mithilfe der letzten Wechselkurse berechnet, die zum Zeitpunkt der Berechnung bekannt sind.

b) Swing-Pricing-Anpassung
Zum Schutz der Interessen der Anteilinhaber kann der Nettoinventarwert eines Teilfonds angepasst werden, um Verwässerungen auszugleichen, die im
Zusammenhang mit großen Mittelzu- und -abflüssen eines Teilfonds entstehen können.
Diese Anpassungen werden in der Regel an Bewertungstagen vorgenommen, an denen das gesamte Handelsvolumen der Anteile eines Teilfonds (d. h.
sowohl Zeichnungen als auch Rücknahmen) einen bestimmten Schwellenwert überschreitet. Die Anpassungen sollen die erwarteten Preise, zu denen der
Teilfonds Vermögenswerte kaufen und verkaufen wird, sowie die geschätzten Transaktionskosten widerspiegeln. Der Nettoinventarwert wird bei großen
Mittelzuflüssen in den Teilfonds nach oben und bei großen Abflüssen nach unten angepasst. Für einen bestimmten Bewertungstag wird die Anpassung nie
mehr als 2% dessen betragen, was der Nettoinventarwert sonst wäre. Die Swing-Faktoren beinhalten typischerweise die geschätzten Handelskosten,
Stempelsteuern und andere Steuern sowie die Geld-/Briefspannen des Marktes. Die für einen bestimmten Teilfonds geltende Preisanpassung ist auf
Anfrage bei der Verwaltungsgesellschaft an ihrem Sitz erhältlich.
Die Verwaltungsgesellschaft trifft und überprüft regelmäßig die operativen Entscheidungen über die Swing-Preisbildung, einschließlich der
Schwellenwerte, die sie auslösen, des Umfangs der Anpassung in jedem Einzelfall und der Teilfonds, die zu einem bestimmten Zeitpunkt der
Swing-Preisbildung unterliegen bzw. nicht unterliegen werden.
Der offizielle Nettoinventarwert pro Anteil zum Ende des Berichtszeitraumes, der in den statistischen Angaben dieses Berichts veröffentlicht wird, kann
deshalb eine Swing-Pricing-Anpassung enthalten, die nicht in der konsolidierten Aufwands- und Ertragsrechnung und Entwicklung des Nettovermögens
ausgewiesen wurde.
Während des Berichtszeitraumes wurde der Swing-Pricing-Mechanismus auf alle Teilfonds mit Ausnahme von JPMorgan Investment Funds – Global Income
Fund angewendet, da die Nettoflüsse den Swing-Schwellenwert nicht erreichten.
Zum Ende des Berichtszeitraumes wurde am JPMorgan Investment Funds - Europe Select Equity Fund und JPMorgan Investment Funds - US Select Equity Fund
eine Swing-Pricing-Anpassung vorgenommen.
Um die Interessen der Anteilinhaber eines aufzunehmenden Teilfonds zu schützen, kann die Verwaltungsgesellschaft den letzten Nettoinventarwert je
Anteil des aufzunehmenden Teilfonds anpassen oder andere geeignete Anpassungen vornehmen, um die Auswirkungen etwaiger Preisanpassungen auf
den aufzunehmenden Teilfonds zu neutralisieren, die aufgrund des beim aufnehmenden Teilfonds angewandten Swing Pricing-Verfahrens durch Mittelzu-
oder -abflüsse des aufnehmenden Teilfonds am Tag der Zusammenlegung entstehen.
Die Verwaltungsgesellschaft kann es für angemessen halten, die Swing-Pricing-Korrektur nicht auf den Nettoinventarwert je Anteil eines Teilfonds
vorzunehmen, wenn sie bestrebt ist, Kapitalströme anzuziehen, damit der Teilfonds eine bestimmte Größe erreicht. Wenn hinsichtlich eines Teilfonds eine
Entscheidung getroffen wird, übernimmt die Verwaltungsgesellschaft die Abwicklungs- und sonstigen Kosten in Verbindung mit Wertpapiertransaktionen,
um eine Verwässerung des Nettoinventarwertes des Teilfonds zu vermeiden. In diesem Fall erfolgt die Zeichnung bzw. der Rückkauf durch Anteilinhaber zu
einem nicht nach oben korrigierten Nettoinventarwert, wie es bei einer Anwendung des Swing-Pricing-Mechanismus der Fall gewesen wäre.
Zum Berichtszeitraumende war kein Teilfonds im Rahmen des Swing-Waiver-Mechanismus erfasst.

c) Realisierte und nicht realisierte Gewinne und Verluste aus Anlagen
Wertpapiertransaktionen werden zum Handelstag verbucht (das Ausführungsdatum der Kauf- bzw. Verkaufsorder). Bei Geschäften mit Anteilen an anderen
Organismen für gemeinsame Anlagen werden die Transaktionen nach Eingang der Auftragsbestätigung der zugrunde liegenden Übertragungsstellen
erfasst.
Realisierte Gewinne und Verluste aus der Veräußerung von Wertpapierbeständen werden auf dem durchschnittlichen fortgeführten Anschaffungswert
berechnet. Die Wechselkursbewegungen zwischen dem Kauf- und dem Veräußerungsdatum der Wertpapiere werden in den realisierten Gewinnen und
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Verlusten aus Wertpapieren erfasst. Nicht realisierte Gewinne und Verluste aus Wertpapierbeständen errechnen sich aus den gesamten
Anschaffungskosten und enthalten die dazugehörigen nicht realisierten Wechselkursgewinne bzw.-verluste.

d) Ertragsverwendung Verbuchung
Zinserträge werden täglich berechnet und enthalten die Abschreibung von Aufgeldern und die Hinzurechnung von Abgeldern, wo zutreffend. Erträge aus
Bankzinsen werden täglich vereinnahmt. Erträge aus Dividenden werden am Abschlagstag vereinnahmt. Diese ausgewiesenen Erträge verstehen sich
abzüglich Quellensteuern und sind entsprechend angepasst, wenn Steuerrückerstattungen erfolgten.

e) Umrechnung von Fremdwährungen
Die Bücher und Aufzeichnungen jedes Teilfonds lauten auf die Basiswährung des entsprechenden Teilfonds. Auf andere Währungen lautende Beträge
werden folgendermaßen in die Basiswährung umgerechnet: (i) Anlagewerte und sonstige ursprünglich auf eine Fremdwährung lautende Aktiva und Passiva
werden an jedem Geschäftstag auf der Grundlage des am jeweiligen Tag geltenden Wechselkurses in die Basiswährung umgerechnet; (ii) Käufe und
Verkäufe ausländischer Anlagen, Erträge und Aufwendungen werden auf der Grundlage des am Tag der jeweiligen Transaktion geltenden Wechselkurses in
die Basiswährung umgerechnet.
Realisierte und nicht realisierte Nettogewinne bzw. -verluste aus Währungstransaktionen setzen sich wie folgt zusammen: (i) aus Währungsgewinnen und
-verlusten aus dem Verkauf und Besitz von Fremdwährungen und ausländischen geldnahen Anlagen; (ii) Gewinne und Verluste zwischen dem Handels- und
Abrechnungsdatum bei Wertpapiergeschäften und Devisentermingeschäften; und (iii) den aus der Differenz zwischen verbuchten und tatsächlich
eingegangenen Dividenden- und Zinsbeträgen entstehenden Gewinnen und Verlusten. Die sich aus der Umrechnung ergebenden Gewinne und Verluste sind
unter „Realisierter Nettogewinn/(-verlust) aus Devisengeschäften“ in der konsolidierten Ertrags- und Aufwandsrechnung und Entwicklung des
Nettovermögens enthalten.
Die Referenzwährung der SICAV ist der USD, wie in den konsolidierten Ausweisen angegeben.
Die Wechselkurse, die für das zum 30. Juni 2019 abgelaufenen Berichtszeitraum hauptsächlich verwendet wurden, sind die zum Zeitpunkt der
NIW-Berechnung aktuellen Devisenkurse.

1 USD = 1,42608608 AUD; 1 USD = 0,87849534 EUR; 1 USD = 8,53645000 NOK;

1 USD = 1,30961000 CAD; 1 USD = 0,78659641 GBP; 1 USD = 1,48975804 NZD;

1 USD = 0,97619000 CHF; 1 USD = 7,80782000 HKD; 1 USD = 3,73120000 PLN;

1 USD = 6,87080000 CNH; 1 USD = 283,84000000 HUF; 1 USD = 9,28373000 SEK;

1 USD = 22,34500000 CZK; 1 USD = 107,75000000 JPY; 1 USD = 1,35320000 SGD.

f) Devisentermingeschäfte
Nicht realisierte Gewinne oder Verluste aus offenen Devisentermingeschäften werden auf der Grundlage der zum betreffenden Bewertungstag geltenden
Devisenkurse bewertet. Die Betragsänderungen sind der konsolidierten Aufwands- und Ertragsrechnung und Entwicklung des Nettovermögens unter
„Nettoveränderung des nicht realisierten Gewinns/(Verlusts) aus Devisentermingeschäften“ zu entnehmen. Bei Glattstellung des Kontrakts wird der
realisierte Gewinn/(Verlust) unter „Realisierter Nettogewinn/(-verlust) aus Devisentermingeschäften“ in der konsolidierten Aufwands- und
Ertragsrechnung und Entwicklung des Nettovermögens ausgewiesen. Nicht realisierte Erträge oder Aufwendungen werden unter „Nicht realisierter
Nettogewinn /(-verlust) aus Devisentermingeschäften“ in der Entwicklung des Nettovermögens ausgewiesen.

g) Finanztermingeschäfte auf Wertpapiere und Indizes
An Terminbörsen gehandelte Finanztermingeschäfte werden zu dem börslich notierten Abrechnungskurs bewertet. Bei Abschluss der
Finanztermingeschäfte werden Einschüsse entweder in bar oder in Wertpapieren geleistet. Während der Laufzeit der Kontrakte werden Veränderungen des
Wertes der Kontrakte als nicht realisierter Gewinn oder Verlust verbucht. Dies geschieht durch eine tägliche Neubewertung, die den Marktpreis der
Kontrakte am Ende eines jeden Handelstages widerspiegelt. Je nachdem, ob Gewinne oder Verluste entstehen, werden weitere Einschüsse geleistet oder
zuvor geleistete Einschüsse erstattet. Die Zahlungsfrequenz der Einschüsse hängt ggf. vom gehandelten Termingeschäft ab. Bei Glattstellung des Kontrakts
verzeichnet die SICAV einen realisierten Gewinn oder Verlust in Höhe der Differenz zwischen dem Erlös bzw. den Kosten des glattgestellten Kontrakts und
den ursprünglichen Einstandskosten des Kontrakts, die unter „Realisierter Nettogewinn/(-verlust) aus Finanztermingeschäften“ in der konsolidierten
Ertrags- und Aufwandsrechnung und Entwicklung des Nettovermögens ausgewiesen sind.
Nicht realisierte Erträge oder Aufwendungen werden unter „Nicht realisierter Nettogewinn/(-verlust) aus Finanztermingeschäften“ in der konsolidierten
Aufstellung des Nettovermögens ausgewiesen. Die Betragsänderungen sind in der „Nettoveränderung der nicht realisierten Gewinne und Verluste aus
Finanztermingeschäften“ in der konsolidierten Aufwands- und Ertragsrechnung und Entwicklung des Nettovermögens ausgewiesen.

h) Optionsgeschäfte
Die SICAV verkauft Optionen auf Wertpapiere, Futures und Devisen. Diese Optionen werden in bar glattgestellt und stellen ein unbegrenztes Verlustrisiko für
die SICAV dar. Die SICAV unterliegt allerdings beim Verkauf von Optionen keinem Kreditrisiko, weil der Kontrahent seiner Verpflichtung durch die Zahlung
des Aufgelds bei Vertragsbeginn bereits nachgekommen ist.
Erworbene Optionen werden als Anlagen ausgewiesen; Optionsverkäufe werden als Verbindlichkeiten ausgewiesen. Führt die Ausübung einer Option zu
einer Verrechnung in bar, wird die Differenz zwischen dem Aufgeld und den Verrechnungserlösen als realisierter Gewinn oder Verlust verbucht. Werden bei
der Ausübung einer Option Wertpapiere erworben oder ausgeliefert, werden die Erwerbskosten oder Verkaufserlöse um den Betrag des Aufgelds berichtigt.
Bei Glattstellung einer Optionsposition wird die Differenz zwischen dem Aufgeld und den Kosten der Glattstellung der Optionsposition als realisierter Gewinn
oder Verlust verbucht. Bei Optionsverfall wird das Aufgeld als realisierter Gewinn für den Optionsverkauf bzw. als realisierter Verlust beim Optionserwerb
verbucht.
Für Optionen für Termingeschäfte, bei denen sich der Anlageverwalter im Vereinigten Königreich befindet, werden Schwankungsmargen täglich geleistet
oder erhalten, was davon abhängt, ob die zugrunde liegenden Termingeschäfte Verluste oder Gewinne erzielten.
Der Marktwert wird unter „Sonstige Derivate zum Marktwert“ in der konsolidierten Aufstellung des Nettovermögens ausgewiesen. Die Betragsänderungen
nicht realisierter Gewinne und Verluste sind in der „Nettoveränderung des nicht realisierten Gewinns/(Verlusts)aus sonstigen Derivaten“ in der
konsolidierten Aufwands- und Ertragsrechnung und Entwicklung des Nettovermögens ausgewiesen. Bei Glattstellung des Kontrakts wird der realisierte
Gewinn/(Verlust) unter „Realisierter Nettogewinn/(-verlust) aus sonstigen Derivaten“ in der konsolidierten Aufwands- und Ertragsrechnung und
Entwicklung des Nettovermögens ausgewiesen.

i) To-Be-Announced Wertpapiere (Noch bekannt zu gebende Wertpapiere, „TBA“)
Hierbei handelt es sich um durch Hypotheken unterlegte Wertpapiere von staatlich unterstützten Agenturen. Diese Agenturen legen in der Regel ihre
Hypothekenkredite zusammen (Pool) und veräußern Beteiligungen an dem geschaffenen Pool. Diese Wertpapiere beziehen sich auf künftige Pools dieser
Agenturen, die zur künftigen Glattstellung gekauft oder verkauft werden und deren Zinssatz oder Fälligkeit noch nicht festliegt. TBAs werden im
Wertpapierbestand getrennt offen gelegt.
Bestimmte Teilfonds können Dollar-Rolls abschließen. Hierzu werden grundsätzlich TBA-Wertpapiere eingesetzt, wobei die Teilfonds durch Hypotheken
unterlegte Wertpapiere verkaufen, die im laufenden Monat geliefert werden. Gleichzeitig verpflichtetn sie sich vertraglich, ähnliche, aber nicht identische
Wertpapiere, zu einem vereinbarten Preis an einem bestimmten Datum zurückzukaufen. Die Teilfonds weisen die Dollar-Rolls als Käufe und Verkäufe aus.
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Die Rückkaufverpflichtung seitens der Teilfonds wird entschädigt. Die Teilfonds müssen liquide Wertpapiere halten, deren Wert nicht geringer als der
Rückkaufpreis der Dollar-Rolls (einschließlich aufgelaufener Zinsen) ist. Der Marktwert der Wertpapiere, die die Teilfonds zu kaufen haben, kann unter den
vereinbarten Rückkaufpreis der Wertpapiere fallen.
Zum 30. Juni 2019 hatten die Teilfonds offene TBA-Dollar-Rolls. Sie sind in der konsolidierten Aufstellung des Nettovermögens unter „Vermögensanlagen in
TBAs zum Marktwert“ und „Offene Leerverkäufe für TBAs“ enthalten. Die Betragsänderungen der nicht realisierten Gewinne oder Verluste sind der
konsolidierten Aufwands- und Ertragsrechnung und Entwicklung des Nettovermögens unter „Nettoveränderung des nicht realisierten Wertzuwachses/
(Wertverlusts) aus TBAs“ zu entnehmen. Bei Glattstellung des Kontrakts wird der realisierte Gewinn oder Verlust unter „Realisierter Nettogewinn/(-verlust)
aus TBAs“ in der konsolidierten Aufwands- und Ertragsrechnung und Entwicklung des Nettovermögens ausgewiesen.

j) Zinsswaps
Ein Zinsswap ist eine zweiseitige Vereinbarung, gemäß der die Vertragsparteien vereinbaren, eine Reihe von Zinszahlungen gegen eine andere Reihe von
Zinszahlungen (gewöhnlich fest/variabel) auf der Grundlage eines angenommenen Betrags zu tauschen, der als Rechengrundlage dient und der in der Regel
nicht getauscht wird.
Die Marktwerte werden unter „Sonstige Derivate zum Marktwert“ in der konsolidierten Aufstellung des Nettovermögens ausgewiesen. Die Zinsen für
Zinsswaps werden unter „Zinsen für Swaptransaktionen“ in der konsolidierten Aufwands- und Ertragsrechnung und Entwicklung des Nettovermögens
ausgewiesen. Die Veränderungen der nicht realisierten Gewinne oder Verluste sind der konsolidierten Aufwands- und Ertragsrechnung und Entwicklung des
Nettovermögens unter „Nettoveränderung des nicht realisierten Gewinns/(Verlusts) aus sonstigen Derivaten“ zu entnehmen. Bei Glattstellung des
Kontrakts wird der realisierte Gewinn oder Verlust unter „Realisierter Nettogewinn/(-verlust) aus sonstigen Derivaten“ in der konsolidierten Aufwands- und
Ertragsrechnung und Entwicklung des Nettovermögens ausgewiesen.

k) Credit-Default-Swaps
Ein Credit-Default-Swap ist eine Kreditderivattransaktion, bei der zwei Parteien eine Vereinbarung abschließen, wobei eine Partei der anderen einen festen
periodischen Zinsschein für eine bestimmte Vertragslaufzeit bezahlt. Die andere Partei leistet keine Zahlungen, es sei denn, in Bezug auf ein vorher
festgelegtes Referenzvermögen tritt ein Kreditereignis ein. In diesem Fall leistet die Partei eine Zahlung an die erste Partei, und der Swap wird beendet. Der
Wert der zugrunde liegenden Wertpapiere wird bei der Berechnung der Anlagerestriktionen des betreffenden Einzelemittenten berücksichtigt.
Die Marktwerte werden unter „Sonstige Derivate zum Marktwert“ in der konsolidierten Aufstellung des Nettovermögens ausgewiesen. Die
Betragsänderungen der nicht realisierten Gewinne oder Verluste sind der konsolidierten Aufwands- und Ertragsrechnung und Entwicklung des
Nettovermögens unter „Nettoveränderung des nicht realisierten Gewinns/(Verlusts) aus sonstigen Derivaten“ zu entnehmen. Bei Glattstellung des
Kontrakts wird der realisierte Gewinn oder Verlust unter „Realisierter Nettogewinn/(-verlust) aus sonstigen Derivaten“ in der konsolidierten Aufwands- und
Ertragsrechnung und Entwicklung des Nettovermögens ausgewiesen.

3. Gebühren und Kosten

a) Gebührenstrukturen und Gesamtkostenquote mit Obergrenze
Sofern in den Einzelheiten zum Teilfonds nicht anders angegeben, ist die Anteilklasse X so konzipiert, dass sie eine alternative Gebührenstruktur zulässt. Die
Gebühr für die Verwaltung des Teilfonds wird durch die Verwaltungsgesellschaft oder die entsprechenden Unternehmen der JPMorgan Chase & Co. direkt
von den Anteilinhabern verwaltungstechnisch erhoben und eingezogen. Die Verwaltungs- und Beratungsgebühr der Anteilklasse X wird daher mit „null“ in
der Tabelle der Gebühren und Kosten des Verkaufsprospekts angegeben.
Ausnahmen bezüglich der oben genannten Gebührenstruktur sind dem Verkaufsprospekt zu entnehmen.
Der Höchstbetrag, der von den Anteilinhabern einer Anteilklasse eines jeden Teilfonds zu tragenden Gesamtgebühren und -kosten, ist nicht höher als ein
nach oben begrenzter Prozentsatz des dieser Anteilklasse zuzurechnenden gesamten Nettovermögens. Diese Gebühren und Kosten mit Obergrenze
umfassen Verwaltungs- und Beratungsgebühren, Vertriebsgebühren und sonstige Betriebs- und Verwaltungsaufwendungen; darin nicht enthalten sind ggf.
anfallende an die Wertentwicklung des Fonds gebundene Gebühren.
Darüber hinaus werden den Anteilklassen keine weiteren Kosten in Rechnung gestellt, und die Verwaltungsgesellschaft übernimmt die etwaige Differenz
zwischen den tatsächlich anfallenden Betriebskosten dieser Anteilklassen und dem Prozentsatz mit Obergrenze.
Der nach oben begrenzte Jahressatz der Gebühren und Kosten wird als die Gesamtkostenquote bezeichnet, wie im Anhang dargestellt.

b) Verwaltungs- und Beratungsgebühr
Die SICAV zahlt der Verwaltungsgesellschaft eine Verwaltungsgebühr, die anhand eines Prozentsatzes vom durchschnittlichen täglichen
Nettovermögenswert von jedem verwalteten Teilfonds bzw. von jeder Anteilklasse berechnet wird („Verwaltungs- und Beratungsgebühr“). Die
Verwaltungs- und Beratungsgebühren laufen täglich auf und sind, wie aus dem Verkaufsprospekt ersichtlich, zum Höchstsatz monatlich rückwirkend zu
zahlen. Die Verwaltungsgesellschaft entscheidet mitunter nach eigenem Ermessen (unter bestimmten Umständen ggf. täglich) den Satz zwischen dem
Höchstsatz und 0,0% Prozent zu variieren.
Die maximale Management- und Beratungsgebühr, die der Anteilklasse P in Anrechnung gebracht werden kann, ist dem Verkaufsprospekt zu entnehmen.
Die berechnete jährliche Verwaltungs- und Beratungsgebühr ist ggf. niedriger, da J.P. Morgan International Bank Limited seinen Kunden eine Zusatzgebühr
berechnet und abbucht.
Die Verwaltungsgebühren des Teilfonds in Bezug auf die Anteilklasse X werden verwaltungstechnisch von der Verwaltungsgesellschaft oder dem
entsprechenden Unternehmen von JPMorgan Chase & Co. erhoben und direkt beim Anteilinhaber abgebucht.
Teilfonds können in OGAW, andere OGA sowie geschlossene Organismen für gemeinsame Anlagen investieren, die sich im Rahmen der
OGAW-Bestimmungen als übertragbare Wertpapiere qualifizieren (darunter Investmenttrusts) (die „Organismen“) und die von der
Verwaltungsgesellschaft, dem Anlageverwalter oder einem anderen Mitglied von JPMorgan Chase & Co. verwaltet werden. In Übereinstimmung mit dem
Verkaufsprospekt werden mit Ausnahme der an die Entwicklung des Fonds gebundene Gebühr keine Gebühren doppelt berechnet. Damit die Verwaltungs-
und Beratungsgebühr für solche Vermögenswerte nicht doppelt berechnet wird, werden (a) die Vermögenswerte vom Nettovermögen ausgenommen, das
zur Berechnung der Verwaltungs- und Beratungsgebühr verwendet wird; oder (b) es wird in Organismen über Anteilklassen investiert, bei denen keine
Verwaltungs- und Beratungsgebühr oder gleichwertige Gebühren zugunsten der betreffenden Anlageverwaltergruppe anfallen; oder (c) die Verwaltungs-
und Beratungsgebühr wird durch Gewährung eines Nachlasses an die SICAV oder den Teilfonds auf die Verwaltungs- und Beratungsgebühr (oder
gleichwertige Gebühren) verrechnet, die den zugrunde liegenden Organismen berechnet wird; oder (d) es wird nur die Differenz zwischen der Verwaltungs-
und Beratungsgebühr der SICAV oder desTeilfonds gemäß dem Verkaufsprospekt und der Verwaltungs- und Beratungsgebühr (oder der gleichwertigen
Gebühr), die dem Organismus berechnet wird, belastet.
Investiert ein Teilfonds in Organismen, die durch Anlageverwalter verwaltet werden, die nicht Mitglieder der Unternehmensgruppe JPMorgan Chase & Co.
sind, fällt die Verwaltungs- und Beratungsgebühr gemäß dem Verkaufsprospekt an, ungeachtet etwaiger Gebühren, die im Preis der Anteile des Organismus
berücksichtigt wurden.

c) Betriebs- und Verwaltungsaufwendungen
Die SICAV übernimmt die gesamten üblichen Betriebs- und Verwaltungskosten zu den im Verkaufsprospekt („Betriebs- und Verwaltungsaufwendungen“)
niedergelegten Sätzen, um alle festen und variablen Kosten, Gebühren, Abgaben und sonstigen Kosten zu bestreiten, die im Zuge des Geschäftsbetriebs und
der Verwaltung der SICAV mitunter anfallen. Die Betriebs- und Verwaltungsaufwendungen sind für jede Anteilklasse zu dem im Verkaufsprospekt
angegebenen Höchstsatz nach oben begrenzt. Die Verwaltungsgesellschaft trägt etwaige Betriebs- und Verwaltungsaufwendungen, die den im
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Verkaufsprospekt angegebenen Höchstsatz übersteigen. Die Verwaltungsgesellschaft kann im eigenen Ermessen vorübergehend die direkten und/oder
indirekten Aufwendungen des Fonds im Namen eines Teilfonds begleichen und/oder auf die Bestandsvergütungsgebühr ganz oder teilweise verzichten.
Die Betriebs- und Verwaltungsaufwendungen errechnen sich aus einem Prozentsatz des durchschnittlichen täglichen Nettovermögens von jedem Teilfonds
oder von jeder Anteilklasse. Sie laufen täglich auf und sind monatlich rückwirkend zu begleichen und überschreiten nicht den Höchstsatz, der im
betreffenden Abschnitt des Verkaufsprospekts angegeben ist.
Die Betriebs- und Verwaltungsaufwendungen umfassen:
i) Eine „Bestandsvergütungsgebühr“, die der Verwaltungsgesellschaft für Dienstleistungen bezahlt wird, die die Verwaltungsgesellschaft der SICAV
anbietet. Die Bestandsvergütungsgebühr wird jährlich geprüft und wird 0,15% pro Jahr nicht übersteigen.
ii) Der SICAV direkt entstehende Kosten („direkte Fondskosten“) sowie Kosten, die direkt durch die Verwaltungsgesellschaft im Namen der SICAV entstehen
(„indirekte Fondskosten“); wie im Verkaufsprospekt angegeben.
In den Betriebs- und Verwaltungsaufwendungen sind keine Transaktionsgebühren und außerordentlichen Aufwendungen enthalten.
Die Gründungskosten der SICAV sowie die Kosten für die Schaffung neuer Teilfonds dürfen nach luxemburgischem Recht über einen Berichtszeitraum von
maximal 5 Jahren aktiviert und abgeschrieben werden.

d) An die Wertentwicklung des Fonds gebundene Gebühr
Nach der im Verkaufsprospekt genannten Vermögensverwaltungsvereinbarung ist der Anlageverwalter berechtigt, eine jährliche an die Wertentwicklung
des Fonds gebundene Gebühr vom Nettovermögen bestimmter Teilfonds oder Anteilklassen zu erhalten, sofern die Wertentwicklung des Teilfonds den
Ertrag der Benchmark übersteigt, vorausgesetzt, dass ein Rückforderungsmechanismus oder der High Water Mark Grundsatz - Anspruch auf an die
Wertentwicklung des Fonds gebundene Gebühr besteht nur dann, wenn am Ende einer Rechnungsperiode ein festgelegtes Niveau überschritten wurde - gilt,
wie im Verkaufsprospekt definiert und im Verkaufsprospekt für jeden Teilfonds angegeben. An jedem Bewertungstag wird gegebenenfalls eine Rückstellung
für die an die Wertentwicklung des Fonds gebundenen Gebühr des vorangegangenen Bewertungstages gebildet, und die Rückstellung für diese eventuell
gebildete Gebühr wird an die Verwaltungsgesellschaft am letzten Handelstag des Geschäftsjahres oder unter einem der folgenden Umstände fällig: bei sehr
bedeutenden Aufträgen für den Umtausch oder die Rücknahme (gilt nur für diese Anteile) und wenn ein Teilfonds zusammengelegt oder liquidiert wird.
Gemäß den Bestimmungen der betreffenden Vermögensverwaltungsvereinbarung hat der Vermögensverwalter gegebenenfalls Anspruch auf eine an die
Wertentwicklung des Fonds gebundene Gebühr von der Verwaltungsgesellschaft.
An jedem Bewertungstag wird für jede Anteilklasse eines Teilfonds, für die eine an die Wertentwicklung des Fonds gebundene Gebühr anfällt, unter
Abgrenzung aller entstandenen Gebühren und Ausgaben (einschließlich der auf die einzelnen Anteilklassen entfallenden jährlichen Verwaltungs- und
Beratungsgebühren sowie Betriebs- und Verwaltungsausgaben in Höhe des jeweiligen Satzes wie er im Verkaufsprospekt festgelegt ist) der jeweilige
Nettoinventarwert um etwaige Dividendenausschüttungen, Zeichnungen und Rücknahmen angepasst, die an diesem Bewertungstag vorgenommen
werden. Eine bis zu diesem Tag im Hinblick auf die Anteilklasse angefallene an die Wertentwicklung des Fonds gebundene Gebühr wird sodann dem
Nettoinventarwert zugerechnet (der „angepasste Nettoinventarwert“). Zur Ermittlung der an die Entwicklung des Fonds gebundenen Gebühr wird der
„Ertrag einer Anteilklasse“ an jedem Bewertungstag aus der Differenz zwischen dem jeweils festgestellten Nettoinventarwert (angepasst um die
Hinzufügung einer angefallenen an die Entwicklung des Fonds gebundenen Gebühr) und dem angepassten Nettoinventarwert an dem vorangegangenen
Bewertungstag berechnet, basierend auf der Rendite des bereinigten Nettoinventarwerts des vorigen Bewertungstags für die Anteilklasse.
Teilfonds können in OGAW und andere Organismen für gemeinsame Anlagen investieren, die von der Verwaltungsgesellschaft, vom Anlageverwalter oder
einem Mitglied von JPMorgan Chase & Co. verwaltet werden. Es erfolgt keine Doppelberechnung der an die Entwicklung des Fonds gebundenen Gebühr. Die
Doppelberechnung der an die Entwicklung des Fonds gebundenen Gebühr wird wie folgt vermieden: a) Investiert ein Teilfonds in einen OGAW oder sonstige
OGA, die eine an die Wertentwicklung des Fonds gebundene Gebühr berechnen, bringt der Teilfonds keine an die Wertentwicklung des Fonds gebundene
Gebühr in Anrechnung. b) Berechnet der Teilfonds eine an die Wertentwicklung des Fonds gebundene Gebühr, dann investiert er nicht in OGAW und/oder
OGA, die eine derartige Vergütung berechnen.

Rückforderungsmechanismus
Mit dem Rückforderungsmechanismus soll gewährleistet werden, dass die Verwaltungsgesellschaft nur Anspruch auf eine an die Wertentwicklung des
Fonds gebundene Gebühr hat, wenn der kumulative Benchmark-Ertrag überstiegen wird (wie im Verkaufsprospekt definiert), der seit dem letzten
Bewertungstag des Berichtszeitraumes aufgelaufen ist, in dem eine an die Wertentwicklung des Fonds gebundene Gebühr bezahlt wurde.

High Water Mark-Ertragsmethode
Sofern der Ertrag einer Anteilklasse den jeweiligen Benchmark-Ertrag und der kumulierte Ertrag der Anteilklasse den High Water Mark-Ertrag (wie im
Verkaufsprospekt beschrieben) übersteigt, wird die aufgelaufene an die Wertentwicklung des Fonds gebundene Gebühr erhöht, indem der Satz der an die
Entwicklung des Fonds gebundenen Gebühr mit dem Mehrertrag und mit dem am vorangegangenen Bewertungstag berechneten angepassten
Nettoinventarwert für diese Klasse multipliziert wird. Sofern der Ertrag einer Anteilklasse den jeweiligen Benchmark-Ertrag nicht übersteigt, wird die
aufgelaufene an die Wertentwicklung des Fonds gebundene Gebühr reduziert (aber nicht unter null), indem der Satz der an die Entwicklung des Fonds
gebundenen Gebühr mit dem negativen Mehrertrag und mit dem am vorangegangenen Bewertungstag berechneten angepassten Nettoinventarwert für
diese Klasse multipliziert wird. Nach einem Zeitraum mit negativem Mehrertrag, wodurch sich die aufgelaufene an die Wertentwicklung des Fonds
gebundene Gebühr auf null reduziert hat, fällt keine neue an die Wertentwicklung des Fonds gebundene Gebühr bis zu dem Zeitpunkt an, bis der kumulative
Ertrag einer Anteilklasse den High Water Mark-Ertrag und den kumulativen Benchmark-Ertrag seit dem Beginn des Berichtszeitraumes der SICAV
übersteigt. Eine zu einem Bewertungstag aufgelaufene an die Wertentwicklung des Fonds gebundene Gebühr spiegelt sich im Nettoinventarwert pro Anteil
wider, der als Grundlage für die Zeichnung und Rücknahme von Anteilen dient.
Zum 30. Juni 2019 sind der Satz der an die Entwicklung des Fonds gebundenen Gebühr und die Benchmarks für alle „(perf)“ Anteilklassen wie folgt:
Teilfonds Betroffene Anteilklassen An die Wertentwicklung des Fonds gebundene Gebühr % Benchmark

High Water Mark-Ertragsmethode

JPMorgan Investment Funds - Income Opportunity Fund Nicht gehedgt 20% ICE Overnight USD LIBOR

JPMorgan Investment Funds - Income Opportunity Fund CHF gehedgt 20% ICE Spot Next CHF LIBOR

JPMorgan Investment Funds - Income Opportunity Fund EUR gehedgt 20% EONIA

JPMorgan Investment Funds - Income Opportunity Fund GBP gehedgt 20% ICE Overnight GBP LIBOR

JPMorgan Investment Funds - Income Opportunity Fund JPY gehedgt 20% ICE Spot Next JPY LIBOR

JPMorgan Investment Funds - Income Opportunity Fund SEK gehedgt 20% STIBOR Tomorrow Next Offered Rate

JPMorgan Investment Funds - Income Opportunity Fund SGD gehedgt 20% Singapore Overnight Rate Average

Weitere Auskünfte zur erfolgsbezogenen Vergütung des Berichtszeitraumes entnehmen sie der „Aufstellung und Entwicklung des Nettovermögens“.

e) Vertriebsgebühr
Die SICAV bezahlt der Verwaltungsgesellschaft eine Vertriebsgebühr (die „Vertriebsgebühr“) für Anteile der Klassen D, F und T. Der für jede Anteilklasse zu
entrichtende Satz der Vertriebsgebühr ist aus dem Verkaufsprospekt ersichtlich. Die Verwaltungsgesellschaft kann nach eigenem Ermessen von Zeit zu Zeit
(unter bestimmten Umständen ggf. täglich) den Satz zwischen dem Höchstsatz und 0 Prozent variieren. Die Verwaltungsgesellschaft bezahlt die gesamte
oder einen Anteil der Vertriebsgebühr an bestimmte Anbieter von Vertriebsdiensten in Bezug auf den Vertrieb von Anteilen der Klasse D, F und T.
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4. Ausschüttungspolitik

Anteilklassen mit den Zusätzen „(acc)“
Die Anteilklassen mit dem Zusatz „(acc)“ sind thesaurierende Anteilklassen und schütten in der Regel keine Dividende aus.

Anteilklassen mit den Zusätzen „(dist)“
Es ist die Absicht, dass die Anteilklassen mit dem Zusatz „(dist)“ ggf. jährlich meldepflichtige Erträge ausschütten und sich im Sinne der Steuergesetze des
Vereinigten Königreichs in Bezug auf den Fonds-Status qualifizieren.

Anteilklassen mit dem Zusatz „(div)“
Anteilklassen mit dem Zusatz „(div)“ schütten in der Regel Quartalsdividenden aus, die durch die Verwaltungsgesellschaft auf der Grundlage der
geschätzten Jahresrendite des relevanten Teilfonds-Portfolios berechnet werden, das der Anteilklasse zuzurechnen ist. Die Verwaltungsgesellschaft prüft
den Dividendensatz für jede Anteilklasse mindestens halbjährlich, kann aber den Dividendensatz häufiger anpassen, um Änderungen der erwarteten
Portfoliorendite zu berücksichtigen.
Anleger sollten wissen, dass die Anteilklassen „(div)“ vorrangig Dividenden anstelle von Kapitalwachstum erzeugen. Die Berechnung der erwarteten Rendite für
jede Anteilklasse erfolgt brutto sowohl bezüglich der jährlichen Verwaltungs- und Beratungsgebühren als auch der Betriebs- und Verwaltungsaufwendungen;
und diese Anteilklassen schütten in aller Regel mehr als den erhaltenen Ertrag aus. Zum Dividendenstichtag im Umlauf befindliche Anteilklassen mit den Zusatz
„(div)“ haben einen Anspruch auf Dividende, die in der Regel in der Währung der relevanten Anteilklasse ausbezahlt wird.

Anteilklassen mit dem Zusatz „(mth)“
Anteilklassen mit dem Zusatz „(mth)“ stehen Anteilinhaber zur Verfügung, die die Anteile im alleinigen Ermessen der Verwaltungsgesellschaft über
spezifische asiatische Vertriebsnetze und andere Vertriebsgesellschaften zeichnen und halten. Anteilklassen mit dem Zusatz „(mth)“ schütten in der Regel
eine monatliche Dividende aus. Der monatliche Dividendensatz pro Anteil wird durch die Verwaltungsgesellschaft auf der Grundlage der geschätzten
Jahresrendite des relevanten Teilfonds-Portfolios berechnet, das der Anteilklasse zuzurechnen ist. Die Verwaltungsgesellschaft prüft den Dividendensatz
für jede Anteilklasse mindestens halbjährlich, kann aber den Dividendensatz häufiger anpassen, um Änderungen der erwarteten Portfoliorendite zu
berücksichtigen. Anleger sollten wissen, dass die „(mth)“-Anteilklassen vorrangig Dividenden anstelle von Kapitalwachstum erzeugen. Die Berechnung der
erwarteten Rendite für jede Anteilklasse erfolgt brutto sowohl bezüglich der jährlichen Verwaltungs- und Beratungsgebühren als auch der Betriebs- und
Verwaltungsaufwendungen; und diese Anteilklassen schütten in aller Regel mehr als den erhaltenen Ertrag aus. Dividendenzahlungen dieser Anteilklassen
an Anteilinhabern erfolgen in der Regel monatlich in der Währung der relevanten Anteilklasse. Die Verwaltungsgesellschaft behält sich das Recht vor, einen
Mindestbetrag pro Anteilklasse festzulegen, unter dem die Zahlung der Dividende für die SICAV wirtschaftlich ineffizient ist. Diese Zahlungen werden auf
den folgenden Monat verschoben oder in weiteren Anteilen derselben Anteilklasse neu angelegt und nicht direkt an die Anteilinhaber ausbezahlt. Der
Nettovermögenswert von „(mth)“-Anteilklassen kann aufgrund der häufigeren Ertragsausschüttung stärker schwanken als der von anderen Anteilklassen.

Anteilklassen mit dem Zusatz „(fix)“
Anteilklassen mit dem Zusatz „(fix)“ schütten generell quartalsweise eine feste Dividende auf der Grundlage eines Jahresgesamtbetrags pro Anteil aus, wie
im Verkaufsprospekt definiert.
Aktienklassen mit dem Zusatz „(fix)“ werden ggf. für weitere Zeichnungen geschlossen, aufgelöst, schütten keine Dividende aus oder reduzieren die
auszuschüttende Dividende, sofern davon auszugehen ist, dass die Dividendenausschüttung nicht im besten Interesse aller Anteilinhaber der Anteilklasse
insgesamt ist.

Anteilklassen mit dem Zusatz „(irc)“
Anteilklassen mit dem Zusatz „(irc)“ schütten in der Regel eine monatliche Dividende aus. Der monatliche Dividendensatz pro Anteil variiert und wird von der
Verwaltungsgesellschaft auf der Grundlage der geschätzten Bruttojahresrendite des Portfolios des relevanten Teilfonds, das dieser Anteilklasse
zuzurechnen ist, und mindestens halbjährlich revidiert wird, errechnet, zuzüglich bzw. abzüglich des geschätzten Zinssatz-Carry, abhängig davon, ob das
Zinsdifferenzgeschäft positiv oder negativ ist. Der Zinssatz-Carry wird anhand der durchschnittlichen täglichen Differenz des 1-Monats-
Devisenterminkurses und des Kassakurses zwischen diesen beiden Währungen des vorhergehenden Kalendermonats berechnet.

Sonstige Informationen
Anteilinhaber werden darauf hingewiesen, dass wenn der Dividendensatz den Anlageertrag der Anteilklasse übersteigt, Dividenden aus dem der
Anteilklasse zuzurechnenden Kapital sowie aus den realisierten bzw. nicht realisierten Kapitalzuwächsen bezahlt werden. In bestimmten Ländern ist dies für
den Anleger steuerineffizient. Anleger sollten sich von ihrem lokalen Steuerberater beraten lassen. Anteilklassen mit dem Zusatz „(div)“, „(fix)“ und „(mth)“
schütten keinen meldepflichtigen Ertrag laut den Steuergesetzen des Vereinigten Königreichs in Bezug auf Offshore-Fonds aus.
Angaben zu den im Berichtszeitraum zum 30. Juni 2019 ausgeschütteten Dividenden finden Sie unter:
http://www.jpmorganassetmanagement.lu/en/showpage.aspx?pageID=18.

5. Besteuerung

Die SICAV unterliegt in Luxemburg keiner Körperschaft-, Ertrag- bzw. Kapitalertragsteuer. Die SICAV unterliegt in Luxemburg keiner Vermögensteuer. Die
SICAV unterliegt in Luxemburg lediglich der Zeichnungssteuer („Taxe d’abonnement“), die jährlich bis zu 0,05 % - auf der Grundlage des Nettoinventarwerts
jeder Anteilklasse zum Quartalsende - beträgt sowie vierteljährlich berechnet und bezahlt wird. Ein verminderter Steuersatz von 0,01 % jährlich vom
Nettovermögen gilt für die Anteilklassen, die aus dem Anhang ersichtlich sind. Die oben beschriebenen Steuersätze von 0,01 % und 0,05 %, je nachdem, was
zutrifft, gelten nicht für den Anteil des Vermögens der SICAV, der in andere Organismen für gemeinsame Anlagen in Luxemburg investiert ist, die bereits der
Taxe d’abonnement unterliegt.
Weder Stempel-, Gesellschafts- noch andere Steuern sind für die Zeichnung der Anteile der SICAV in Luxemburg fällig. Auf den realisierten oder nicht
realisierten Kapitalzuwachs des Vermögens der SICAV fällt im Großherzogtum Luxemburg keine Steuer an. Obwohl die realisierten kurz- oder langfristigen
Kapitalgewinne der SICAV in anderen Ländern voraussichtlich nicht steuerpflichtig werden, müssen Anleger sich darüber im Klaren sein, dass eine solche
Möglichkeit nicht ganz auszuschließen ist. Die regelmäßigen Erträge der SICAV aus einigen ihrer Wertpapiere sowie die Zinsen auf ihren Einlagen in
verschiedenen Ländern können Quellensteuern in verschiedener Höhe unterliegen, die in der Regel nicht erstattet werden können.
Im Anschluss an die herrschende Rechtsprechung innerhalb Europas hat die SICAV Klage auf Rückerstattung der Quellensteuer erhoben, die der SICAV von
einigen Mitgliedstaaten der Europäischen Union im Hinblick auf die von ihr bezogenen Dividendenzahlungen einbehalten wurden. Die Entscheidung gegen
einen bestimmten Mitgliedstaat zu klagen, ist das Ergebnis einer Analyse der möglichen Kosten, der potenziellen Vorteile und der Wahrscheinlichkeit der
erfolgreichen Rückerstattung derartiger Beträge sowie der geschätzten Zeit für die Beendigung der Verfahren, die innerhalb der Mitgliedstaaten variiert.
Etwaige Kosten in Verbindung mit dieser Entscheidung wurden dem betreffenden Teilfonds in Anrechnung gestellt und wurden den Gesamtkosten
hinzugefügt, um die betreffende Kostenhöchstgrenze oder TER festzustellen, und für die SICAV wurde keine Summe für einen möglichen Betrag
ausgewiesen, der gemäß dieser Klage eingeht.

6. Veränderungen des Wertpapierbestandes

Eine Liste aller Anlagen jedes Teilfonds sowie der gesamten Käufe und Verkäufe während des Berichtszeitraumes ist auf Wunsch kostenlos am
eingetragenen Sitz der SICAV erhältlich. Weitere Angaben zu Anlagen innerhalb des Wertpapierbestandes jedes Teilfonds sind für Anteilinhaber am
Geschäftssitz der SICAV erhältlich.

33

JPMorgan Investment Funds

Erläuterungen zur ungeprüften Zwischenbilanz und zum ungeprüften Zwischenabschluss (Fortsetzung)

zum 30. Juni 2019



7. Wert von Finanzinstrumenten und mit ihnen verbundene Risiken

Die SICAV hat Devisentermin-, Finanztermin-, Optionsgeschäfte und Swaps abgeschlossen, die jeweils in verschiedenem Maße ein bestimmtes Marktrisiko
darstellen, das über dem in der konsolidierten Aufstellung des Nettovermögens angegebenen Betrag liegt. Der Betrag der Kontrakte zeigt den Umfang, in
dem die SICAV in diesen Finanzinstrumenten engagiert ist. Marktrisiken im Zusammenhang mit diesen Kontrakten ergeben sich aus den möglicherweise
eintretenden Bewegungen der diesen Instrumenten zugrunde liegenden Wechselkurse, Indizes und Wertpapiere. Zu den weiteren Markt- und Ausfallrisiken
gehören die Möglichkeit eines illiquiden Marktes für die Kontrakte, die Tatsache, dass der Wert der Kontrakte nicht direkt mit den Wertschwankungen der
zugrunde liegenden Währungen, Indizes oder Wertpapiere korreliert oder dass die Gegenpartei eines Kontraktes ihren Verpflichtungen aus dem Kontrakt
nicht nachkommt.

8. Erhaltene Sicherheiten in Bezug auf Finanztechniken und Derivate

Von Gegenparteien erhaltene Vermögenswerte in Wertpapierleihgeschäften, und OTC-Derivat-Transaktionen, außer Devisentermingeschäfte, stellen die
Sicherheit dar.
Die SICAV schließt nur Transaktionen mit Gegenparteien ab, von deren Kreditwürdigkeit die Verwaltungsgesellschaft überzeugt ist. Die genehmigten
Gegenparteien haben in der Regel ein öffentliches Rating von A- oder darüber. Die Gegenparteien erfüllen Aufsichtsbestimmungen, die von der CSSF als
denen des Gemeinschaftsrechts gleichwertig betrachtet werden. Die Gegenpartei hat keinen Ermessensspielraum über die Zusammensetzung des
Managements des Portfolios eines Teilfonds oder die zugrunde liegenden Derivate, die ein Teilfonds einsetzt. Die Genehmigung der Gegenpartei ist im
Hinblick auf etwaige Anlageentscheidungen durch den Teilfonds nicht erforderlich.
Die Sicherheit kann mit dem Bruttoengagement der Gegenpartei verrechnet werden, vorausgesetzt sie erfüllt eine Reihe von Standards, inklusive Liquidität,
Bewertung, Kreditqualität des Emittenten, Korrelation und Diversifizierung. Bei der Verrechnung der Sicherheit wird der Wert um einen Prozentsatz
(„Bewertungsabschlag“) reduziert, der u. a. für kurzfristige Wertschwankungen des Engagements und der Sicherheit Vorsorge trifft. Das Sicherheitsniveau
wird erhalten, um zu gewährleisten, dass das Nettoengagement der Gegenpartei nicht die Limits pro Gegenpartei überschreitet, wie im Verkaufsprospekt
niedergelegt. Etwaige Sicherheiten werden in Wertpapieren und Cash erhalten. Nicht aus Barmitteln bestehende Sicherheiten werden nicht verkauft, neu
angelegt oder verpfändet.
Aus dem Anhang sind die erhaltenen Sicherheit für Derivate ersichtlich.

9. Wertpapierleihgeschäfte

Die SICAV kann Teile des Wertpapierbestandes an Dritte ausleihen, um zusätzliche Erträge zu erzeugen oder Kosten oder das Risiko zu senken, bis zum
zulässigen maximalen Umfang und innerhalb der festgelegten Beschränkungen nach Maßgabe der folgenden Bestimmungen: (i) Art. 11 der
Großherzoglichen Verordnung vom 8. Februar 2008 zu bestimmten Definitionen des Luxemburger Rechts, (ii) CSSF-Rundschreiben 08/356 zu den auf
Organismen für gemeinsame Anlagen anwendbaren Regelungen, wenn sie auf bestimmte Techniken und Instrumente zurückgreifen, die Wertpapiere und
Geldmarktinstrumente zum Gegenstand haben („CSSF-Rundschreiben 08/356“) und (iii) etwaige andere geltende Gesetze, Verordnungen, Rundschreiben
oder Positionen der luxemburgischen Aufsichtsbehörde, Commission de Surveillance du Secteur Financier (CSSF).
Die Entleiher von Wertpapieren, die von teilnehmenden Teilfonds verliehen werden, werden von der Verwaltungsgesellschaft nach angemessener
Beurteilung des Status und der Bonität dieser Entleiher genehmigt. 90% der zusätzlichen Erträge aus der Wertpapierleihe werden dem entsprechenden
Teilfonds zugerechnet. Die verbleibenden 10% des Ertrags werden an JPMorgan Chase Bank, N.A. für seine Rolle als Vermittler des Wertpapierleihgeschäfts
der SICAV entrichtet. Die Erträge aus der Wertpapierleihe sind in der ungeprüften kombinierten Ertrags- und Aufwandsrechnung und Entwicklung des
Nettovermögens ausgewiesen.
Zum 30. Juni 2019 wurden die von der SICAV verliehenen Wertpapiere mit USD 1.818.585.505 bewertet, wie unten im Einzelnen angegeben, und es wurden
Sicherheiten mit einem Marktwert von USD 1.895.457.229 erhalten.

Teilfonds

Marktwert
der verliehenen

Wertpapiere
Sicherheit als

Bankguthaben**

Sicherheit
(außer als

Bankguthaben)*
Basis-

währung

Ertrag aus der
Wertpapierleihe

(brutto)
Vermittler-

gebühr

Ertrag aus der
Wertpapierleihe

(netto)

USD USD USD Basiswährung Basiswährung Basiswährung

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 - USD 25.634 2.563 23.071

JPMorgan Investment Funds - Global Select Equity Fund 2.590.042 - 2.865.059 USD 32.862 3.286 29.576

JPMorgan Investment Funds - Japan Select Equity Fund 5.114.976 224.005 5.220.352 JPY 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 USD 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 USD 2 - 2

JPMorgan Investment Funds - Global High Yield Bond Fund 446.559.796 204.885.006 258.828.400 USD 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 - - -

* Bei den als Sicherheit hinterlegten Wertpapieren handelt es sich um Staatspapiere (USA, Großbritannien, Eurozone und andere Staatspapiere). Betrag und Zinsen dieser Wertpapiere sind von
Regierungen der relevanten Staaten garantiert.
** Barsicherheiten können in umgekehrten Pensionsgeschäften wieder angelegt werden, die mit hochwertigen Staatsanleihen besichert sind. Daraus erzielte Erträge sind unter „Erträge aus der
Wertpapierleihe“ in der konsolidierten Ertrags- und Aufwandsrechnung und Entwicklung des Nettovermögens ausgewiesen.
*** Siehe Erläuterung 17a).

10. Transaktionen mit verbundenen Parteien

Alle Transaktionen mit verbundenen Parteien wurden zu Marktbedingungen abgeschlossen.
JPMorgan Chase & Co. und die mit ihr verbundenen Unternehmen sind Vertragsparteien bei allen Wertpapierleihgeschäften und bei bestimmten
Devisentermingeschäften, Finanztermingeschäften und Swaps. Die Verwaltungsgesellschaft, der Registerführer und die Übertragungsstelle, die Domizil-
und Hauptvertriebsstelle, der Anlageverwalter, die Depotstelle, die Geschäfts- und Verwaltungsstelle und bestimmte Stellen der SICAV werden, da sie
Rechtsträger von JPMorgan Chase & Co. sind, als verbundene Parteien angesehen. Jacques Elvinger, ein Partner von Elvinger Hoss Prussen (société
anonyme), ist ein Mitglied des Verwaltungsrats der SICAV und bezieht für deren Rechtsberatung eine Vergütung.

11. Provisionsteilungsvereinbarungen

Die Anlageverwalter können Vereinbarungen über geteilte Provisionen (Commission Sharing Arrangements) nur schließen, wenn für die Kunden der
Anlageverwalter, einschließlich der SICAV, nachweislich ein direkter Vorteil gegeben ist, und wenn die Anlageverwalter überzeugt sind, dass die
Transaktionen, die zu den geteilten Provisionen führen, in gutem Glauben und unter strenger Befolgung der anwendbaren aufsichtsrechtlichen Vorschriften
geschlossen wurden, und, wenn sie im besten Interesse der SICAV und der Anteilinhaber sind. Jegliche derartige Vereinbarungen müssen von den
Anlageverwaltern im Einklang mit der gängigen Marktpraxis getroffen werden. Abhängig von den lokalen Vorschriften kann ein Anlageverwalter für
Forschungs- oder Ausführungsdienstleistungen mit Soft-Provisionen oder anderen ähnlichen Vereinbarungen bezahlen.
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12. Informationen für eingetragene deutsche Anteilinhaber

Eine Liste, in der die Käufe und Verkäufe von Anlagen innerhalb jedes Teilfonds während des Berichtszeitraumes einzeln angegeben sind, ist auf Wunsch
kostenlos am eingetragenen Sitz der SICAV und von der deutschen Zahl- und Informationsstelle JPMorgan Asset Management (Europe) S.à r.l.,
Zweigniederlassung Frankfurt, Taunustor 1, D-60310 Frankfurt am Main, Deutschland erhältlich. Weitere Informationen über Anlagen im
Wertpapierbestand jedes Teilfonds werden den Anteilinhabern am eingetragenen Sitz und am Sitz der SICAV und der deutschen Zahl- und
Informationsstelle zur Verfügung gestellt.

13. Informationen für Anleger in der Schweiz

Schweizer Repräsentant: JPMorgan Asset Management (Switzerland) LLC, Dreikönigstrasse 37, 8002 Zürich.
Zahlstelle in der Schweiz: J.P. Morgan (Suisse) SA, 8 Rue de la Confédération, 1204 Genf.
Verkaufsprospekt, Wesentliche Anlegerinformationen, Satzung, Jahres- und Halbjahresbericht sowie eine Liste der durch die SICAV während des
Berichtszeitraumes getätigten Käufe und Verkäufe sind kostenlos vom Repräsentanten erhältlich.

14. Zulassung von Teilfonds in Hongkong

Bestimmte Anteilklassen der folgenden Teilfonds sind in Hongkong zugelassen und stehen in Hongkong Ansässigen zur Verfügung:
- JPMorgan Investment Funds - Europe Select Equity Fund;
- JPMorgan Investment Funds - Global Dividend Fund;
- JPMorgan Investment Funds - Global High Yield Bond Fund.

15. Vergütung der Mitglieder des Verwaltungsrates

Den Mitgliedern des Verwaltungsrates wird ein Jahreshonorar bezahlt. Herr Daniel Watkins und Herr Massimo Greco haben darauf verzichtet. Die gesamte
Vergütung der Mitglieder des Verwaltungsrates für den Geschäftsjahr beträgt EUR 119.510, wovon der Vorsitzende des Verwaltungsrates EUR 28.266 erhält.

16. Transaktionskosten

Der SICAV entstanden im Berichtszeitraum zum 30. Juni 2019 Transaktionskosten, die als Maklergebühren definiert wurden, sind im „realisierten
Nettogewinn/(-verlust)“ des Berichtszeitraumes in der Aufstellung und Entwicklung des Nettovermögens in Bezug auf den Kauf und Verkauf übertragbarer
Wertpapiere, Derivate (außer OTC-Derivate) bzw. anderweitiger zulässiger Vermögenswerte ausgewiesen. Die Depotstelle berechnete der SICAV ebenfalls
Transaktionskosten, die unter „Gebühren der Depotbank, Verwaltungsgesellschaft, Allgemeine Verwaltungs- und Domizilstelle“ in der Aufstellung und
Entwicklung des Nettovermögens in Bezug auf den Kauf und Verkauf folgender übertragbarer Wertpapiere verbucht wurden:
Teilfonds Basiswährung Transaktionskosten und

Maklergebühren der Verwahrstelle
(in Basiswährung)

JPMorgan Investment Funds - Europe Select Equity Fund EUR 1.839.860

JPMorgan Investment Funds - Europe Strategic Dividend Fund EUR 4.421.950

JPMorgan Investment Funds - Global Dividend Fund USD 140.178

JPMorgan Investment Funds - Global Select Equity Fund USD 240.606

JPMorgan Investment Funds - Japan Select Equity Fund JPY 5.183.727

JPMorgan Investment Funds - Japan Strategic Value Fund JPY 17.119.888

JPMorgan Investment Funds - US Select Equity Fund USD 603.275

JPMorgan Investment Funds - Global Balanced Fund EUR 675.189

JPMorgan Investment Funds - Global Income Fund EUR 4.545.365

JPMorgan Investment Funds - Global Income Conservative Fund EUR 160.466

JPMorgan Investment Funds - Global Macro Fund USD 460.364

JPMorgan Investment Funds - Global Macro Opportunities Fund EUR 2.533.171

JPMorgan Investment Funds - Global Convertibles Conservative Fund USD 5.858

JPMorgan Investment Funds - Global High Yield Bond Fund USD 35.507

JPMorgan Investment Funds - Income Opportunity Fund USD 198.413

JPMorgan Investment Funds - US Bond Fund USD 6.730

Die Transaktionskosten von festverzinslichen Wertpapieren sind nicht getrennt vom Kaufpreis des Wertpapiers feststellbar und können deshalb nicht separat ausgewiesen werden.

17. Wesentliche Ereignisse während des Berichtszeitraumes

a) Wertpapierleihgeschäft
Ab 1. Januar 2019 werden 90% des zusätzlichen Ertrags dem entsprechenden Teilfonds zugerechnet und 10% an den Vermittler des Wertpapierleih-
geschäfts entrichtet.
Seit dem 21. März 2019 nimmt JPMorgan Investment Funds – Global Convertibles Conservative Fund am Wertpapierleihgeschäft teil.
Seit dem 28. Mai 2019 nimmt JPMorgan Investment Funds – Global Income Fund am Wertpapierleihgeschäft teil.
Seit dem 18. Juni 2019 nimmt JPMorgan Investment Funds – Global Income Conservative Fund am Wertpapierleihgeschäft teil.

18. Wesentliche Ereignisse nach dem Ende des Berichtszeitraumes

a) Aktualisierung zur Anlagenpolitik
Mit der Aktualisierung der Anlagepolitik von JPMorgan Investment Funds – Global Dividend Fund am 2. Juli 2019 entfiel der Bezug auf eine konzentrierte
Aktienauswahl von 40 bis 90 Unternehmen.
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Börsennotierte Wertpapiere und Geldmarktinstrumente

Aktien

Österreich
Erste Group Bank AG EUR 375.396 12.190.985 1,07

12.190.985 1,07

Belgien
KBC Group NV EUR 181.429 10.424.910 0,92

10.424.910 0,92

Dänemark
Novo Nordisk A/S ‘B’ DKK 789.195 35.347.574 3,11

35.347.574 3,11

Finnland
UPM-Kymmene OYJ EUR 591.547 13.703.186 1,21

13.703.186 1,21

Frankreich
Accor SA EUR 482.994 18.182.309 1,60
Air Liquide SA EUR 112.908 13.850.989 1,22
Alstom SA EUR 153.177 6.218.986 0,55
BNP Paribas SA EUR 421.849 17.571.065 1,54
Capgemini SE EUR 96.556 10.654.955 0,94
LVMH Moet Hennessy Louis Vuitton SE EUR 88.424 32.873.833 2,89
Pernod Ricard SA EUR 106.111 17.123.663 1,51
Schneider Electric SE EUR 298.986 23.826.194 2,09
TOTAL SA EUR 438.269 21.540.921 1,89
Valeo SA EUR 263.433 7.499.938 0,66
Vinci SA EUR 272.694 24.528.825 2,16

193.871.678 17,05

Deutschland
adidas AG EUR 46.530 12.554.957 1,10
Allianz SE EUR 97.612 20.525.363 1,81
Deutsche Boerse AG EUR 88.633 10.974.981 0,97
Deutsche Post AG EUR 752.670 21.656.198 1,90
Infineon Technologies AG EUR 1.001.932 15.661.199 1,38
Muenchener
Rueckversicherungs-Gesellschaft AG EUR 98.812 21.783.106 1,92
RWE AG EUR 376.570 8.120.732 0,71
SAP SE EUR 144.396 17.246.658 1,52
Volkswagen AG Preference EUR 140.444 20.687.401 1,82

149.210.595 13,13

Irland
CRH plc EUR 522.965 14.922.806 1,31
Kerry Group plc ‘A’ EUR 89.055 9.310.700 0,82
Kingspan Group plc EUR 156.994 7.466.635 0,66
Ryanair Holdings plc EUR 1.705.855 17.139.578 1,51

48.839.719 4,30

Italien
Enel SpA EUR 2.698.875 16.584.587 1,46
FinecoBank Banca Fineco SpA EUR 977.894 9.588.251 0,84
UniCredit SpA EUR 861.189 9.324.954 0,82

35.497.792 3,12

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

Niederlande
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 1,31
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

Norwegen
Telenor ASA NOK 1.308.936 24.556.544 2,16

24.556.544 2,16

Spanien
Amadeus IT Group SA EUR 144.554 10.020.483 0,88
Iberdrola SA EUR 1.836.869 16.034.030 1,41
Industria de Diseno Textil SA EUR 355.688 9.416.840 0,83
Repsol SA EUR 908.077 12.422.493 1,09
Repsol SA Rights 04/07/2019 EUR 908.077 443.596 0,04

48.337.442 4,25

Schweiz
Adecco Group AG CHF 173.853 9.136.927 0,80
Cie Financiere Richemont SA CHF 317.863 23.602.156 2,08
Credit Suisse Group AG CHF 990.173 10.430.079 0,92
LafargeHolcim Ltd. CHF 122.166 5.237.539 0,46
Lonza Group AG CHF 53.514 15.740.590 1,38
Nestle SA CHF 31.185 2.833.069 0,25
Novartis AG CHF 442.239 35.549.637 3,13
Roche Holding AG CHF 98.419 24.201.608 2,13

126.731.605 11,15

Großbritannien
3i Group plc GBP 1.119.669 13.914.729 1,22
Beazley plc GBP 1.392.666 8.589.546 0,76
Diageo plc GBP 672.373 25.343.789 2,23
HSBC Holdings plc GBP 1.136.768 8.318.909 0,73
Imperial Brands plc GBP 437.063 9.003.964 0,79
Prudential plc GBP 1.602.066 30.663.052 2,70
RELX plc GBP 600.930 12.793.555 1,13
Rio Tinto plc GBP 585.855 31.853.013 2,80
Royal Dutch Shell plc ‘A’ GBP 1.380.182 39.637.877 3,49
SSE plc GBP 858.413 10.715.895 0,94
Taylor Wimpey plc GBP 6.749.313 11.845.720 1,04
Tesco plc GBP 6.140.855 15.599.198 1,37
Unilever plc GBP 465.946 25.278.905 2,22

243.558.152 21,42

Aktien insgesamt 1.130.671.129 99,46

Börsennotierte Wertpapiere und Geldmarktinstrumente
insgesamt

1.130.671.129 99,46

Anteile zugelassener OGAW oder sonstiger Organismen für gemeinsame Anlagen

Organismen für gemeinsame Anlagen in Wertpapieren - OGAW

Luxemburg
JPMorgan EUR Liquidity LVNAV Fund -
JPM EUR Liquidity LVNAV X (flex dist.)† EUR 1.788 17.859.046 1,57

17.859.046 1,57

Organismen für gemeinsame Anlagen in Wertpapieren - OGAW
insgesamt 17.859.046 1,57

Anteile zugelassener OGAW oder sonstiger Organismen für
gemeinsame Anlagen insgesamt

17.859.046 1,57

Wertpapierbestand insgesamt 1.148.530.175 101,03

Bankguthaben 462.760 0,04

Andere Aktiva/(Passiva) (12.158.062) (1,07)

Nettovermögen insgesamt 1.136.834.873 100,00

† Fonds einer verbundenen Partei.
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Geografische Aufteilung des Wertpapierbestandes zum
30. Juni 2019

% des Netto-
vermögens

Großbritannien 21,42
Frankreich 17,05
Niederlande 13,37
Deutschland 13,13
Schweiz 11,15
Irland 4,30
Spanien 4,25
Jersey 3,20
Italien 3,12
Dänemark 3,11
Norwegen 2,16
Luxemburg 1,57
Finnland 1,21
Österreich 1,07
Belgien 0,92
Wertpapierbestand insgesamt 101,03
Bankguthaben und andere Aktiva/(Passiva) (1,03)

Summe 100,00

Geografische Aufteilung des Wertpapierbestandes zum
31. Dezember 2018

% des Netto-
vermögens

Großbritannien 24,55
Frankreich 18,42
Deutschland 13,65
Schweiz 10,81
Niederlande 8,98
Irland 3,52
Jersey 3,48
Spanien 3,33
Dänemark 3,09
Italien 2,63
Finnland 2,33
Norwegen 1,86
Österreich 1,02
Luxemburg 0,89
Belgien 0,67
Wertpapierbestand insgesamt 99,23
Bankguthaben und andere Aktiva/(Passiva) 0,77

Summe 100,00
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% des
Netto-

vermö-
gens



JPMorgan Investment Funds - Europe Select Equity Fund

Wertpapierbestand (Fortsetzung)

zum 30. Juni 2019

Devisentermingeschäfte

Gekaufte
Währung

Gekaufter
Betrag

Verkaufte
Währung

Verkaufter
Betrag Fälligkeit Gegenpartei

Nicht
realisierter

Gewinn/
(Verlust)

EUR

% des
Netto-

vermö-
gens

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 USD 1.196.726 03/07/2019 BNP Paribas 16.616 -
EUR 1.741.016 USD 1.950.502 03/07/2019 Citibank 27.652 -
EUR 820.427 USD 920.569 03/07/2019 Credit Suisse 11.779 -
GBP 26.110.252 EUR 29.066.689 03/07/2019 Citibank 93.127 0,01
GBP 559.132 USD 710.036 05/08/2019 Standard Chartered 1.760 -
SEK 11.232.470 USD 1.194.581 03/07/2019 Barclays 13.545 -
USD 125.717.291 EUR 110.098.305 05/08/2019 Citibank 26.996 -
USD 856.810 GBP 671.694 03/07/2019 Barclays 2.496 -

Nicht realisierter Gewinn aus Devisentermingeschäften insgesamt 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 USD 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 USD 1.110.901 03/07/2019 Barclays (26) -
GBP 587.265 USD 748.824 05/08/2019 Merrill Lynch (832) -
NOK 24.415.482 EUR 2.518.476 03/07/2019 BNP Paribas (5.976) -
USD 753.109 CHF 750.017 03/07/2019 State Street (13.417) -
USD 124.653.486 EUR 111.600.172 03/07/2019 Citibank (2.101.779) (0,19)
USD 1.372.053 EUR 1.215.518 03/07/2019 Credit Suisse (10.276) -
USD 694.226 EUR 621.742 03/07/2019 Goldman Sachs (11.918) -
USD 2.379.353 EUR 2.121.366 03/07/2019 Merrill Lynch (31.289) -
USD 737.441 EUR 652.198 03/07/2019 RBC (4.413) -
USD 966.034 EUR 851.470 05/08/2019 BNP Paribas (5.248) -
USD 899.675 EUR 789.482 05/08/2019 Goldman Sachs (1.389) -
USD 644.090 GBP 507.310 03/07/2019 Merrill Lynch (778) -

Nicht realisierter Verlust aus Devisentermingeschäften insgesamt (2.485.235) (0,22)

Nicht realisierter Nettoverlust aus Devisentermingeschäften (2.018.975) (0,18)
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Börsennotierte Wertpapiere und Geldmarktinstrumente

Aktien

Österreich
BAWAG Group AG, Reg. S EUR 64.599 2.373.367 0,12
Oesterreichische Post AG EUR 22.796 676.472 0,04
UNIQA Insurance Group AG EUR 329.782 2.694.319 0,14

5.744.158 0,30

Belgien
Ageas EUR 110.275 5.031.848 0,26
Cofinimmo SA, REIT EUR 20.323 2.296.499 0,12
Intervest Offices & Warehouses NV,
REIT EUR 44.409 1.099.123 0,06
KBC Group NV EUR 121.741 6.995.238 0,37
Proximus SADP EUR 170.478 4.406.856 0,23
Telenet Group Holding NV EUR 86.837 4.220.278 0,22

24.049.842 1,26

Bermuda
Lancashire Holdings Ltd. GBP 287.430 2.216.579 0,12
Stolt-Nielsen Ltd. NOK 180.009 1.896.952 0,10

4.113.531 0,22

Dänemark
Alm Brand A/S DKK 116.862 904.982 0,05
Matas A/S DKK 306.405 2.908.537 0,15
Scandinavian Tobacco Group A/S,
Reg. S ‘A’ DKK 171.209 1.757.665 0,09
Topdanmark A/S DKK 115.046 5.681.536 0,30
Tryg A/S DKK 109.959 3.139.447 0,16

14.392.167 0,75

Finnland
Cramo OYJ EUR 165.644 3.395.702 0,18
DNA OYJ EUR 175.483 3.693.917 0,19
Elisa OYJ EUR 82.743 3.531.471 0,18
Kemira OYJ EUR 239.121 3.077.487 0,16
Konecranes OYJ EUR 68.605 2.273.913 0,12
Metso OYJ EUR 143.363 4.995.484 0,26
Orion OYJ ‘B’ EUR 116.721 3.756.082 0,20
Sanoma OYJ EUR 331.120 2.801.275 0,15
Tieto OYJ EUR 78.907 2.054.738 0,11
Tokmanni Group Corp. EUR 367.824 2.972.018 0,16
Valmet OYJ EUR 96.187 2.105.534 0,11

34.657.621 1,82

Frankreich
ALD SA, Reg. S EUR 229.317 3.155.402 0,17
Amundi SA, Reg. S EUR 64.775 3.933.462 0,21
AXA SA EUR 735.499 16.883.379 0,89
Cie de Saint-Gobain EUR 189.021 6.450.342 0,34
Cie Generale des Etablissements
Michelin SCA EUR 78.727 8.760.347 0,46
CNP Assurances EUR 319.678 6.352.002 0,33
Coface SA EUR 342.035 3.013.328 0,16
Covivio, REIT EUR 57.478 5.226.187 0,27
Danone SA EUR 187.311 13.896.603 0,73
Derichebourg SA EUR 369.142 1.236.995 0,06
Eiffage SA EUR 50.281 4.366.402 0,23
Engie SA EUR 724.998 9.618.911 0,50
Eutelsat Communications SA EUR 234.632 3.812.770 0,20
Gaztransport Et Technigaz SA EUR 75.181 6.593.374 0,35
Gecina SA, REIT EUR 46.334 6.025.737 0,32
ICADE, REIT EUR 46.697 3.715.914 0,19
IPSOS EUR 134.769 3.089.579 0,16
Kaufman & Broad SA EUR 78.192 2.613.177 0,14
Klepierre SA, REIT EUR 154.566 4.509.463 0,24
Lagardere SCA EUR 138.079 3.138.536 0,16
Metropole Television SA EUR 153.244 2.551.512 0,13
Nexity SA EUR 53.177 2.002.646 0,10
Orange SA EUR 711.703 9.878.438 0,52
Peugeot SA EUR 289.412 6.238.276 0,33
Publicis Groupe SA EUR 130.624 6.036.135 0,32
Rexel SA EUR 354.681 3.931.639 0,21
Sanofi EUR 352.840 26.759.385 1,40
Schneider Electric SE EUR 159.849 12.738.367 0,67
SCOR SE EUR 101.696 3.913.770 0,20
Societe BIC SA EUR 46.215 3.087.162 0,16
SPIE SA EUR 154.339 2.508.009 0,13
Suez EUR 244.810 3.090.114 0,16
Television Francaise 1 EUR 406.653 3.762.557 0,20

TOTAL SA EUR 709.948 34.893.944 1,83
Valeo SA EUR 136.860 3.896.404 0,20
Veolia Environnement SA EUR 300.015 6.394.820 0,34
Vinci SA EUR 150.399 13.528.390 0,71

261.603.478 13,72

Deutschland
Aareal Bank AG EUR 187.166 4.311.369 0,23
Allianz SE EUR 129.464 27.223.043 1,43
alstria office REIT-AG EUR 194.544 2.745.016 0,14
Amadeus Fire AG EUR 18.366 2.180.044 0,11
bet-at-home.com AG EUR 28.008 1.548.142 0,08
Daimler AG EUR 312.153 15.233.066 0,80
Deutsche Pfandbriefbank AG, Reg. S EUR 460.985 4.835.733 0,25
Deutsche Post AG EUR 336.000 9.667.560 0,51
Deutsche Telekom AG EUR 1.229.152 18.647.465 0,98
DIC Asset AG EUR 175.233 1.757.587 0,09
DWS Group GmbH & Co. KGaA, Reg. S EUR 112.908 3.448.210 0,18
E.ON SE EUR 923.835 8.789.366 0,46
Evonik Industries AG EUR 145.999 3.729.545 0,20
Freenet AG EUR 118.384 2.077.639 0,11
Hamborner REIT AG EUR 169.836 1.525.127 0,08
Hannover Rueck SE EUR 29.153 4.138.268 0,22
HeidelbergCement AG EUR 75.727 5.346.326 0,28
HOCHTIEF AG EUR 29.432 3.121.264 0,16
METRO AG EUR 270.126 4.318.639 0,23
Muenchener
Rueckversicherungs-Gesellschaft AG EUR 64.125 14.136.356 0,74
RWE AG EUR 381.409 8.225.085 0,43
Siltronic AG EUR 31.275 2.003.789 0,11
Takkt AG EUR 100.459 1.277.839 0,07
Talanx AG EUR 154.333 5.855.394 0,31
TLG Immobilien AG EUR 84.948 2.168.298 0,11
Volkswagen AG Preference EUR 69.251 10.200.672 0,53
Washtec AG EUR 22.509 1.337.035 0,07

169.847.877 8,91

Irland
AIB Group plc EUR 1.590.640 5.699.263 0,30
C&C Group plc EUR 998.219 3.937.974 0,21
Green REIT plc EUR 1.609.028 2.899.468 0,15
Smurfit Kappa Group plc EUR 178.373 4.750.965 0,25

17.287.670 0,91

Insel Man
GVC Holdings plc GBP 453.318 3.273.604 0,17
Playtech plc GBP 448.668 2.140.641 0,11

5.414.245 0,28

Italien
ACEA SpA EUR 136.140 2.278.984 0,12
Assicurazioni Generali SpA EUR 622.505 10.304.014 0,54
Azimut Holding SpA EUR 189.108 3.186.943 0,17
Banca Farmafactoring SpA, Reg. S EUR 593.734 2.910.781 0,15
Banca Generali SpA EUR 92.424 2.346.645 0,12
Banca Mediolanum SpA EUR 455.226 2.927.103 0,15
Enav SpA, Reg. S EUR 525.352 2.625.184 0,14
Enel SpA EUR 3.010.117 18.497.169 0,97
Eni SpA EUR 1.008.520 14.695.145 0,77
Italgas SpA EUR 439.811 2.615.556 0,14
Mediobanca Banca di Credito
Finanziario SpA EUR 495.193 4.486.944 0,24
Poste Italiane SpA, Reg. S EUR 556.171 5.127.897 0,27
Snam SpA EUR 1.445.083 6.335.966 0,33
Societa Cattolica di Assicurazioni SC EUR 372.204 2.922.732 0,15
Terna Rete Elettrica Nazionale SpA EUR 829.847 4.659.591 0,24
Unipol Gruppo SpA EUR 749.226 3.202.566 0,17

89.123.220 4,67

Jersey
Genel Energy plc GBP 311.644 672.788 0,04
Glencore plc GBP 1.346.416 4.091.620 0,22
Polymetal International plc GBP 328.676 3.671.673 0,19
WPP plc GBP 489.913 5.394.353 0,28

13.830.434 0,73

Luxemburg
Aroundtown SA EUR 538.644 3.861.000 0,20
Corestate Capital Holding SA EUR 73.270 2.181.614 0,12
SAF-Holland SA EUR 204.344 2.076.135 0,11

8.118.749 0,43
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Niederlande
ABN AMRO Bank NV, Reg. S, CVA EUR 395.940 7.441.692 0,39
Aegon NV EUR 1.788.526 7.822.118 0,41
ASR Nederland NV EUR 145.051 5.155.838 0,27
Fiat Chrysler Automobiles NV EUR 468.670 5.741.676 0,30
ING Groep NV EUR 1.143.572 11.677.014 0,61
Intertrust NV, Reg. S EUR 165.171 3.010.242 0,16
Koninklijke Ahold Delhaize NV EUR 465.371 9.217.603 0,48
Koninklijke BAM Groep NV EUR 766.594 2.977.451 0,16
Koninklijke KPN NV EUR 2.175.782 5.880.051 0,31
Koninklijke Volkerwessels NV EUR 135.359 2.385.026 0,12
NIBC Holding NV, Reg. S EUR 356.653 2.830.042 0,15
NN Group NV EUR 242.249 8.555.023 0,45
NSI NV, REIT EUR 54.855 2.025.521 0,11
Randstad NV EUR 94.255 4.536.493 0,24
Signify NV, Reg. S EUR 133.830 3.511.699 0,18
Van Lanschot Kempen NV, CVA EUR 113.148 2.258.434 0,12
Vastned Retail NV, REIT EUR 53.946 1.525.323 0,08

86.551.246 4,54

Norwegen
Aker ASA ‘A’ NOK 40.039 2.019.024 0,10
Aker BP ASA NOK 134.904 3.397.199 0,18
Austevoll Seafood ASA NOK 233.886 2.150.606 0,11
DNB ASA NOK 606.422 9.893.156 0,52
Elkem ASA, Reg. S NOK 822.893 2.029.895 0,11
Entra ASA, Reg. S NOK 223.105 3.005.461 0,16
Equinor ASA NOK 604.968 10.492.015 0,55
Europris ASA, Reg. S NOK 1.038.151 2.806.615 0,15
Fjordkraft Holding ASA, Reg. S NOK 316.059 1.455.537 0,08
Gjensidige Forsikring ASA NOK 258.149 4.568.756 0,24
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
SpareBank 1 SMN NOK 391.649 3.931.755 0,20
SpareBank 1 SR-Bank ASA NOK 460.788 4.915.103 0,26
Storebrand ASA NOK 522.501 3.358.008 0,17
Telenor ASA NOK 387.089 7.262.057 0,38
TGS NOPEC Geophysical Co. ASA NOK 88.176 2.158.773 0,11

67.582.350 3,54

Portugal
Altri SGPS SA EUR 333.048 2.020.769 0,11
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
SGPS SA EUR 1.048.930 2.530.544 0,13
Sonae SGPS SA EUR 2.477.441 2.086.005 0,11

15.448.133 0,81

Spanien
Acciona SA EUR 33.833 3.176.919 0,17
Acerinox SA EUR 234.734 2.070.823 0,11
ACS Actividades de Construccion y
Servicios SA EUR 138.113 4.853.291 0,25
ACS Actividades de Construccion y
Servicios SA Rights 08/07/2019 EUR 138.113 193.531 0,01
Aena SME SA, Reg. S EUR 39.066 6.807.251 0,36
Banco Bilbao Vizcaya Argentaria SA EUR 2.446.382 12.033.142 0,63
Cia de Distribucion Integral Logista
Holdings SA EUR 157.272 3.121.849 0,16
Enagas SA EUR 277.082 6.576.541 0,35
Endesa SA EUR 327.017 7.369.328 0,39
Euskaltel SA, Reg. S EUR 189.214 1.540.202 0,08
Iberdrola SA EUR 2.054.135 17.930.544 0,94
International Consolidated Airlines
Group SA EUR 555.005 2.949.852 0,15
Mapfre SA EUR 1.112.348 2.842.605 0,15
Mediaset Espana Comunicacion SA EUR 461.645 2.952.681 0,15
Merlin Properties Socimi SA, REIT EUR 373.820 4.495.186 0,24
Naturgy Energy Group SA EUR 251.560 6.126.744 0,32
Prosegur Cash SA EUR 984.960 1.697.086 0,09
Red Electrica Corp. SA EUR 318.887 5.857.157 0,31
Repsol SA EUR 727.020 9.945.634 0,52
Repsol SA Rights 04/07/2019 EUR 727.020 355.149 0,02
Telefonica SA EUR 1.707.575 12.350.036 0,65
Zardoya Otis SA EUR 172.781 1.143.810 0,06

116.389.361 6,11

Schweden
Axfood AB SEK 149.953 2.605.222 0,14
Betsson AB SEK 636.691 3.407.048 0,18
Bilia AB ‘A’ SEK 373.261 2.943.982 0,15
Boliden AB SEK 300.508 6.757.175 0,35

Bonava AB ‘B’ SEK 256.891 2.819.836 0,15
Castellum AB SEK 136.523 2.288.892 0,12
Clas Ohlson AB ‘B’ SEK 177.722 1.545.096 0,08
Coor Service Management Holding AB,
Reg. S SEK 174.983 1.423.176 0,07
Dios Fastigheter AB SEK 653.301 4.256.320 0,22
Dustin Group AB, Reg. S SEK 270.032 2.179.622 0,11
Electrolux AB SEK 217.474 4.898.831 0,26
Hennes & Mauritz AB ‘B’ SEK 368.208 5.799.197 0,30
Intrum AB SEK 139.869 3.134.153 0,16
Inwido AB SEK 276.326 1.689.815 0,09
JM AB SEK 155.989 3.153.653 0,17
Kungsleden AB SEK 711.622 5.129.544 0,27
LeoVegas AB, Reg. S SEK 657.484 2.291.416 0,12
Lundin Petroleum AB SEK 146.076 3.987.185 0,21
Nobina AB, Reg. S SEK 140.009 757.494 0,04
Pandox AB SEK 154.773 2.513.214 0,13
Peab AB SEK 450.851 3.387.431 0,18
Resurs Holding AB, Reg. S SEK 716.499 3.740.890 0,20
Sandvik AB SEK 454.827 7.348.927 0,39
Scandic Hotels Group AB, Reg. S SEK 416.416 3.233.128 0,17
Skandinaviska Enskilda Banken AB ‘A’ SEK 1.095.671 8.909.266 0,47
Skanska AB ‘B’ SEK 267.560 4.238.952 0,22
SKF AB ‘B’ SEK 285.397 4.597.161 0,24
SSAB AB ‘B’ SEK 1.131.010 3.008.995 0,16
Svenska Handelsbanken AB ‘A’ SEK 1.039.396 9.101.804 0,48
Swedish Match AB SEK 147.803 5.514.765 0,29
Tele2 AB ‘B’ SEK 362.702 4.668.589 0,25
Tethys Oil AB SEK 301.019 2.113.561 0,11
Thule Group AB, Reg. S SEK 108.180 2.341.155 0,12
Volvo AB ‘B’ SEK 690.099 9.574.947 0,50
Wihlborgs Fastigheter AB SEK 32.164 409.364 0,02

135.769.806 7,12

Schweiz
Adecco Group AG CHF 91.678 4.818.181 0,25
Galenica AG, Reg. S CHF 52.767 2.325.400 0,12
LafargeHolcim Ltd. CHF 167.799 7.193.930 0,38
Novartis AG CHF 566.843 45.566.002 2,39
Roche Holding AG CHF 189.668 46.640.086 2,45
Swiss Life Holding AG CHF 18.645 8.090.860 0,42
Swiss Re AG CHF 123.060 10.950.412 0,58
Swisscom AG CHF 12.578 5.536.799 0,29
Zurich Insurance Group AG CHF 56.895 17.349.490 0,91

148.471.160 7,79

Großbritannien
3i Group plc GBP 503.124 6.252.593 0,33
Admiral Group plc GBP 191.627 4.707.260 0,25
Amigo Holdings plc, Reg. S GBP 765.375 1.688.219 0,09
Anglo American plc GBP 519.767 12.973.995 0,68
Antofagasta plc GBP 334.967 3.456.699 0,18
Ashmore Group plc GBP 581.805 3.295.999 0,17
Assura plc, REIT GBP 2.720.699 1.934.044 0,10
AstraZeneca plc GBP 335.323 24.055.953 1,26
Aviva plc GBP 1.620.587 7.520.226 0,39
Bank of Georgia Group plc GBP 164.366 2.729.672 0,14
Barratt Developments plc GBP 804.159 5.116.531 0,27
BBA Aviation plc GBP 671.679 2.101.176 0,11
BCA Marketplace plc GBP 1.086.980 2.948.741 0,15
Bellway plc GBP 165.637 5.096.435 0,27
Berkeley Group Holdings plc GBP 151.487 6.243.787 0,33
BHP Group plc GBP 796.938 17.878.782 0,94
Big Yellow Group plc, REIT GBP 187.862 2.063.483 0,11
Bovis Homes Group plc GBP 237.203 2.718.035 0,14
BP plc GBP 5.925.420 36.321.210 1,91
Brewin Dolphin Holdings plc GBP 560.133 1.896.740 0,10
British American Tobacco plc GBP 632.033 19.420.362 1,02
Britvic plc GBP 212.235 2.101.869 0,11
BT Group plc GBP 2.925.345 6.416.290 0,34
Cineworld Group plc GBP 1.032.939 2.916.347 0,15
Close Brothers Group plc GBP 258.832 4.083.137 0,21
Costain Group plc GBP 552.346 1.141.840 0,06
Countryside Properties plc, Reg. S GBP 614.588 2.044.759 0,11
Crest Nicholson Holdings plc GBP 533.148 2.121.539 0,11
Diageo plc GBP 668.899 25.212.843 1,32
Direct Line Insurance Group plc GBP 1.198.189 4.421.998 0,23
Drax Group plc GBP 719.864 2.105.588 0,11
Dunelm Group plc GBP 202.801 2.080.918 0,11
Evraz plc GBP 819.448 6.023.748 0,32
Ferrexpo plc GBP 883.760 2.736.981 0,14
Forterra plc, Reg. S GBP 310.690 1.024.483 0,05
G4S plc GBP 1.306.526 3.034.342 0,16
Games Workshop Group plc GBP 112.982 6.268.712 0,33
GlaxoSmithKline plc GBP 1.541.213 27.118.682 1,42
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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
Hansteen Holdings plc, REIT GBP 2.870.510 3.117.713 0,16
Hastings Group Holdings plc, Reg. S GBP 1.067.442 2.319.333 0,12
Ibstock plc, Reg. S GBP 864.149 2.324.946 0,12
Investec plc GBP 534.354 3.041.804 0,16
Jupiter Fund Management plc GBP 679.153 3.197.074 0,17
Legal & General Group plc GBP 3.397.527 10.227.977 0,54
Lloyds Banking Group plc GBP 24.050.618 15.221.833 0,80
Marston’s plc GBP 2.784.456 3.604.220 0,19
Meggitt plc GBP 640.145 3.734.814 0,20
Micro Focus International plc GBP 245.342 5.595.194 0,29
Morgan Advanced Materials plc GBP 918.648 2.816.300 0,15
National Express Group plc GBP 1.301.174 5.840.377 0,31
National Grid plc GBP 1.214.610 11.332.998 0,59
Next plc GBP 92.838 5.739.967 0,30
Northgate plc GBP 34.811 133.935 0,01
OneSavings Bank plc GBP 1.140.310 4.621.654 0,24
Pagegroup plc GBP 450.079 2.574.887 0,14
Paragon Banking Group plc GBP 720.930 3.547.522 0,19
PayPoint plc GBP 84.410 925.748 0,05
Pennon Group plc GBP 363.809 3.005.905 0,16
Persimmon plc GBP 207.230 4.594.102 0,24
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
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
Rio Tinto plc GBP 390.878 21.252.088 1,11
Royal Bank of Scotland Group plc GBP 2.447.284 5.972.048 0,31
Royal Dutch Shell plc ‘B’ GBP 2.172.028 62.567.148 3,28
RPC Group plc GBP 355.731 3.146.151 0,17
RSA Insurance Group plc GBP 567.230 3.649.594 0,19
Sabre Insurance Group plc, Reg. S GBP 757.027 2.297.568 0,12
Schroders plc GBP 94.872 3.217.884 0,17
Severn Trent plc GBP 219.755 5.007.983 0,26
Smiths Group plc GBP 230.180 4.017.396 0,21
Stagecoach Group plc GBP 665.584 948.508 0,05
Standard Chartered plc GBP 985.744 7.859.393 0,41
Standard Life Aberdeen plc GBP 1.252.486 4.099.228 0,21
Tate & Lyle plc GBP 405.782 3.339.557 0,18
Taylor Wimpey plc GBP 2.249.838 3.948.691 0,21
TBC Bank Group plc GBP 138.513 2.455.020 0,13
Telecom Plus plc GBP 85.280 1.341.979 0,07
Tritax Big Box REIT plc GBP 1.217.643 2.090.849 0,11
Unilever plc GBP 718.061 38.956.865 2,04
United Utilities Group plc GBP 551.744 4.811.944 0,25
Vesuvius plc GBP 433.474 2.660.224 0,14

598.598.194 31,40

Aktien insgesamt 1.816.993.242 95,31

Börsennotierte Wertpapiere und Geldmarktinstrumente
insgesamt

1.816.993.242 95,31

Anteile zugelassener OGAW oder sonstiger Organismen für gemeinsame Anlagen

Organismen für gemeinsame Anlagen in Wertpapieren - OGAW

Luxemburg
JPMorgan EUR Liquidity LVNAV Fund -
JPM EUR Liquidity LVNAV X (flex dist.)† EUR 8.908 88.990.113 4,67

88.990.113 4,67

Organismen für gemeinsame Anlagen in Wertpapieren - OGAW
insgesamt 88.990.113 4,67

Anteile zugelassener OGAW oder sonstiger Organismen für
gemeinsame Anlagen insgesamt

88.990.113 4,67

Wertpapierbestand insgesamt 1.905.983.355 99,98

Bankguthaben 6.856.844 0,36

Andere Aktiva/(Passiva) (6.490.523) (0,34)

Nettovermögen insgesamt 1.906.349.676 100,00

† Fonds einer verbundenen Partei.

Geografische Aufteilung des Wertpapierbestandes zum
30. Juni 2019

% des Netto-
vermögens

Großbritannien 31,40
Frankreich 13,72
Deutschland 8,91
Schweiz 7,79
Schweden 7,12
Spanien 6,11
Luxemburg 5,10
Italien 4,67
Niederlande 4,54
Norwegen 3,54
Finnland 1,82
Belgien 1,26
Irland 0,91
Portugal 0,81
Dänemark 0,75
Jersey 0,73
Österreich 0,30
Insel Man 0,28
Bermuda 0,22
Wertpapierbestand insgesamt 99,98
Bankguthaben und andere Aktiva/(Passiva) 0,02

Summe 100,00

Geografische Aufteilung des Wertpapierbestandes zum
31. Dezember 2018

% des Netto-
vermögens

Großbritannien 31,63
Frankreich 12,40
Schweiz 9,03
Schweden 7,81
Deutschland 7,18
Spanien 6,20
Italien 5,15
Niederlande 3,83
Finnland 3,83
Norwegen 3,33
Dänemark 1,69
Jersey 1,56
Luxemburg 1,30
Belgien 1,23
Portugal 1,23
Irland 0,76
Österreich 0,52
Israel 0,13
Färöer-Inseln 0,12
Bermuda 0,10
Wertpapierbestand insgesamt 99,03
Bankguthaben und andere Aktiva/(Passiva) 0,97

Summe 100,00
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Devisentermingeschäfte (Fortsetzung)

Gekaufte
Währung

Gekaufter
Betrag

Verkaufte
Währung

Verkaufter
Betrag Fälligkeit Gegenpartei

Nicht
realisierter

Gewinn/
(Verlust)

EUR

% des
Netto-

vermö-
gens

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 61 -
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 731.119 0,04
EUR 878.165 GBP 779.366 03/07/2019 Merrill Lynch 7.773 -
EUR 24.114 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 USD 3.703.778 01/07/2019 BNP Paribas 3.352 -
EUR 15.098.425 USD 17.036.474 01/07/2019 Standard Chartered 131.962 0,01
EUR 2.312.211 USD 2.591.273 03/07/2019 BNP Paribas 35.979 -
EUR 3.663.259 USD 4.089.295 03/07/2019 Citibank 71.131 -
EUR 1.551.069 USD 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 USD 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 119 -
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 USD 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 1.126 -
USD 82.988 EUR 72.873 03/07/2019 Citibank 25 -
USD 352.701.202 EUR 308.881.970 05/08/2019 Citibank 75.737 0,01
USD 2.288.788 GBP 1.794.289 03/07/2019 Barclays 6.668 -
USD 2.103.845 GBP 1.652.197 03/07/2019 State Street 2.898 -

Nicht realisierter Gewinn aus Devisentermingeschäften insgesamt 18.611.386 0,98

AUD 10.789 CHF 7.386 03/07/2019 Merrill Lynch (1) -
AUD 1.779.752 EUR 1.101.121 03/07/2019 HSBC (4.813) -
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AUD 52.764 EUR 32.657 03/07/2019 Merrill Lynch (155) -
AUD 15.569 EUR 9.649 03/07/2019 RBC (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 8.722 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 22.362 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 111.179 SGD 171.727 03/07/2019 Standard Chartered (300) -
EUR 273.429 SGD 422.411 05/08/2019 RBC (178) -
EUR 309.713.033 USD 352.701.202 03/07/2019 Citibank (107.544) (0,01)
EUR 72.678 USD 82.988 05/08/2019 Citibank (18) -
EUR 2.188.004 USD 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 (91) -
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 143.336 03/07/2019 Credit Suisse (1.587) -
GBP 1.534.888 USD 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 (9) -
USD 1.822.859 CHF 1.783.748 05/08/2019 Barclays (9.136) -
USD 20.740.252 EUR 18.394.142 01/07/2019 Citibank (173.927) (0,01)
USD 1.676.111 EUR 1.500.399 03/07/2019 ANZ (28.066) -
USD 4.942.767 EUR 4.420.318 03/07/2019 BNP Paribas (78.481) -
USD 348.565.199 EUR 312.064.566 03/07/2019 Citibank (5.877.147) (0,31)
USD 2.674.953 EUR 2.363.039 03/07/2019 Credit Suisse (13.301) -
USD 2.638.075 EUR 2.362.632 03/07/2019 Goldman Sachs (45.289) -
USD 2.052.171 EUR 1.814.953 03/07/2019 RBC (12.280) -
USD 3.703.778 EUR 3.242.184 28/08/2019 BNP Paribas (3.724) -

Nicht realisierter Verlust aus Devisentermingeschäften insgesamt (15.432.695) (0,81)

Nicht realisierter Nettogewinn aus Devisentermingeschäften 3.178.691 0,17
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EURO STOXX 50 Index, 20/09/2019 1.001 EUR 34.519.485 120.120 0,01
FTSE 100 Index, 20/09/2019 396 GBP 32.488.796 52.063 -

Nicht realisierter Gewinn aus Finanztermingeschäften insgesamt 172.183 0,01

Nicht realisierter Nettogewinn aus Finanztermingeschäften 172.183 0,01
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Aktien

Australien
Goodman Group, REIT AUD 89.715 945.851 0,51

945.851 0,51

Österreich
Erste Group Bank AG EUR 64.797 2.395.326 1,29

2.395.326 1,29

Bermuda
Credicorp Ltd. USD 7.754 1.798.385 0,97

1.798.385 0,97

Kanada
TC Energy Corp. CAD 48.925 2.415.784 1,30

2.415.784 1,30

China
China Construction Bank Corp. ‘H’ HKD 1.938.000 1.669.230 0,90
Ping An Insurance Group Co. of China
Ltd. ‘H’ HKD 267.000 3.209.340 1,73

4.878.570 2,63

Dänemark
Novo Nordisk A/S ‘B’ DKK 30.203 1.539.877 0,83

1.539.877 0,83

Frankreich
Capgemini SE EUR 8.437 1.059.793 0,57
LVMH Moet Hennessy Louis Vuitton SE EUR 7.621 3.225.171 1,74
Orange SA EUR 58.555 925.154 0,50
Sanofi EUR 13.078 1.129.016 0,61
Schneider Electric SE EUR 30.837 2.797.283 1,51
Thales SA EUR 10.033 1.232.290 0,66
Vinci SA EUR 40.540 4.150.930 2,23

14.519.637 7,82

Deutschland
Deutsche Telekom AG EUR 74.584 1.288.013 0,69
Muenchener
Rueckversicherungs-Gesellschaft AG EUR 8.431 2.115.679 1,14
Volkswagen AG Preference EUR 7.929 1.329.480 0,72

4.733.172 2,55

Hongkong
Hong Kong Exchanges & Clearing Ltd. HKD 48.000 1.696.146 0,91

1.696.146 0,91

Indien
Housing Development Finance Corp. Ltd. INR 45.690 1.452.069 0,78

1.452.069 0,78

Indonesien
Telekomunikasi Indonesia Persero
Tbk. PT, ADR USD 37.613 1.102.061 0,59

1.102.061 0,59

Irland
Accenture plc ‘A’ USD 8.209 1.509.964 0,81
Eaton Corp. plc USD 25.486 2.116.867 1,14

3.626.831 1,95

Italien
Enel SpA EUR 298.059 2.084.898 1,12
FinecoBank Banca Fineco SpA EUR 84.120 938.874 0,51

3.023.772 1,63

Japan
JXTG Holdings, Inc. JPY 177.400 879.674 0,47
Mitsubishi Electric Corp. JPY 109.200 1.437.589 0,78
Mitsui Fudosan Co. Ltd. JPY 40.200 975.060 0,53
Tokio Marine Holdings, Inc. JPY 17.400 871.534 0,47
Toyota Motor Corp. JPY 31.200 1.935.558 1,04

6.099.415 3,29

Jersey
Ferguson plc GBP 746 53.119 0,03

53.119 0,03

Mexiko
Grupo Financiero Banorte SAB de CV ‘O’ MXN 157.663 921.758 0,50
Wal-Mart de Mexico SAB de CV MXN 482.320 1.340.071 0,72

2.261.829 1,22

Niederlande
Airbus SE EUR 25.795 3.646.261 1,97
Akzo Nobel NV EUR 14.044 1.320.559 0,71
ASML Holding NV EUR 6.869 1.433.701 0,77

6.400.521 3,45

Norwegen
Norsk Hydro ASA NOK 242.400 866.784 0,47
Telenor ASA NOK 54.039 1.154.029 0,62

2.020.813 1,09

Russland
Sberbank of Russia PJSC, ADR USD 65.209 1.012.533 0,55

1.012.533 0,55

Singapur
DBS Group Holdings Ltd. SGD 58.410 1.120.762 0,60

1.120.762 0,60

Südafrika
Bid Corp. Ltd. ZAR 68.920 1.509.241 0,81

1.509.241 0,81

Südkorea
Samsung Electronics Co. Ltd. KRW 49.062 1.992.674 1,07

1.992.674 1,07

Spanien
Iberdrola SA EUR 317.153 3.151.330 1,70
Industria de Diseno Textil SA EUR 54.339 1.637.601 0,88

4.788.931 2,58

Supranational
HKT Trust & HKT Ltd. HKD 711.000 1.130.086 0,61

1.130.086 0,61

Schweden
Svenska Handelsbanken AB ‘A’ SEK 205.111 2.044.542 1,10

2.044.542 1,10

Schweiz
Nestle SA CHF 23.833 2.464.624 1,33
Novartis AG CHF 25.466 2.330.233 1,26
Swiss Re AG CHF 31.603 3.201.124 1,72

7.995.981 4,31

Taiwan
Taiwan Semiconductor Manufacturing Co.
Ltd., ADR USD 64.164 2.532.232 1,36

2.532.232 1,36

Großbritannien
BP plc GBP 340.394 2.375.109 1,28
Diageo plc GBP 31.284 1.342.283 0,72
Prudential plc GBP 128.455 2.798.637 1,51
Rio Tinto plc GBP 18.270 1.130.731 0,61
Taylor Wimpey plc GBP 489.898 978.742 0,53

8.625.502 4,65

Vereinigte Staaten von Amerika
Alexion Pharmaceuticals, Inc. USD 4.937 629.517 0,34
Alphabet, Inc. ‘A’ USD 4.854 5.222.710 2,81
Analog Devices, Inc. USD 7.190 814.088 0,44
Apple, Inc. USD 9.947 1.963.090 1,06
Automatic Data Processing, Inc. USD 17.573 2.881.533 1,55
Bank of America Corp. USD 57.394 1.662.991 0,90
Best Buy Co., Inc. USD 16.396 1.131.570 0,61
BlackRock, Inc. USD 3.133 1.463.816 0,79
Bristol-Myers Squibb Co. USD 31.326 1.416.875 0,76
Chevron Corp. USD 28.021 3.474.184 1,87
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Citigroup, Inc. USD 52.453 3.643.123 1,96
Coca-Cola Co. (The) USD 85.958 4.397.181 2,37
Comcast Corp. ‘A’ USD 71.841 3.018.400 1,63
Diamondback Energy, Inc. USD 6.576 715.370 0,39
DuPont de Nemours, Inc. USD 15.217 1.127.275 0,61
Eli Lilly & Co. USD 15.325 1.697.857 0,91
EOG Resources, Inc. USD 11.391 1.045.124 0,56
Home Depot, Inc. (The) USD 18.073 3.776.082 2,03
Honeywell International, Inc. USD 6.207 1.082.439 0,58
Intercontinental Exchange, Inc. USD 22.683 1.938.943 1,04
Johnson & Johnson USD 3.866 538.998 0,29
Marathon Petroleum Corp. USD 34.520 1.891.006 1,02
Merck & Co., Inc. USD 28.290 2.375.228 1,28
Microsoft Corp. USD 52.338 6.987.646 3,76
Morgan Stanley USD 71.093 3.148.353 1,70
NextEra Energy, Inc. USD 17.768 3.642.440 1,96
Norfolk Southern Corp. USD 10.862 2.132.917 1,15
Pfizer, Inc. USD 79.883 3.481.301 1,88
Philip Morris International, Inc. USD 25.142 1.960.196 1,06
Prologis, Inc., REIT USD 9.139 728.881 0,39
Regeneron Pharmaceuticals, Inc. USD 1.775 556.436 0,30
salesforce.com, Inc. USD 9.322 1.399.185 0,75
Stanley Black & Decker, Inc. USD 8.538 1.219.653 0,66
Texas Instruments, Inc. USD 42.026 4.871.654 2,62
United Parcel Service, Inc. ‘B’ USD 19.820 2.039.280 1,10
UnitedHealth Group, Inc. USD 16.205 3.873.562 2,09
Ventas, Inc., REIT USD 22.766 1.570.399 0,85
Walt Disney Co. (The) USD 21.332 2.961.095 1,59

88.480.398 47,66

Aktien insgesamt 182.196.060 98,14

Börsennotierte Wertpapiere und Geldmarktinstrumente
insgesamt

182.196.060 98,14

Anteile zugelassener OGAW oder sonstiger Organismen für gemeinsame Anlagen

Organismen für gemeinsame Anlagen in Wertpapieren - OGAW

Luxemburg
JPMorgan USD Liquidity LVNAV Fund -
JPM USD Liquidity LVNAV X (dist.)† USD 2.340.060 2.340.060 1,26

2.340.060 1,26

Organismen für gemeinsame Anlagen in Wertpapieren - OGAW
insgesamt 2.340.060 1,26

Anteile zugelassener OGAW oder sonstiger Organismen für
gemeinsame Anlagen insgesamt

2.340.060 1,26

Wertpapierbestand insgesamt 184.536.120 99,40

Bankguthaben 107.841 0,06

Andere Aktiva/(Passiva) 1.013.623 0,54

Nettovermögen insgesamt 185.657.584 100,00

† Fonds einer verbundenen Partei.

Geografische Aufteilung des Wertpapierbestandes zum
30. Juni 2019

% des Netto-
vermögens

Vereinigte Staaten von Amerika 47,66
Frankreich 7,82
Großbritannien 4,65
Schweiz 4,31
Niederlande 3,45
Japan 3,29
China 2,63
Spanien 2,58
Deutschland 2,55
Irland 1,95
Italien 1,63
Taiwan 1,36
Kanada 1,30
Österreich 1,29
Luxemburg 1,26
Mexiko 1,22
Schweden 1,10
Norwegen 1,09
Südkorea 1,07
Bermuda 0,97
Hongkong 0,91
Dänemark 0,83
Südafrika 0,81
Indien 0,78
Supranational 0,61
Singapur 0,60
Indonesien 0,59
Russland 0,55
Australien 0,51
Jersey 0,03
Wertpapierbestand insgesamt 99,40
Bankguthaben und andere Aktiva/(Passiva) 0,60

Summe 100,00

Geografische Aufteilung des Wertpapierbestandes zum
31. Dezember 2018

% des Netto-
vermögens

Vereinigte Staaten von Amerika 44,15
Großbritannien 9,13
Frankreich 7,40
Schweiz 4,96
Japan 3,49
Spanien 2,94
Niederlande 2,73
Irland 2,49
Deutschland 2,33
Jersey 1,85
Kanada 1,58
China 1,52
Finnland 1,43
Dänemark 1,27
Luxemburg 1,08
Singapur 1,07
Italien 0,99
Südkorea 0,98
Hongkong 0,97
Norwegen 0,93
Österreich 0,87
Südafrika 0,73
Schweden 0,68
Brasilien 0,66
Bermuda 0,65
Indien 0,65
Australien 0,56
Indonesien 0,55
Supranational 0,45
Mexiko 0,45
Russland 0,41
Wertpapierbestand insgesamt 99,95
Bankguthaben und andere Aktiva/(Passiva) 0,05

Summe 100,00
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JPMorgan Investment Funds - Global Dividend Fund

Wertpapierbestand (Fortsetzung)

zum 30. Juni 2019

Devisentermingeschäfte (Fortsetzung)

Gekaufte
Währung

Gekaufter
Betrag

Verkaufte
Währung

Verkaufter
Betrag Fälligkeit Gegenpartei

Nicht
realisierter

Gewinn/
(Verlust)

USD

% des
Netto-

vermö-
gens

AUD 4.436.745 USD 3.051.442 01/07/2019 BNP Paribas 59.692 0,03
AUD 586.198 USD 404.899 01/07/2019 RBC 6.154 -
AUD 3.751.668 USD 2.629.647 08/07/2019 HSBC 1.657 -
AUD 5.022.943 USD 3.510.675 29/07/2019 BNP Paribas 14.931 0,01
CAD 1.921.391 USD 1.446.842 02/07/2019 Merrill Lynch 20.305 0,01
CAD 3.501.393 USD 2.602.441 02/07/2019 Standard Chartered 71.174 0,04
CAD 5.422.784 USD 4.123.892 29/07/2019 HSBC 19.570 0,01
CHF 911.468 USD 904.964 01/07/2019 HSBC 28.734 0,02
CHF 963.738 USD 969.337 01/07/2019 State Street 17.907 0,01
DKK 2.572.718 USD 391.612 01/07/2019 BNP Paribas 754 -
DKK 4.957.730 USD 756.431 08/07/2019 HSBC 76 -
EUR 410.770 USD 460.238 01/07/2019 Barclays 7.345 0,01
EUR 16.547.389 USD 18.806.462 01/07/2019 BNP Paribas 29.595 0,02
EUR 982.922 USD 1.111.522 01/07/2019 State Street 7.348 0,01
EUR 2.433.790 USD 2.736.050 08/07/2019 Barclays 35.742 0,02
EUR 1.244.147 USD 1.408.161 08/07/2019 BNP Paribas 8.772 0,01
EUR 62.970 USD 70.604 08/07/2019 Citibank 1.112 -
EUR 749.213 USD 843.746 08/07/2019 Goldman Sachs 9.516 0,01
EUR 82.432.334 USD 92.167.098 08/07/2019 HSBC 1.713.330 0,92
EUR 411.230 USD 466.409 29/07/2019 BNP Paribas 2.774 -
EUR 859.534 USD 975.366 08/08/2019 RBC 6.100 -
GBP 414.392 USD 524.697 01/07/2019 HSBC 2.119 -
GBP 1.061.401 USD 1.348.347 01/07/2019 State Street 1.012 -
GBP 4.666.784 USD 5.916.355 08/07/2019 Citibank 18.361 0,01
GBP 611.868 USD 777.174 29/07/2019 Goldman Sachs 1.777 -
HKD 5.556.201 USD 708.169 02/07/2019 Toronto-Dominion Bank 3.451 -
HKD 41.667.622 USD 5.336.136 08/07/2019 HSBC 730 -
HKD 5.556.201 USD 711.344 29/07/2019 Barclays 359 -
INR 93.952.778 USD 1.359.369 08/07/2019 Standard Chartered 1.034 -
JPY 947.169.350 USD 8.626.857 01/07/2019 BNP Paribas 163.578 0,09
MXN 35.440.455 USD 1.842.983 08/07/2019 Barclays 4.517 -
RUB 35.194.819 USD 557.357 08/07/2019 Standard Chartered 1.180 -
USD 4.046.720 CAD 5.292.196 08/08/2019 HSBC 2.301 -
USD 2.143.422 CHF 2.084.111 29/07/2019 BNP Paribas 2.846 -
USD 3.627.526 CHF 3.525.417 08/08/2019 HSBC 3.196 -
USD 96.219.039 EUR 84.419.950 08/07/2019 Barclays 74.958 0,04
USD 1.312.910 EUR 1.149.039 08/08/2019 Barclays 869 -
USD 7.955.279 JPY 854.437.451 01/07/2019 Citibank 25.465 0,02
USD 9.262.364 JPY 994.411.055 08/08/2019 Merrill Lynch 6.548 -
USD 1.141.990 KRW 1.317.696.785 08/08/2019 J.P. Morgan 2.612 -
USD 885.278 NOK 7.528.216 29/07/2019 BNP Paribas 2.559 -
USD 857.322 NOK 7.292.197 08/08/2019 HSBC 2.030 -
USD 863.768 SEK 7.988.859 29/07/2019 BNP Paribas 1.420 -
USD 668.069 SEK 6.180.188 08/08/2019 HSBC 461 -
USD 1.062.754 SGD 1.436.915 08/08/2019 HSBC 206 -
USD 1.490.676 TWD 46.062.479 08/08/2019 J.P. Morgan 157 -
ZAR 11.310.968 USD 796.730 08/07/2019 Citibank 3.341 -

Nicht realisierter Gewinn aus Devisentermingeschäften insgesamt 2.389.675 1,29

CAD 5.292.196 USD 4.044.038 08/07/2019 HSBC (2.414) -
CHF 2.084.111 USD 2.137.795 01/07/2019 BNP Paribas (2.851) -
CHF 3.525.417 USD 3.617.133 08/07/2019 HSBC (3.663) -
EUR 1.149.039 USD 1.309.637 08/07/2019 Barclays (1.020) -
EUR 84.419.950 USD 96.459.527 08/08/2019 Barclays (63.860) (0,04)
GBP 1.697.973 USD 2.169.529 01/07/2019 Citibank (10.896) (0,01)
GBP 364.520 USD 463.817 01/07/2019 Standard Chartered (402) -
GBP 575.140 USD 735.200 01/07/2019 State Street (4.024) -
JPY 994.411.055 USD 9.240.965 08/07/2019 Merrill Lynch (7.490) -
JPY 854.437.451 USD 7.972.278 29/07/2019 Citibank (25.253) (0,01)
KRW 1.317.696.785 USD 1.141.041 08/07/2019 Merrill Lynch (2.513) -
NOK 7.528.216 USD 884.431 01/07/2019 BNP Paribas (2.541) -
NOK 7.292.197 USD 856.489 08/07/2019 HSBC (2.073) -
SEK 7.988.859 USD 861.959 01/07/2019 BNP Paribas (1.437) -
SEK 6.180.188 USD 666.540 08/07/2019 HSBC (537) -
SGD 1.436.915 USD 1.062.225 08/07/2019 HSBC (212) -
TWD 46.062.479 USD 1.488.508 08/07/2019 Merrill Lynch (576) -
USD 3.507.320 AUD 5.022.943 01/07/2019 BNP Paribas (14.868) (0,01)
USD 2.593.408 AUD 3.751.668 08/07/2019 BNP Paribas (37.896) (0,02)
USD 2.632.326 AUD 3.751.668 08/08/2019 HSBC (1.787) -
USD 4.121.283 CAD 5.422.784 02/07/2019 HSBC (19.479) (0,01)
USD 3.426.183 CAD 4.640.725 08/07/2019 HSBC (117.916) (0,06)
USD 481.139 CAD 651.470 08/07/2019 Toronto-Dominion Bank (16.386) (0,01)
USD 3.936.149 CHF 3.959.317 01/07/2019 Merrill Lynch (119.739) (0,07)
USD 3.453.109 CHF 3.457.788 08/07/2019 HSBC (91.043) (0,05)
USD 68.158 CHF 67.629 08/07/2019 State Street (1.160) -
USD 384.837 DKK 2.572.718 01/07/2019 Citibank (7.529) (0,01)
USD 742.270 DKK 4.957.730 08/07/2019 Barclays (14.237) (0,01)
USD 392.574 DKK 2.572.718 29/07/2019 BNP Paribas (759) -
USD 758.462 DKK 4.957.730 08/08/2019 HSBC (174) -
USD 699.612 EUR 626.191 01/07/2019 BNP Paribas (13.187) (0,01)
USD 3.619.831 EUR 3.231.420 01/07/2019 Merrill Lynch (58.526) (0,03)
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USD 15.735.272 EUR 14.083.470 01/07/2019 State Street (296.082) (0,16)
USD 921.296 EUR 821.687 08/07/2019 Citibank (14.506) (0,01)
USD 1.197.085 EUR 1.071.262 08/07/2019 Goldman Sachs (22.953) (0,01)
USD 1.362.009 EUR 1.216.903 08/07/2019 HSBC (23.897) (0,01)
USD 607.644 EUR 541.691 08/07/2019 RBC (9.276) (0,01)
USD 18.177.010 EUR 15.947.935 29/07/2019 BNP Paribas (18.413) (0,01)
USD 854.776 EUR 749.654 08/08/2019 BNP Paribas (1.223) -
USD 4.432.749 GBP 3.501.557 01/07/2019 Citibank (18.781) (0,01)
USD 776.094 GBP 611.868 01/07/2019 Goldman Sachs (1.774) -
USD 5.881.716 GBP 4.666.784 08/07/2019 Toronto-Dominion Bank (53.001) (0,03)
USD 5.925.053 GBP 4.666.784 08/08/2019 Citibank (18.800) (0,01)
USD 711.382 HKD 5.556.201 02/07/2019 Barclays (238) -
USD 5.314.616 HKD 41.667.622 08/07/2019 HSBC (22.249) (0,01)
USD 5.336.730 HKD 41.667.622 08/08/2019 HSBC (776) -
USD 1.340.325 INR 93.952.778 08/07/2019 J.P. Morgan (20.077) (0,01)
USD 1.353.835 INR 93.952.778 08/08/2019 Standard Chartered (660) -
USD 855.052 JPY 92.731.899 01/07/2019 ANZ (5.569) -
USD 9.168.518 JPY 994.411.055 08/07/2019 BNP Paribas (64.957) (0,04)
USD 1.107.587 KRW 1.317.696.785 08/07/2019 HSBC (30.941) (0,02)
USD 191.055 MXN 3.779.514 08/07/2019 BNP Paribas (5.969) -
USD 1.604.572 MXN 31.660.942 08/07/2019 HSBC (45.902) (0,03)
USD 1.833.684 MXN 35.440.455 08/08/2019 Barclays (4.119) -
USD 860.379 NOK 7.528.216 01/07/2019 Merrill Lynch (21.511) (0,01)
USD 831.667 NOK 7.292.197 08/07/2019 HSBC (22.749) (0,01)
USD 533.908 RUB 35.194.819 08/07/2019 Goldman Sachs (24.629) (0,01)
USD 554.905 RUB 35.194.819 08/08/2019 Standard Chartered (1.063) -
USD 381.486 SEK 3.600.662 01/07/2019 Goldman Sachs (6.360) -
USD 456.028 SEK 4.388.197 01/07/2019 Merrill Lynch (16.648) (0,01)
USD 648.918 SEK 6.180.188 08/07/2019 HSBC (17.085) (0,01)
USD 1.042.474 SGD 1.436.915 08/07/2019 HSBC (19.539) (0,01)
USD 1.457.489 TWD 46.062.479 08/07/2019 BNP Paribas (30.444) (0,02)
USD 764.682 ZAR 11.310.968 08/07/2019 Merrill Lynch (35.390) (0,02)
USD 793.690 ZAR 11.310.968 08/08/2019 Citibank (3.197) -

Nicht realisierter Verlust aus Devisentermingeschäften insgesamt (1.525.226) (0,82)

Nicht realisierter Nettogewinn aus Devisentermingeschäften 864.449 0,47

48



Börsennotierte Wertpapiere und Geldmarktinstrumente

Aktien

Australien
Goodman Group, REIT AUD 136.452 1.438.592 0,38

1.438.592 0,38

Österreich
Erste Group Bank AG EUR 77.473 2.863.915 0,76

2.863.915 0,76

Bermuda
Credicorp Ltd. USD 17.241 3.998.705 1,07

3.998.705 1,07

Kanada
TC Energy Corp. CAD 45.478 2.245.581 0,60

2.245.581 0,60

Dänemark
Novo Nordisk A/S ‘B’ DKK 73.145 3.729.241 1,00

3.729.241 1,00

Finnland
Konecranes OYJ EUR 51.928 1.959.206 0,52

1.959.206 0,52

Frankreich
Alstom SA EUR 65.240 3.015.092 0,81
BNP Paribas SA EUR 66.999 3.176.654 0,85
Capgemini SE EUR 28.273 3.551.442 0,95
LVMH Moet Hennessy Louis Vuitton SE EUR 12.691 5.370.770 1,43
Orange SA EUR 77.857 1.230.120 0,33
Sanofi EUR 18.264 1.576.721 0,42
Schneider Electric SE EUR 43.829 3.975.813 1,06
Thales SA EUR 43.171 5.302.420 1,42
Vinci SA EUR 48.029 4.917.736 1,31

32.116.768 8,58

Deutschland
Allianz SE EUR 17.159 4.107.146 1,10
Infineon Technologies AG EUR 162.546 2.892.169 0,77
Volkswagen AG Preference EUR 17.609 2.952.555 0,79

9.951.870 2,66

Hongkong
AIA Group Ltd. HKD 467.600 5.044.124 1,35
Hong Kong Exchanges & Clearing Ltd. HKD 86.400 3.053.062 0,81

8.097.186 2,16

Indien
Housing Development Finance Corp. Ltd. INR 91.231 2.899.403 0,77

2.899.403 0,77

Italien
Enel SpA EUR 311.838 2.181.280 0,58
FinecoBank Banca Fineco SpA EUR 210.046 2.344.351 0,63

4.525.631 1,21

Japan
Mitsui Fudosan Co. Ltd. JPY 70.700 1.714.844 0,46
Ryohin Keikaku Co. Ltd. JPY 8.900 1.606.543 0,43
Tokio Marine Holdings, Inc. JPY 42.200 2.113.720 0,56
Tokyu Corp. JPY 106.900 1.894.933 0,51
Toyota Motor Corp. JPY 69.600 4.317.784 1,15

11.647.824 3,11

Niederlande
Airbus SE EUR 39.284 5.553.003 1,48
Akzo Nobel NV EUR 33.122 3.114.465 0,83
ASML Holding NV EUR 4.801 1.002.067 0,27

9.669.535 2,58

Norwegen
Norsk Hydro ASA NOK 336.035 1.201.608 0,32
Telenor ASA NOK 82.801 1.768.255 0,47

2.969.863 0,79

Singapur
DBS Group Holdings Ltd. SGD 121.300 2.327.486 0,62

2.327.486 0,62

Spanien
Iberdrola SA EUR 228.812 2.273.546 0,61
Industria de Diseno Textil SA EUR 72.048 2.171.293 0,58

4.444.839 1,19

Schweden
Svenska Handelsbanken AB ‘A’ SEK 259.040 2.582.105 0,69

2.582.105 0,69

Schweiz
Nestle SA CHF 53.073 5.488.398 1,47
Novartis AG CHF 40.744 3.728.227 1,00
Swiss Re AG CHF 27.900 2.826.040 0,75

12.042.665 3,22

Taiwan
Taiwan Semiconductor Manufacturing Co.
Ltd., ADR USD 136.301 5.379.119 1,44

5.379.119 1,44

Großbritannien
BP plc GBP 627.283 4.376.886 1,17
Diageo plc GBP 101.442 4.352.509 1,16
Prudential plc GBP 249.460 5.434.961 1,45
Rio Tinto plc GBP 31.852 1.971.322 0,53

16.135.678 4,31

Vereinigte Staaten von Amerika
Alexion Pharmaceuticals, Inc. USD 15.963 2.035.442 0,54
Alphabet, Inc. ‘C’ USD 10.792 11.600.159 3,10
Amazon.com, Inc. USD 5.902 11.223.273 3,00
Analog Devices, Inc. USD 11.625 1.316.241 0,35
Apple, Inc. USD 29.179 5.758.622 1,54
Automatic Data Processing, Inc. USD 17.682 2.899.406 0,77
Bank of America Corp. USD 119.169 3.452.922 0,92
Boston Scientific Corp. USD 106.148 4.465.646 1,19
Bristol-Myers Squibb Co. USD 20.063 907.449 0,24
Celgene Corp. USD 14.936 1.380.908 0,37
Charles Schwab Corp. (The) USD 45.049 1.823.584 0,49
Charter Communications, Inc. ‘A’ USD 10.346 4.055.580 1,08
Cigna Corp. USD 16.206 2.546.206 0,68
Citigroup, Inc. USD 99.586 6.916.746 1,85
Coca-Cola Co. (The) USD 148.621 7.602.707 2,03
Comcast Corp. ‘A’ USD 120.494 5.062.555 1,35
Diamondback Energy, Inc. USD 26.017 2.830.259 0,76
Discovery, Inc. ‘A’ USD 58.416 1.765.039 0,47
DuPont de Nemours, Inc. USD 19.955 1.478.266 0,39
Electronic Arts, Inc. USD 30.397 3.054.139 0,82
Eli Lilly & Co. USD 24.565 2.721.556 0,73
EOG Resources, Inc. USD 31.613 2.900.493 0,77
Home Depot, Inc. (The) USD 26.084 5.449.861 1,46
Honeywell International, Inc. USD 42.091 7.340.249 1,96
Intercontinental Exchange, Inc. USD 54.805 4.684.731 1,25
KeyCorp USD 144.932 2.542.832 0,68
Marathon Petroleum Corp. USD 78.679 4.310.036 1,15
Merck & Co., Inc. USD 57.165 4.799.573 1,28
Microsoft Corp. USD 102.382 13.669.021 3,65
Morgan Stanley USD 125.936 5.577.076 1,49
Netflix, Inc. USD 12.067 4.444.276 1,19
NextEra Energy, Inc. USD 23.454 4.808.070 1,28
Norfolk Southern Corp. USD 15.940 3.130.058 0,84
NVIDIA Corp. USD 14.663 2.389.043 0,64
O’Reilly Automotive, Inc. USD 9.779 3.612.754 0,96
Parsley Energy, Inc. ‘A’ USD 62.245 1.163.981 0,31
Pfizer, Inc. USD 151.805 6.615.662 1,77
Philip Morris International, Inc. USD 46.654 3.637.379 0,97
Pioneer Natural Resources Co. USD 23.662 3.572.370 0,95
Prologis, Inc., REIT USD 19.103 1.523.560 0,41
Regeneron Pharmaceuticals, Inc. USD 4.100 1.285.288 0,34
Ross Stores, Inc. USD 37.048 3.752.036 1,00
salesforce.com, Inc. USD 31.927 4.792.083 1,28
Sempra Energy USD 14.215 1.939.424 0,52
Stanley Black & Decker, Inc. USD 13.120 1.874.192 0,50
Texas Instruments, Inc. USD 36.343 4.212.881 1,12
T-Mobile US, Inc. USD 24.381 1.784.933 0,48
Union Pacific Corp. USD 13.638 2.296.776 0,61
UnitedHealth Group, Inc. USD 23.755 5.678.276 1,52
Ventas, Inc., REIT USD 23.123 1.595.025 0,43
Vertex Pharmaceuticals, Inc. USD 10.807 1.948.772 0,52
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Anlagen Währung
Anzahl/

Nennwert
Marktwert

USD
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Netto-

vermö-
gens Anlagen Währung

Anzahl/
Nennwert

Marktwert
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% des
Netto-
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gens



Visa, Inc. ‘A’ USD 30.170 5.161.634 1,38
Xcel Energy, Inc. USD 31.600 1.882.254 0,50
Zimmer Biomet Holdings, Inc. USD 29.096 3.346.622 0,89

212.617.926 56,77

Aktien insgesamt 353.643.138 94,43

Börsennotierte Wertpapiere und Geldmarktinstrumente
insgesamt

353.643.138 94,43

Anteile zugelassener OGAW oder sonstiger Organismen für gemeinsame Anlagen

Organismen für gemeinsame Anlagen in Wertpapieren - OGAW

Luxemburg
JPMorgan USD Liquidity LVNAV Fund -
JPM USD Liquidity LVNAV X (dist.)† USD 22.293.119 22.293.119 5,95

22.293.119 5,95

Organismen für gemeinsame Anlagen in Wertpapieren - OGAW
insgesamt 22.293.119 5,95

Anteile zugelassener OGAW oder sonstiger Organismen für
gemeinsame Anlagen insgesamt

22.293.119 5,95

Wertpapierbestand insgesamt 375.936.257 100,38

Bankguthaben 1.005.424 0,27

Andere Aktiva/(Passiva) (2.441.772) (0,65)

Nettovermögen insgesamt 374.499.909 100,00

† Fonds einer verbundenen Partei.

Geografische Aufteilung des Wertpapierbestandes zum
30. Juni 2019

% des Netto-
vermögens

Vereinigte Staaten von Amerika 56,77
Frankreich 8,58
Luxemburg 5,95
Großbritannien 4,31
Schweiz 3,22
Japan 3,11
Deutschland 2,66
Niederlande 2,58
Hongkong 2,16
Taiwan 1,44
Italien 1,21
Spanien 1,19
Bermuda 1,07
Dänemark 1,00
Norwegen 0,79
Indien 0,77
Österreich 0,76
Schweden 0,69
Singapur 0,62
Kanada 0,60
Finnland 0,52
Australien 0,38
Wertpapierbestand insgesamt 100,38
Bankguthaben und andere Aktiva/(Passiva) (0,38)

Summe 100,00

Geografische Aufteilung des Wertpapierbestandes zum
31. Dezember 2018

% des Netto-
vermögens

Vereinigte Staaten von Amerika 57,62
Luxemburg 7,59
Frankreich 6,95
Großbritannien 5,37
Japan 3,64
Schweiz 2,78
Deutschland 2,48
Niederlande 2,40
Irland 1,73
Hongkong 1,68
Jersey 1,24
Spanien 1,21
Dänemark 0,89
Norwegen 0,84
Finnland 0,83
Bermuda 0,80
Indien 0,75
Österreich 0,70
Singapur 0,61
Schweden 0,59
Kanada 0,56
Italien 0,46
Liberia 0,26
Wertpapierbestand insgesamt 101,98
Bankguthaben und andere Aktiva/(Passiva) (1,98)

Summe 100,00
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Anlagen Währung
Anzahl/
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JPMorgan Investment Funds - Global Select Equity Fund

Wertpapierbestand (Fortsetzung)

zum 30. Juni 2019

Devisentermingeschäfte

Gekaufte
Währung

Gekaufter
Betrag

Verkaufte
Währung

Verkaufter
Betrag Fälligkeit Gegenpartei

Nicht
realisierter

Gewinn/
(Verlust)

USD

% des
Netto-

vermö-
gens

CAD 14.236.940 USD 10.607.547 29/07/2019 Toronto-Dominion Bank 270.671 0,07
CHF 887.707 USD 888.452 29/07/2019 BNP Paribas 23.305 0,01
CHF 3.067.745 USD 3.053.543 29/07/2019 State Street 97.316 0,03
EUR 4.912.440 USD 5.542.193 29/07/2019 Citibank 62.540 0,02
EUR 2.475.723 USD 2.812.150 29/07/2019 State Street 12.467 -
EUR 887.459 USD 1.003.562 29/07/2019 Toronto-Dominion Bank 8.964 -
JPY 469.760.288 USD 4.243.204 29/07/2019 Citibank 125.982 0,03
JPY 1.609.197.752 USD 14.517.436 29/07/2019 Merrill Lynch 449.527 0,12
SEK 7.131.144 USD 767.034 29/07/2019 Merrill Lynch 2.729 -
USD 1.110.495 GBP 849.042 29/07/2019 Citibank 29.605 0,01

Nicht realisierter Gewinn aus Devisentermingeschäften insgesamt 1.083.106 0,29

AUD 10.863.938 USD 7.744.413 29/07/2019 Merrill Lynch (119.009) (0,03)
GBP 4.582.777 USD 5.959.535 29/07/2019 Merrill Lynch (125.342) (0,03)
USD 1.822.329 CHF 1.837.670 29/07/2019 BNP Paribas (65.129) (0,02)
USD 765.802 CHF 757.801 29/07/2019 HSBC (12.530) -
USD 3.711.238 CHF 3.746.706 29/07/2019 Merrill Lynch (136.977) (0,04)
USD 827.403 DKK 5.463.653 29/07/2019 Merrill Lynch (7.914) -
USD 4.239.046 EUR 3.751.232 29/07/2019 BNP Paribas (40.834) (0,01)
USD 3.341.472 EUR 2.955.459 29/07/2019 HSBC (30.490) (0,01)
USD 18.531.759 EUR 16.394.622 29/07/2019 Merrill Lynch (173.300) (0,05)
USD 2.265.515 EUR 2.016.023 29/07/2019 State Street (34.619) (0,01)
USD 4.710.517 EUR 4.189.335 29/07/2019 Toronto-Dominion Bank (69.206) (0,02)
USD 680.343 HKD 5.327.118 29/07/2019 Merrill Lynch (2.016) -
USD 878.404 JPY 96.000.000 29/07/2019 State Street (14.481) -
USD 684.354 NOK 5.849.592 29/07/2019 Merrill Lynch (1.538) -

Nicht realisierter Verlust aus Devisentermingeschäften insgesamt (833.385) (0,22)

Nicht realisierter Nettogewinn aus Devisentermingeschäften 249.721 0,07

Finanztermingeschäfte

Wertpapierbeschreibung
Anzahl der

Verträge Währung

Global-
risiko

USD

Nicht
realisierter

Gewinn/
(Verlust)

USD

% des
Netto-

vermö-
gens

TOPIX Index, 12/09/2019 120 JPY 17.273.318 (40.035) (0,01)

Nicht realisierter Verlust aus Finanztermingeschäften insgesamt (40.035) (0,01)

Nicht realisierter Nettoverlust aus Finanztermingeschäften (40.035) (0,01)
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Börsennotierte Wertpapiere und Geldmarktinstrumente

Aktien

Japan
Amada Holdings Co. Ltd. JPY 44.400 53.835.000 0,74
Asahi Group Holdings Ltd. JPY 23.900 115.616.250 1,58
Asahi Kasei Corp. JPY 71.500 82.064.125 1,12
Bandai Namco Holdings, Inc. JPY 7.800 40.755.000 0,56
Central Japan Railway Co. JPY 6.500 140.221.250 1,92
Chubu Electric Power Co., Inc. JPY 18.600 28.095.300 0,38
Daicel Corp. JPY 21.800 20.851.700 0,28
Daiichi Sankyo Co. Ltd. JPY 21.800 122.744.900 1,68
Daikin Industries Ltd. JPY 10.400 146.198.000 2,00
Daiwa House Industry Co. Ltd. JPY 18.300 57.434.550 0,78
Denso Corp. JPY 20.200 91.495.900 1,25
Electric Power Development Co. Ltd. JPY 18.700 45.749.550 0,62
Fast Retailing Co. Ltd. JPY 800 52.048.000 0,71
FUJIFILM Holdings Corp. JPY 15.900 86.837.850 1,19
Hino Motors Ltd. JPY 67.800 61.426.800 0,84
Hitachi High-Technologies Corp. JPY 9.700 53.738.000 0,73
Hitachi Ltd. JPY 30.500 120.414.000 1,65
Honda Motor Co. Ltd. JPY 41.900 116.691.500 1,59
ITOCHU Corp. JPY 57.400 118.215.300 1,62
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. JPY 27.600 47.223.600 0,65
Japan Post Insurance Co. Ltd. JPY 16.000 31.928.000 0,44
JXTG Holdings, Inc. JPY 197.600 105.577.680 1,44
Kajima Corp. JPY 56.100 82.831.650 1,13
Kansai Electric Power Co., Inc. (The) JPY 28.600 35.313.850 0,48
Kao Corp. JPY 22.400 183.792.000 2,51
Keyence Corp. JPY 2.500 165.187.500 2,26
Kubota Corp. JPY 60.500 108.461.375 1,48
Kuraray Co. Ltd. JPY 29.400 37.823.100 0,52
Marui Group Co. Ltd. JPY 30.100 66.009.300 0,90
MINEBEA MITSUMI, Inc. JPY 18.900 34.454.700 0,47
Mitsubishi Corp. JPY 52.700 149.668.000 2,04
Mitsubishi Electric Corp. JPY 64.200 91.067.700 1,24
Mitsubishi Estate Co. Ltd. JPY 34.900 69.974.500 0,96
Mitsubishi UFJ Financial Group, Inc. JPY 290.600 148.641.900 2,03
Mitsui Fudosan Co. Ltd. JPY 59.100 154.457.850 2,11
MS&AD Insurance Group Holdings, Inc. JPY 16.500 56.397.000 0,77
Murata Manufacturing Co. Ltd. JPY 17.000 82.246.000 1,12
Nabtesco Corp. JPY 20.500 61.336.000 0,84
Nexon Co. Ltd. JPY 13.000 20.293.000 0,28
NGK Spark Plug Co. Ltd. JPY 9.900 19.998.000 0,27
Nichirei Corp. JPY 17.000 43.452.000 0,59
Nidec Corp. JPY 9.500 139.816.250 1,91
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. JPY 4.500 64.237.500 0,88
Nomura Research Institute Ltd. JPY 53.700 92.739.900 1,27
NTT Data Corp. JPY 16.300 23.382.350 0,32
NTT DOCOMO, Inc. JPY 10.800 27.132.300 0,37
Otsuka Corp. JPY 23.000 99.647.500 1,36
Otsuka Holdings Co. Ltd. JPY 12.000 42.186.000 0,58
Persol Holdings Co. Ltd. JPY 12.200 30.872.100 0,42
Recruit Holdings Co. Ltd. JPY 25.300 90.827.000 1,24
Resona Holdings, Inc. JPY 81.800 36.691.390 0,50
Rohm Co. Ltd. JPY 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 1,12
SBI Holdings, Inc. JPY 27.500 73.328.750 1,00
SCREEN Holdings Co. Ltd. JPY 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. JPY 14.300 37.759.150 0,52
Shin-Etsu Chemical Co. Ltd. JPY 12.300 123.369.000 1,69
Shinsei Bank Ltd. JPY 20.400 34.098.600 0,47
Shiseido Co. Ltd. JPY 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. JPY 26.500 34.198.250 0,47
Sumitomo Mitsui Financial Group, Inc. JPY 49.300 187.561.850 2,56
Suzuken Co. Ltd. JPY 10.500 66.255.000 0,91
Suzuki Motor Corp. JPY 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. JPY 9.300 10.467.150 0,14

Takeda Pharmaceutical Co. Ltd. JPY 44.600 170.372.000 2,33
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
Tokyo Gas Co. Ltd. JPY 29.800 75.550.450 1,03
Tokyu Corp. JPY 51.800 98.938.000 1,35
Tokyu Fudosan Holdings Corp. JPY 79.100 47.024.950 0,64
Toshiba Corp. JPY 4.900 16.439.500 0,22
Toyota Motor Corp. JPY 54.200 362.299.900 4,95
Trend Micro, Inc. JPY 10.500 50.400.000 0,69
United Arrows Ltd. JPY 13.400 45.158.000 0,62

7.185.566.070 98,17

Aktien insgesamt 7.185.566.070 98,17

Börsennotierte Wertpapiere und Geldmarktinstrumente
insgesamt

7.185.566.070 98,17

Wertpapierbestand insgesamt 7.185.566.070 98,17

Bankguthaben 109.421.012 1,49

Andere Aktiva/(Passiva) 24.484.962 0,34

Nettovermögen insgesamt 7.319.472.044 100,00

Geografische Aufteilung des Wertpapierbestandes zum
30. Juni 2019

% des Netto-
vermögens

Japan 98,17
Wertpapierbestand insgesamt 98,17
Bankguthaben und andere Aktiva/(Passiva) 1,83

Summe 100,00

Geografische Aufteilung des Wertpapierbestandes zum
31. Dezember 2018

% des Netto-
vermögens

Japan 95,90
Wertpapierbestand insgesamt 95,90
Bankguthaben und andere Aktiva/(Passiva) 4,10

Summe 100,00
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JPMorgan Investment Funds - Japan Select Equity Fund

Wertpapierbestand (Fortsetzung)

zum 30. Juni 2019

Devisentermingeschäfte

Gekaufte
Währung

Gekaufter
Betrag

Verkaufte
Währung

Verkaufter
Betrag Fälligkeit Gegenpartei

Nicht
realisierter

Gewinn/
(Verlust)

JPY

% des
Netto-

vermö-
gens

JPY 3.249.126 USD 29.895 03/07/2019 Goldman Sachs 28.162 -
JPY 1.463.538 USD 13.562 03/07/2019 Merrill Lynch 2.347 -
JPY 2.705.063 USD 25.043 03/07/2019 Standard Chartered 6.903 -
JPY 1.627.893 USD 15.103 05/08/2019 Goldman Sachs 4.957 -
USD 17.944 JPY 1.932.724 03/07/2019 Goldman Sachs 607 -
USD 23.849 JPY 2.560.955 05/08/2019 BNP Paribas 1.903 -
USD 1.920.007 JPY 206.157.580 05/08/2019 HSBC 166.088 -

Nicht realisierter Gewinn aus Devisentermingeschäften insgesamt 210.967 -

JPY 206.676.346 USD 1.920.007 03/07/2019 HSBC (187.211) -
JPY 4.595.616 USD 42.961 05/08/2019 ANZ (20.934) -
JPY 1.642.757 USD 15.343 05/08/2019 Toronto-Dominion Bank (6.012) -
USD 1.905.188 JPY 206.698.757 03/07/2019 BNP Paribas (1.431.834) (0,02)
USD 30.743 JPY 3.318.993 03/07/2019 Merrill Lynch (6.761) -
USD 34.633 JPY 3.756.389 03/07/2019 RBC (25.003) -

Nicht realisierter Verlust aus Devisentermingeschäften insgesamt (1.677.755) (0,02)

Nicht realisierter Nettoverlust aus Devisentermingeschäften (1.466.788) (0,02)
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Börsennotierte Wertpapiere und Geldmarktinstrumente

Aktien

Japan
AGC, Inc. JPY 50.000 186.125.000 0,57
AOI TYO Holdings, Inc. JPY 93.200 64.028.400 0,20
Aruhi Corp. JPY 150.000 316.275.000 0,98
Asahi Group Holdings Ltd. JPY 120.000 580.500.000 1,79
Bridgestone Corp. JPY 55.000 233.255.000 0,72
COMSYS Holdings Corp. JPY 200.000 545.700.000 1,69
Daicel Corp. JPY 130.000 124.345.000 0,38
Daito Trust Construction Co. Ltd. JPY 16.000 219.640.000 0,68
FCC Co. Ltd. JPY 200.000 450.100.000 1,39
FUJIFILM Holdings Corp. JPY 175.000 955.762.500 2,95
Hino Motors Ltd. JPY 625.000 566.250.000 1,75
Hitachi Ltd. JPY 325.000 1.283.100.000 3,97
Horiba Ltd. JPY 115.000 638.825.000 1,97
Isuzu Motors Ltd. JPY 220.000 269.610.000 0,83
ITOCHU Corp. JPY 150.000 308.925.000 0,95
Izumi Co. Ltd. JPY 80.000 348.400.000 1,08
JSP Corp. JPY 65.000 133.185.000 0,41
JXTG Holdings, Inc. JPY 2.100.000 1.122.030.000 3,47
Kajima Corp. JPY 100.000 147.650.000 0,46
KH Neochem Co. Ltd. JPY 75.000 197.850.000 0,61
Kitz Corp. JPY 250.000 188.375.000 0,58
K’s Holdings Corp. JPY 220.000 223.740.000 0,69
Kubota Corp. JPY 375.000 672.281.250 2,08
Kureha Corp. JPY 15.000 110.250.000 0,34
Kyowa Exeo Corp. JPY 150.000 402.000.000 1,24
Lintec Corp. JPY 140.000 314.300.000 0,97
Maeda Corp. JPY 515.000 443.930.000 1,37
Marui Group Co. Ltd. JPY 150.000 328.950.000 1,02
Maruwa Co. Ltd. JPY 21.800 128.402.000 0,40
Mitsubishi Corp. JPY 370.000 1.050.800.000 3,25
Mitsubishi Electric Corp. JPY 650.000 922.025.000 2,85
Mitsui Chemicals, Inc. JPY 375.000 999.937.500 3,09
Mitsui Fudosan Co. Ltd. JPY 175.000 457.362.500 1,41
Murata Manufacturing Co. Ltd. JPY 90.000 435.420.000 1,35
Musashi Seimitsu Industry Co. Ltd. JPY 350.000 484.750.000 1,50
Nabtesco Corp. JPY 175.000 523.600.000 1,62
NEC Corp. JPY 60.000 254.400.000 0,79
NGK Spark Plug Co. Ltd. JPY 150.000 303.000.000 0,94
Nippon Telegraph & Telephone Corp. JPY 200.000 1.004.000.000 3,10
Nohmi Bosai Ltd. JPY 62.200 143.184.400 0,44
Open House Co. Ltd. JPY 145.000 639.087.500 1,97
ORIX Corp. JPY 725.000 1.165.437.500 3,60
Piolax, Inc. JPY 130.000 244.335.000 0,75
Rohm Co. Ltd. JPY 30.000 217.200.000 0,67
Sawai Pharmaceutical Co. Ltd. JPY 100.000 583.000.000 1,80
SBI Holdings, Inc. JPY 300.000 799.950.000 2,47
Seibu Holdings, Inc. JPY 375.000 673.312.500 2,08
Shima Seiki Manufacturing Ltd. JPY 60.000 189.450.000 0,59
Shin-Etsu Chemical Co. Ltd. JPY 145.000 1.454.350.000 4,49
Sompo Holdings, Inc. JPY 100.000 415.950.000 1,29
Sony Corp. JPY 170.000 959.735.000 2,97
SUMCO Corp. JPY 250.000 320.250.000 0,99
Sumitomo Mitsui Financial Group, Inc. JPY 215.000 817.967.500 2,53
Sun Frontier Fudousan Co. Ltd. JPY 150.000 152.400.000 0,47
Suzuki Motor Corp. JPY 200.000 1.011.400.000 3,13
Takara Holdings, Inc. JPY 175.000 196.962.500 0,61
Takeda Pharmaceutical Co. Ltd. JPY 210.000 802.200.000 2,48
Teikoku Sen-I Co. Ltd. JPY 40.000 84.160.000 0,26
Tokio Marine Holdings, Inc. JPY 250.000 1.349.250.000 4,17
Tokyo Gas Co. Ltd. JPY 140.000 354.935.000 1,10
Topre Corp. JPY 170.000 303.960.000 0,94
Tsubakimoto Chain Co. JPY 110.000 386.925.000 1,20
United Arrows Ltd. JPY 110.000 370.700.000 1,15
Yokogawa Bridge Holdings Corp. JPY 225.000 390.375.000 1,21

31.965.556.050 98,80

Aktien insgesamt 31.965.556.050 98,80

Börsennotierte Wertpapiere und Geldmarktinstrumente
insgesamt

31.965.556.050 98,80

Wertpapierbestand insgesamt 31.965.556.050 98,80

Bankguthaben 477.937.506 1,48

Andere Aktiva/(Passiva) (90.538.548) (0,28)

Nettovermögen insgesamt 32.352.955.008 100,00

Geografische Aufteilung des Wertpapierbestandes zum
30. Juni 2019

% des Netto-
vermögens

Japan 98,80
Wertpapierbestand insgesamt 98,80
Bankguthaben und andere Aktiva/(Passiva) 1,20

Summe 100,00

Geografische Aufteilung des Wertpapierbestandes zum
31. Dezember 2018

% des Netto-
vermögens

Japan 98,47
Wertpapierbestand insgesamt 98,47
Bankguthaben und andere Aktiva/(Passiva) 1,53

Summe 100,00
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Wertpapierbestand

zum 30. Juni 2019

Anlagen Währung
Anzahl/

Nennwert
Marktwert

JPY

% des
Netto-

vermö-
gens Anlagen Währung

Anzahl/
Nennwert

Marktwert
JPY

% des
Netto-

vermö-
gens



JPMorgan Investment Funds - Japan Strategic Value Fund

Wertpapierbestand (Fortsetzung)

zum 30. Juni 2019

Devisentermingeschäfte

Gekaufte
Währung

Gekaufter
Betrag

Verkaufte
Währung

Verkaufter
Betrag Fälligkeit Gegenpartei

Nicht
realisierter

Gewinn/
(Verlust)

JPY

% des
Netto-

vermö-
gens

EUR 1.133.809 JPY 137.796.802 03/07/2019 Citibank 1.268.199 -
EUR 16.775 JPY 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
JPY 505.911 EUR 4.114 03/07/2019 BNP Paribas 1.273 -
JPY 66.051.866 EUR 538.428 03/07/2019 Citibank 12.045 -
JPY 30.688.129 EUR 249.930 03/07/2019 Toronto-Dominion Bank 33.533 -
JPY 56.787.318 EUR 462.167 05/08/2019 RBC 91.235 -
JPY 3.331.609 USD 30.770 03/07/2019 ANZ 16.468 -
JPY 1.564.271 USD 14.444 03/07/2019 BNP Paribas 8.009 -
JPY 5.293.239 USD 48.981 03/07/2019 Goldman Sachs 15.936 -
JPY 4.641.687 USD 43.013 03/07/2019 Merrill Lynch 7.447 -
JPY 12.714.446 USD 117.223 03/07/2019 Standard Chartered 84.682 -
JPY 3.924.666 USD 36.411 05/08/2019 Goldman Sachs 11.951 -
USD 41.678 JPY 4.489.063 03/07/2019 Goldman Sachs 1.411 -
USD 76.769 JPY 8.243.463 05/08/2019 BNP Paribas 6.124 -
USD 5.215.012 JPY 559.953.337 05/08/2019 HSBC 451.118 -

Nicht realisierter Gewinn aus Devisentermingeschäften insgesamt 89.140.620 0,27

EUR 913.384 JPY 112.298.326 03/07/2019 RBC (269.057) -
EUR 417.480 JPY 51.225.574 03/07/2019 State Street (20.460) -
EUR 8.198 JPY 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) -
JPY 7.515.075 EUR 61.712 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) -
JPY 7.809.207.522 EUR 63.735.208 03/07/2019 Standard Chartered (8.102.396) (0,03)
JPY 176.918 EUR 1.448 03/07/2019 State Street (704) -
JPY 4.670.312 EUR 38.118 03/07/2019 Toronto-Dominion Bank (4.951) -
JPY 742.668 EUR 6.096 05/08/2019 ANZ (5.114) -
JPY 1.441.067 EUR 11.837 05/08/2019 State Street (11.006) -
JPY 42.655.171 EUR 349.077 05/08/2019 Toronto-Dominion Bank (167.728) -
JPY 561.362.381 USD 5.215.012 03/07/2019 HSBC (508.489) -
JPY 40.907.100 USD 381.643 05/08/2019 Citibank (104.179) -
JPY 3.242.203 USD 30.282 05/08/2019 Toronto-Dominion Bank (11.863) -
USD 5.185.826 JPY 562.603.752 03/07/2019 BNP Paribas (3.877.341) (0,01)
USD 129.810 JPY 14.029.608 03/07/2019 Merrill Lynch (43.791) -
USD 76.636 JPY 8.312.147 03/07/2019 RBC (55.326) -
USD 35.493 JPY 3.870.560 03/07/2019 State Street (46.502) -

Nicht realisierter Verlust aus Devisentermingeschäften insgesamt (14.326.333) (0,04)

Nicht realisierter Nettogewinn aus Devisentermingeschäften 74.814.287 0,23
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Börsennotierte Wertpapiere und Geldmarktinstrumente

Aktien

Irland
Eaton Corp. plc USD 478.429 39.738.313 1,96

39.738.313 1,96

Liberia
Royal Caribbean Cruises Ltd. USD 203.692 24.367.674 1,21

24.367.674 1,21

Taiwan
Taiwan Semiconductor Manufacturing
Co. Ltd., ADR USD 1.018.698 40.202.916 1,99

40.202.916 1,99

Vereinigte Staaten von Amerika
Advance Auto Parts, Inc. USD 136.434 20.815.735 1,03
Advanced Micro Devices, Inc. USD 521.836 15.929.044 0,79
Alphabet, Inc. ‘A’ USD 59.513 64.033.607 3,17
Alphabet, Inc. ‘C’ USD 14.895 16.010.412 0,79
Amazon.com, Inc. USD 48.383 92.005.355 4,55
American Electric Power Co., Inc. USD 318.598 28.186.365 1,39
Ameriprise Financial, Inc. USD 153.685 22.275.104 1,10
Analog Devices, Inc. USD 190.066 21.520.223 1,06
Apple, Inc. USD 158.797 31.339.382 1,55
Arthur J Gallagher & Co. USD 172.659 14.853.854 0,73
Boeing Co. (The) USD 92.070 33.384.122 1,65
Boston Scientific Corp. USD 929.401 39.099.900 1,93
Bristol-Myers Squibb Co. USD 356.387 16.119.384 0,80
Charter Communications, Inc. ‘A’ USD 130.960 51.335.665 2,54
Chevron Corp. USD 255.507 31.679.035 1,57
Cigna Corp. USD 252.398 39.655.512 1,96
Coca-Cola Co. (The) USD 1.295.930 66.293.299 3,28
Concho Resources, Inc. USD 115.023 11.790.433 0,58
Constellation Brands, Inc. ‘A’ USD 200.776 39.455.496 1,95
Coupa Software, Inc. USD 33.300 4.153.009 0,21
Crown Holdings, Inc. USD 272.679 16.255.759 0,80
Diamondback Energy, Inc. USD 254.698 27.707.322 1,37
Discovery, Inc. ‘A’ USD 61.942 1.871.578 0,09
Discovery, Inc. ‘C’ USD 422.038 11.755.868 0,58
Eastman Chemical Co. USD 407.503 31.638.533 1,56
EOG Resources, Inc. USD 159.730 14.655.227 0,72
Facebook, Inc. ‘A’ USD 152.915 29.121.133 1,44
Humana, Inc. USD 65.905 17.193.626 0,85
Huntington Bancshares, Inc. USD 1.870.145 25.592.934 1,27
Intuitive Surgical, Inc. USD 50.240 25.926.603 1,28
Johnson & Johnson USD 103.585 14.441.821 0,71
KeyCorp USD 1.308.258 22.953.387 1,14
Leidos Holdings, Inc. USD 386.253 30.780.502 1,52
Lennar Corp. ‘A’ USD 261.417 12.793.748 0,63
Mastercard, Inc. ‘A’ USD 167.710 43.929.957 2,17
Merck & Co., Inc. USD 315.412 26.481.992 1,31
Microsoft Corp. USD 950.395 126.887.236 6,27
Morgan Stanley USD 759.900 33.652.171 1,66
Nektar Therapeutics USD 111.049 3.819.530 0,19
Netflix, Inc. USD 110.784 40.801.747 2,02
NextEra Energy, Inc. USD 127.145 26.064.725 1,29
Norfolk Southern Corp. USD 255.574 50.185.789 2,48
NVIDIA Corp. USD 115.172 18.764.974 0,93
O’Reilly Automotive, Inc. USD 104.416 38.575.447 1,91
Parsley Energy, Inc. ‘A’ USD 571.615 10.689.200 0,53
Pfizer, Inc. USD 1.493.610 65.091.524 3,22
Pioneer Natural Resources Co. USD 76.116 11.491.613 0,57
Prologis, Inc., REIT USD 639.512 51.004.280 2,52
PVH Corp. USD 194.104 18.272.951 0,90
Raytheon Co. USD 327.257 57.731.407 2,85
Ross Stores, Inc. USD 126.000 12.760.650 0,63
salesforce.com, Inc. USD 304.022 45.632.182 2,26
Stanley Black & Decker, Inc. USD 135.330 19.331.890 0,96
SunTrust Banks, Inc. USD 314.001 19.623.492 0,97
SVB Financial Group USD 87.771 19.513.688 0,96
Texas Instruments, Inc. USD 317.742 36.832.653 1,82
Thermo Fisher Scientific, Inc. USD 91.577 26.592.587 1,31
T-Mobile US, Inc. USD 132.887 9.728.657 0,48
Verizon Communications, Inc. USD 822.157 47.154.815 2,33
Visa, Inc. ‘A’ USD 287.506 49.187.964 2,43

Workday, Inc. ‘A’ USD 50.896 10.430.372 0,52
Xcel Energy, Inc. USD 636.481 37.911.991 1,87

1.900.768.461 93,95

Aktien insgesamt 2.005.077.364 99,11

Börsennotierte Wertpapiere und Geldmarktinstrumente
insgesamt

2.005.077.364 99,11

Anteile zugelassener OGAW oder sonstiger Organismen für gemeinsame Anlagen

Organismen für gemeinsame Anlagen in Wertpapieren - OGAW

Luxemburg
JPMorgan USD Liquidity LVNAV Fund -
JPM USD Liquidity LVNAV X (dist.)† USD 20.378.362 20.378.362 1,01

20.378.362 1,01

Organismen für gemeinsame Anlagen in Wertpapieren - OGAW
insgesamt 20.378.362 1,01

Anteile zugelassener OGAW oder sonstiger Organismen für
gemeinsame Anlagen insgesamt

20.378.362 1,01

Wertpapierbestand insgesamt 2.025.455.726 100,12

Bankguthaben 1.050.310 0,05

Andere Aktiva/(Passiva) (3.410.559) (0,17)

Nettovermögen insgesamt 2.023.095.477 100,00

† Fonds einer verbundenen Partei.

Geografische Aufteilung des Wertpapierbestandes zum
30. Juni 2019

% des Netto-
vermögens

Vereinigte Staaten von Amerika 93,95
Taiwan 1,99
Irland 1,96
Liberia 1,21
Luxemburg 1,01
Wertpapierbestand insgesamt 100,12
Bankguthaben und andere Aktiva/(Passiva) (0,12)

Summe 100,00

Geografische Aufteilung des Wertpapierbestandes zum
31. Dezember 2018

% des Netto-
vermögens

Vereinigte Staaten von Amerika 95,50
Irland 2,58
Luxemburg 0,97
Liberia 0,96
Niederlande 0,12
Jersey 0,07
Wertpapierbestand insgesamt 100,20
Bankguthaben und andere Aktiva/(Passiva) (0,20)

Summe 100,00
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JPMorgan Investment Funds - US Select Equity Fund

Wertpapierbestand (Fortsetzung)

zum 30. Juni 2019

Devisentermingeschäfte

Gekaufte
Währung

Gekaufter
Betrag

Verkaufte
Währung

Verkaufter
Betrag Fälligkeit Gegenpartei

Nicht
realisierter

Gewinn/
(Verlust)

USD

% des
Netto-

vermö-
gens

AUD 43.421 USD 30.400 02/07/2019 HSBC 48 -
AUD 146.005 USD 101.634 03/07/2019 Barclays 751 -
AUD 131.056 USD 90.856 03/07/2019 Goldman Sachs 1.046 -
AUD 4.113.628 USD 2.843.820 03/07/2019 Merrill Lynch 40.840 -
AUD 4.151.785 USD 2.912.822 06/08/2019 BNP Paribas 2.052 -
AUD 44.621 USD 30.894 06/08/2019 Merrill Lynch 433 -
EUR 305.402 USD 343.221 03/07/2019 Barclays 4.450 -
EUR 1.805.427 USD 2.023.673 03/07/2019 BNP Paribas 31.634 -
EUR 182.016.973 USD 203.492.138 03/07/2019 Citibank 3.716.849 0,19
EUR 6.601.903 USD 7.454.525 03/07/2019 Credit Suisse 61.113 -
EUR 1.546.705 USD 1.745.505 03/07/2019 HSBC 15.272 -
EUR 2.269.997 USD 2.545.200 03/07/2019 Merrill Lynch 38.975 -
EUR 976.049 USD 1.099.156 03/07/2019 RBC 11.983 -
EUR 1.443 USD 1.632 03/07/2019 Standard Chartered 11 -
EUR 3.125 USD 3.544 03/07/2019 State Street 13 -
EUR 3.387 USD 3.800 03/07/2019 Toronto-Dominion Bank 56 -
EUR 2.308.856 USD 2.621.697 05/08/2019 BNP Paribas 14.058 -
EUR 3.335 USD 3.793 05/08/2019 Citibank 14 -
EUR 1.639 USD 1.863 05/08/2019 RBC 8 -
EUR 27.714 USD 31.601 05/08/2019 State Street 37 -
USD 77.401.919 EUR 67.979.904 03/07/2019 Citibank 13.273 -
USD 9.035.017 EUR 7.913.454 05/08/2019 Citibank 1.138 -

Nicht realisierter Gewinn aus Devisentermingeschäften insgesamt 3.954.054 0,19

EUR 238.039 USD 271.033 01/07/2019 Citibank (71) -
EUR 68.033.371 USD 77.671.330 05/08/2019 Citibank (5.464) -
USD 2.909.500 AUD 4.151.785 03/07/2019 BNP Paribas (1.917) -
USD 90.937 AUD 130.963 03/07/2019 Citibank (900) -
USD 35.835 AUD 51.941 03/07/2019 HSBC (588) -
USD 15.806 AUD 22.642 03/07/2019 Merrill Lynch (71) -
USD 23.065 AUD 33.358 03/07/2019 RBC (327) -
USD 17.242 AUD 24.591 06/08/2019 Barclays (22) -
USD 46.643 AUD 66.610 06/08/2019 HSBC (122) -
USD 414.889 EUR 364.777 02/07/2019 BNP Paribas (341) -
USD 1.726.924 EUR 1.536.919 03/07/2019 Barclays (22.712) -
USD 4.509.168 EUR 4.009.592 03/07/2019 BNP Paribas (55.370) -
USD 4.177.568 EUR 3.743.435 03/07/2019 Citibank (83.977) (0,01)
USD 59.020 EUR 52.532 03/07/2019 Credit Suisse (782) -
USD 139.787 EUR 123.631 03/07/2019 RBC (956) -
USD 1.149.326 EUR 1.019.539 03/07/2019 Standard Chartered (11.322) -
USD 2.561.998 EUR 2.281.583 03/07/2019 State Street (35.368) -
USD 1.105.548 EUR 970.376 05/08/2019 Merrill Lynch (2.219) -
USD 1.194.624 EUR 1.047.978 05/08/2019 RBC (1.731) -

Nicht realisierter Verlust aus Devisentermingeschäften insgesamt (224.260) (0,01)

Nicht realisierter Nettogewinn aus Devisentermingeschäften 3.729.794 0,18

Finanztermingeschäfte

Wertpapierbeschreibung
Anzahl der

Verträge Währung

Global-
risiko

USD

Nicht
realisierter

Gewinn/
(Verlust)

USD

% des
Netto-

vermö-
gens

S&P 500 Emini Index, 20/09/2019 40 USD 5.869.750 (32.300) -

Nicht realisierter Verlust aus Finanztermingeschäften insgesamt (32.300) -

Nicht realisierter Nettoverlust aus Finanztermingeschäften (32.300) -
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Börsennotierte Wertpapiere und Geldmarktinstrumente

Anleihen

Australien
Australia Government Bond, Reg. S
2,75% 21/04/2024 AUD 8.300.000 5.528.237 0,24
Australia Government Bond, Reg. S
4,25% 21/04/2026 AUD 16.100.000 11.920.153 0,52
Australia Government Bond, Reg. S
2,25% 21/05/2028 AUD 35.931.000 23.900.370 1,04

41.348.760 1,80

Kanada
Canada Government Bond 2%
01/09/2023 CAD 22.090.000 15.176.129 0,66
Canada Government Bond 2%
01/06/2028 CAD 9.300.000 6.513.996 0,28

21.690.125 0,94

Frankreich
France Government Bond OAT,
Reg. S, 144A 1,5% 25/05/2050 EUR 3.840.000 4.411.547 0,19
France Government Bond OAT, Reg. S
8,5% 25/04/2023 EUR 24.782.000 33.534.052 1,46
France Government Bond OAT, Reg. S
0,75% 25/11/2028 EUR 25.121.000 27.029.720 1,17
France Government Bond OAT, Reg. S
1,25% 25/05/2034 EUR 7.980.000 8.999.820 0,39
France Government Bond OAT, Reg. S
4,75% 25/04/2035 EUR 8.331.000 13.965.884 0,61
France Government Bond OAT, Reg. S
3,25% 25/05/2045 EUR 9.550.750 15.088.375 0,66

103.029.398 4,48

Deutschland
Bundesrepublik Deutschland, Reg. S
0,5% 15/02/2028 EUR 40.900.000 44.200.834 1,92
Bundesrepublik Deutschland, Reg. S
1,25% 15/08/2048 EUR 6.120.000 7.800.906 0,34

52.001.740 2,26

Italien
Italy Buoni Poliennali Del Tesoro,
Reg. S, 144A 4,75% 01/09/2044 EUR 8.270.000 10.895.308 0,47
Italy Buoni Poliennali Del Tesoro,
Reg. S 2,3% 15/10/2021 EUR 18.200.000 18.952.562 0,83
Italy Buoni Poliennali Del Tesoro,
Reg. S 2,45% 01/10/2023 EUR 26.250.000 27.663.584 1,20
Italy Buoni Poliennali Del Tesoro,
Reg. S 2% 01/02/2028 EUR 21.458.000 21.804.881 0,95
Italy Buoni Poliennali Del Tesoro,
Reg. S 3% 01/08/2029 EUR 9.625.000 10.423.045 0,45

89.739.380 3,90

Japan
Japan Government Ten Year Bond
0,1% 20/09/2028 JPY 5.063.400.000 42.390.439 1,84
Japan Government Thirty Year Bond
0,8% 20/03/2048 JPY 4.561.200.000 41.651.838 1,81
Japan Government Twenty Year Bond
1,5% 20/03/2034 JPY 1.600.000.000 15.811.689 0,69
Japan Government Twenty Year Bond
0,5% 20/03/2038 JPY 3.263.600.000 28.063.471 1,22

127.917.437 5,56

Neuseeland
New Zealand Government Bond 3%
20/04/2029 NZD 18.800.000 12.526.260 0,54
New Zealand Government Bond,
Reg. S 4,5% 15/04/2027 NZD 15.585.000 11.277.440 0,49

23.803.700 1,03

Spanien
Spain Government Bond, Reg. S,
144A 4,4% 31/10/2023 EUR 22.638.000 27.200.091 1,18
Spain Government Bond, Reg. S,
144A 1,4% 30/07/2028 EUR 19.000.000 20.818.481 0,91
Spain Government Bond, Reg. S,
144A 1,45% 30/04/2029 EUR 11.342.000 12.483.700 0,54
Spain Government Bond, Reg. S,
144A 2,7% 31/10/2048 EUR 5.286.000 6.939.595 0,30

67.441.867 2,93

Großbritannien
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
UK Treasury, Reg. S 1% 22/04/2024 GBP 9.200.000 10.454.492 0,45
UK Treasury, Reg. S 1,5% 22/07/2026 GBP 13.139.526 15.497.523 0,67
UK Treasury, Reg. S 1,25%
22/07/2027 GBP 6.154.000 7.140.372 0,31
UK Treasury, Reg. S 1,5% 22/07/2047 GBP 26.909.974 30.255.481 1,32

100.678.056 4,38

Vereinigte Staaten von Amerika
US Treasury 1,625% 15/08/2022 USD 123.018.000 107.699.246 4,68
US Treasury 2,5% 15/05/2024 USD 120.420.000 109.362.900 4,75
US Treasury 2% 31/05/2024 USD 68.550.000 60.888.931 2,65
US Treasury 2,375% 30/04/2026 USD 51.362.000 46.538.368 2,02
US Treasury 2,25% 15/08/2027 USD 16.283.000 14.626.392 0,64
US Treasury 6,125% 15/08/2029 USD 3.876.000 4.680.345 0,20
US Treasury 4,5% 15/05/2038 USD 7.776.000 9.161.252 0,40
US Treasury 3,75% 15/08/2041 USD 45.187.000 48.640.702 2,12
US Treasury 3,625% 15/08/2043 USD 31.392.000 33.213.923 1,44

434.812.059 18,90

Anleihen insgesamt 1.062.462.522 46,18

Aktien

Australien
Aristocrat Leisure Ltd. AUD 191.681 3.626.798 0,16
Australia & New Zealand Banking
Group Ltd. AUD 2.589 44.999 0,00
BHP Group Ltd. AUD 2.316 58.744 0,00
Brambles Ltd. AUD 208.681 1.657.027 0,07
Commonwealth Bank of Australia AUD 29.319 1.494.822 0,07
CSL Ltd. AUD 37.498 4.966.961 0,22
Domino’s Pizza Enterprises Ltd. AUD 4.122 95.551 0,00
Macquarie Group Ltd. AUD 54.913 4.242.128 0,18
Treasury Wine Estates Ltd. AUD 366.414 3.366.581 0,15

19.553.611 0,85

Österreich
AT&S Austria Technologie &
Systemtechnik AG EUR 19.909 315.359 0,01
OMV AG EUR 43.509 1.870.017 0,08
Raiffeisen Bank International AG EUR 31.526 646.913 0,03
Verbund AG EUR 42.282 1.949.623 0,09
Wienerberger AG EUR 25.503 544.489 0,02

5.326.401 0,23

Belgien
Barco NV EUR 3.986 734.620 0,03
Colruyt SA EUR 18.501 949.656 0,04
KBC Group NV EUR 30.402 1.746.899 0,08
UCB SA EUR 19.937 1.439.053 0,06

4.870.228 0,21

Kaimaninseln
Alibaba Group Holding Ltd., ADR USD 30.804 4.577.668 0,20
CK Hutchison Holdings Ltd. HKD 9.000 78.074 0,01
Tencent Holdings Ltd. HKD 94.500 3.748.009 0,16
Wuxi Biologics Cayman, Inc., Reg. S HKD 240.000 1.893.624 0,08

10.297.375 0,45

Dänemark
Carlsberg A/S ‘B’ DKK 11.533 1.341.532 0,06
Matas A/S DKK 13.227 125.557 0,00
Novo Nordisk A/S ‘B’ DKK 37.565 1.682.514 0,07
Royal Unibrew A/S DKK 16.542 1.059.720 0,05
Topdanmark A/S DKK 13.030 643.485 0,03
Vestas Wind Systems A/S DKK 25.956 1.968.656 0,09

6.821.464 0,30

Finnland
Neste OYJ EUR 63.465 1.899.825 0,08
Tokmanni Group Corp. EUR 25.213 203.721 0,01
Valmet OYJ EUR 50.438 1.104.088 0,05

3.207.634 0,14

Frankreich
BNP Paribas SA EUR 50.850 2.118.030 0,09
Capgemini SE EUR 26.792 2.956.497 0,13
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
Engie SA EUR 28.903 383.471 0,02
Gaztransport Et Technigaz SA EUR 17.347 1.521.332 0,06
Kaufman & Broad SA EUR 14.976 500.498 0,02
Kering SA EUR 3.047 1.585.964 0,07
L’Oreal SA EUR 12.088 3.003.868 0,13
LVMH Moet Hennessy Louis Vuitton
SE EUR 13.056 4.853.894 0,21
Metropole Television SA EUR 33.357 555.394 0,02
Neopost SA EUR 20.840 389.291 0,02
Pernod Ricard SA EUR 2.498 403.115 0,02
Peugeot SA EUR 81.854 1.764.363 0,08
Rothschild & Co. EUR 18.967 536.766 0,02
Sanofi EUR 17.172 1.302.324 0,05
Schneider Electric SE EUR 4.923 392.314 0,02
TOTAL SA EUR 37.055 1.821.253 0,08

29.323.662 1,27

Deutschland
adidas AG EUR 9.341 2.520.435 0,11
Allianz SE EUR 27.287 5.737.774 0,25
Amadeus Fire AG EUR 1.557 184.816 0,01
CECONOMY AG EUR 126.143 681.172 0,03
Deutsche Boerse AG EUR 17.352 2.148.611 0,09
Deutsche Pfandbriefbank AG, Reg. S EUR 76.254 799.904 0,04
Deutsche Telekom AG EUR 143.087 2.170.773 0,10
E.ON SE EUR 90.521 861.217 0,04
Eckert & Ziegler Strahlen- und
Medizintechnik AG EUR 7.204 744.894 0,03
Evotec SE EUR 21.009 513.145 0,02
HeidelbergCement AG EUR 35.340 2.495.004 0,11
Hella GmbH & Co. KGaA EUR 13.514 587.183 0,03
Knorr-Bremse AG EUR 10.332 1.010.211 0,04
METRO AG EUR 42.162 674.065 0,03
MTU Aero Engines AG EUR 10.408 2.168.507 0,09
Muenchener
Rueckversicherungs-Gesellschaft AG EUR 2.161 476.392 0,02
Nordex SE EUR 8.000 97.200 0,00
RWE AG EUR 48.336 1.042.366 0,05
SAP SE EUR 37.361 4.462.398 0,19
Varta AG EUR 16.553 902.139 0,04

30.278.206 1,32

Hongkong
AIA Group Ltd. HKD 878.200 8.322.314 0,36
Hong Kong Exchanges & Clearing Ltd. HKD 179.013 5.557.071 0,24
Techtronic Industries Co. Ltd. HKD 376.500 2.526.883 0,11

16.406.268 0,71

Irland
Eaton Corp. plc USD 172.294 12.571.918 0,55

12.571.918 0,55

Italien
Enel SpA EUR 638.361 3.922.728 0,17
Eni SpA EUR 134.388 1.958.168 0,08
Falck Renewables SpA EUR 124.966 463.999 0,02
Fiera Milano SpA EUR 33.037 121.163 0,01
Rizzoli Corriere Della Sera
Mediagroup SpA EUR 188.294 174.360 0,01

6.640.418 0,29

Japan
Bandai Namco Holdings, Inc. JPY 38.400 1.635.836 0,07
CyberAgent, Inc. JPY 3.300 105.065 0,01
Daikin Industries Ltd. JPY 25.600 2.934.068 0,13
Fast Retailing Co. Ltd. JPY 4.300 2.280.892 0,10
Hikari Tsushin, Inc. JPY 16.900 3.235.932 0,14
ITOCHU Corp. JPY 245.000 4.113.865 0,18
Japan Exchange Group, Inc. JPY 162.500 2.266.864 0,10
JGC Corp. JPY 139.400 1.678.102 0,07
Kao Corp. JPY 70.000 4.682.727 0,20
Keyence Corp. JPY 9.900 5.333.282 0,23
M3, Inc. JPY 49.600 795.644 0,04
Mitsubishi UFJ Financial Group, Inc. JPY 256.700 1.070.517 0,05
Murata Manufacturing Co. Ltd. JPY 8.700 343.168 0,02
Nexon Co. Ltd. JPY 224.400 2.855.932 0,12
Nidec Corp. JPY 1.300 155.991 0,01
Nihon M&A Center, Inc. JPY 14.900 313.603 0,01
Nippon Telegraph & Telephone Corp. JPY 96.400 3.945.508 0,17
Nitori Holdings Co. Ltd. JPY 18.000 2.094.936 0,09
Obic Co. Ltd. JPY 1.300 129.255 0,01
Otsuka Corp. JPY 900 31.791 0,00

Pan Pacific International Holdings
Corp. JPY 34.800 1.940.696 0,08
PeptiDream, Inc. JPY 70.900 3.179.297 0,14
Persol Holdings Co. Ltd. JPY 166.600 3.437.190 0,15
Recruit Holdings Co. Ltd. JPY 176.200 5.157.302 0,22
RENOVA, Inc. JPY 88.200 560.900 0,02
Ryohin Keikaku Co. Ltd. JPY 3.500 555.022 0,02
Shiseido Co. Ltd. JPY 59.800 3.957.969 0,17
SMC Corp. JPY 8.900 2.912.296 0,13
SoftBank Group Corp. JPY 38.800 1.632.472 0,07
Sony Corp. JPY 139.600 6.425.546 0,28
Suruga Bank Ltd. JPY 753.200 2.459.433 0,11
Suzuki Motor Corp. JPY 21.800 898.818 0,04
Yakult Honsha Co. Ltd. JPY 50.900 2.635.201 0,11

75.755.120 3,29

Jersey
Genel Energy plc GBP 60.302 130.182 0,01

130.182 0,01

Liberia
Royal Caribbean Cruises Ltd. USD 73.365 7.710.251 0,33

7.710.251 0,33

Luxemburg
ADO Properties SA, Reg. S EUR 22.887 823.245 0,04
Befesa SA, Reg. S EUR 15.442 533.135 0,02
Corestate Capital Holding SA EUR 8.331 248.056 0,01

1.604.436 0,07

Niederlande
Accell Group NV EUR 4.762 115.836 0,01
Adyen NV, Reg. S EUR 1.445 966.850 0,04
Airbus SE EUR 22.989 2.854.774 0,12
ASML Holding NV EUR 5.239 960.623 0,04
Fiat Chrysler Automobiles NV EUR 59.983 734.852 0,03
Heijmans NV, CVA EUR 26.606 231.738 0,01
ING Groep NV EUR 240.384 2.454.561 0,11
Koninklijke Volkerwessels NV EUR 29.805 525.164 0,02
NIBC Holding NV, Reg. S EUR 17.347 137.648 0,01
Signify NV, Reg. S EUR 82.616 2.167.844 0,09
Wolters Kluwer NV EUR 57.842 3.690.898 0,16

14.840.788 0,64

Neuseeland
Xero Ltd. AUD 111.270 4.108.207 0,18

4.108.207 0,18

Norwegen
DNB ASA NOK 15.374 250.811 0,01
DNO ASA NOK 640.443 1.015.653 0,05
Norwegian Finans Holding ASA NOK 41.903 266.391 0,01
SpareBank 1 Nord Norge NOK 31.027 216.008 0,01
Telenor ASA NOK 63.338 1.188.265 0,05

2.937.128 0,13

Spanien
ACS Actividades de Construccion y
Servicios SA EUR 70.303 2.470.447 0,11
ACS Actividades de Construccion y
Servicios SA Rights 08/07/2019 EUR 70.303 98.512 0,00
Banco Santander SA EUR 209.637 851.493 0,04
Cia de Distribucion Integral Logista
Holdings SA EUR 72.185 1.432.872 0,06
Endesa SA EUR 56.529 1.273.881 0,06
Mediaset Espana Comunicacion SA EUR 229.368 1.467.038 0,06
Repsol SA EUR 115.174 1.575.580 0,07
Repsol SA Rights 04/07/2019 EUR 115.174 56.263 0,00
Siemens Gamesa Renewable Energy
SA EUR 74.833 1.093.871 0,05
Talgo SA, Reg. S EUR 97.313 534.735 0,02
Telefonica SA EUR 94.476 683.298 0,03

11.537.990 0,50

Schweden
Concentric AB SEK 19.210 250.492 0,01
Instalco AB, Reg. S SEK 14.845 122.423 0,01
Lindab International AB SEK 55.448 558.795 0,03
MIPS AB, Reg. S SEK 9.585 167.886 0,01
Nobina AB, Reg. S SEK 10.319 55.829 0,00
Sandvik AB SEK 105.568 1.705.729 0,07
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
Tethys Oil AB SEK 30.143 211.645 0,01

5.421.549 0,24

Schweiz
Adecco Group AG CHF 68.056 3.576.715 0,16
Alcon, Inc. CHF 8.807 474.744 0,02
Huber + Suhner AG CHF 5.409 399.637 0,02
LafargeHolcim Ltd. CHF 46.430 1.990.561 0,09
Nestle SA CHF 119.073 10.817.446 0,47
Novartis AG CHF 92.800 7.459.782 0,32
Partners Group Holding AG CHF 1.285 883.374 0,04
Roche Holding AG CHF 32.910 8.092.695 0,35
Sonova Holding AG CHF 1.176 233.569 0,01
Swiss Life Holding AG CHF 4.467 1.938.422 0,08
UBS Group AG CHF 128.719 1.344.000 0,06
Zurich Insurance Group AG CHF 8.667 2.642.904 0,11

39.853.849 1,73

Taiwan
Taiwan Semiconductor
Manufacturing Co. Ltd., ADR USD 366.768 12.715.780 0,55

12.715.780 0,55

Großbritannien
3i Group plc GBP 144.383 1.794.325 0,08
Anglo American plc GBP 145.797 3.639.265 0,16
Ashtead Group plc GBP 61.981 1.562.001 0,07
Auto Trader Group plc, Reg. S GBP 94.891 579.483 0,02
Berkeley Group Holdings plc GBP 34.623 1.427.044 0,06
BHP Group plc GBP 129.372 2.902.376 0,13
BP plc GBP 61.536 377.199 0,02
British Land Co. plc (The), REIT GBP 324.267 1.939.321 0,08
BT Group plc GBP 55.459 121.641 0,00
Charter Court Financial Services
Group plc, Reg. S GBP 57.542 190.706 0,01
Diageo plc GBP 96.641 3.642.694 0,16
Dialog Semiconductor plc EUR 42.681 1.523.285 0,07
Dunelm Group plc GBP 121.574 1.247.457 0,05
Evraz plc GBP 245.930 1.807.827 0,08
Forterra plc, Reg. S GBP 65.094 214.644 0,01
Games Workshop Group plc GBP 5.086 282.193 0,01
GlaxoSmithKline plc GBP 142.587 2.508.914 0,11
Greene King plc GBP 149.029 1.026.936 0,04
HSBC Holdings plc GBP 155.402 1.137.237 0,05
John Laing Group plc, Reg. S GBP 101.707 445.612 0,02
Legal & General Group plc GBP 1.083.970 3.263.203 0,14
Lloyds Banking Group plc GBP 5.118.884 3.239.784 0,14
Micro Focus International plc GBP 21.784 496.799 0,02
Morgan Sindall Group plc GBP 21.501 296.560 0,01
OneSavings Bank plc GBP 134.632 545.661 0,02
Prudential plc GBP 78.833 1.508.839 0,07
Rio Tinto plc GBP 90.851 4.939.581 0,21
Royal Dutch Shell plc ‘B’ GBP 221.391 6.377.360 0,28
Softcat plc GBP 15.156 163.893 0,01
Trainline plc, Reg. S GBP 35.195 161.669 0,01
Tullow Oil plc GBP 164.757 385.952 0,02
Unilever plc GBP 71.036 3.853.906 0,17

53.603.367 2,33

Vereinigte Staaten von Amerika
Advance Auto Parts, Inc. USD 49.124 6.584.190 0,29
Advanced Micro Devices, Inc. USD 187.892 5.038.525 0,22
Alphabet, Inc. ‘A’ USD 26.694 25.231.859 1,10
Amazon.com, Inc. USD 17.421 29.102.671 1,26
American Electric Power Co., Inc. USD 114.714 8.915.627 0,39
Ameriprise Financial, Inc. USD 55.337 7.046.011 0,31
Analog Devices, Inc. USD 68.437 6.807.267 0,30
Apple, Inc. USD 57.189 9.915.169 0,43
Arthur J Gallagher & Co. USD 62.164 4.698.166 0,20
Boeing Co. (The) USD 33.202 10.576.099 0,46
Boston Scientific Corp. USD 334.643 12.367.836 0,54
Bristol-Myers Squibb Co. USD 128.428 5.103.002 0,22
Charter Communications, Inc. ‘A’ USD 47.110 16.223.072 0,70
Chevron Corp. USD 92.016 10.022.405 0,44
Cigna Corp. USD 90.908 12.547.558 0,55
Coca-Cola Co. (The) USD 466.695 20.973.007 0,91
Concho Resources, Inc. USD 41.415 3.729.428 0,16
Constellation Brands, Inc. ‘A’ USD 72.284 12.478.930 0,54
Coupa Software, Inc. USD 12.000 1.314.739 0,06
Crown Holdings, Inc. USD 98.172 5.141.415 0,22
Diamondback Energy, Inc. USD 91.722 8.765.607 0,38
Discovery, Inc. ‘A’ USD 20.245 537.378 0,02
Discovery, Inc. ‘C’ USD 151.888 3.716.773 0,16

Eastman Chemical Co. USD 146.714 10.006.831 0,43
EOG Resources, Inc. USD 57.522 4.636.385 0,20
Facebook, Inc. ‘A’ USD 55.105 9.219.102 0,40
Humana, Inc. USD 23.695 5.430.568 0,24
Huntington Bancshares, Inc. USD 673.451 8.096.368 0,35
Intuitive Surgical, Inc. USD 18.097 8.204.310 0,36
Johnson & Johnson USD 37.328 4.571.927 0,20
KeyCorp USD 451.222 6.954.775 0,30
Leidos Holdings, Inc. USD 139.016 9.732.134 0,42
Lennar Corp. ‘A’ USD 94.123 4.046.683 0,18
Mastercard, Inc. ‘A’ USD 60.386 13.895.608 0,60
Merck & Co., Inc. USD 113.662 8.383.535 0,36
Microsoft Corp. USD 342.212 40.137.331 1,74
Morgan Stanley USD 273.839 10.653.478 0,46
Nektar Therapeutics USD 40.074 1.210.870 0,05
Netflix, Inc. USD 39.922 12.916.756 0,56
NextEra Energy, Inc. USD 45.781 8.244.771 0,36
Norfolk Southern Corp. USD 92.031 15.875.876 0,69
NVIDIA Corp. USD 41.466 5.935.163 0,26
O’Reilly Automotive, Inc. USD 37.674 12.227.146 0,53
Parsley Energy, Inc. ‘A’ USD 205.816 3.381.117 0,15
Pfizer, Inc. USD 537.967 20.595.973 0,89
Pioneer Natural Resources Co. USD 27.411 3.635.544 0,16
Prologis, Inc., REIT USD 230.297 16.135.620 0,70
PVH Corp. USD 69.891 5.780.094 0,25
Raytheon Co. USD 118.352 18.341.644 0,80
Ross Stores, Inc. USD 45.363 4.035.929 0,18
salesforce.com, Inc. USD 109.464 14.433.678 0,63
Stanley Black & Decker, Inc. USD 48.703 6.111.888 0,27
SunTrust Banks, Inc. USD 113.064 6.207.391 0,27
SVB Financial Group USD 31.603 6.172.429 0,27
Texas Instruments, Inc. USD 114.284 11.638.132 0,51
Thermo Fisher Scientific, Inc. USD 32.978 8.412.749 0,37
T-Mobile US, Inc. USD 47.847 3.077.263 0,13
Verizon Communications, Inc. USD 296.063 14.917.460 0,65
Visa, Inc. ‘A’ USD 103.520 15.558.784 0,68
Workday, Inc. ‘A’ USD 18.400 3.312.634 0,14
Xcel Energy, Inc. USD 232.655 12.174.272 0,53

601.138.952 26,13

Aktien insgesamt 976.654.784 42,45

Börsennotierte Wertpapiere und Geldmarktinstrumente
insgesamt

2.039.117.306 88,63

Anteile zugelassener OGAW oder sonstiger Organismen für gemeinsame Anlagen

Organismen für gemeinsame Anlagen in Wertpapieren - OGAW

Luxemburg
JPMorgan Emerging Markets Equity
Fund - JPM Emerging Markets Equity
X (acc) - EUR† EUR 444.152 58.090.640 2,53
JPMorgan Emerging Markets
Opportunities Fund - JPM Emerging
Markets Opportunities X (acc) - USD† USD 129.844 58.077.558 2,52
JPMorgan Global High Yield Bond
Fund - JPM Global High Yield Bond X
(acc) - EUR (hedged)† EUR 489.382 88.328.557 3,84

204.496.755 8,89

Organismen für gemeinsame Anlagen in Wertpapieren - OGAW
insgesamt 204.496.755 8,89

Anteile zugelassener OGAW oder sonstiger Organismen für
gemeinsame Anlagen insgesamt

204.496.755 8,89

Wertpapierbestand insgesamt 2.243.614.061 97,52

Bankguthaben 25.489.115 1,11

Andere Aktiva/(Passiva) 31.600.115 1,37

Nettovermögen insgesamt 2.300.703.291 100,00

† Fonds einer verbundenen Partei.
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Geografische Aufteilung des Wertpapierbestandes zum
30. Juni 2019

% des Netto-
vermögens

Vereinigte Staaten von Amerika 45,03
Luxemburg 8,96
Japan 8,85
Großbritannien 6,71
Frankreich 5,75
Italien 4,19
Deutschland 3,58
Spanien 3,43
Australien 2,65
Schweiz 1,73
Neuseeland 1,21
Kanada 0,94
Hongkong 0,71
Niederlande 0,64
Taiwan 0,55
Irland 0,55
Kaimaninseln 0,45
Liberia 0,33
Dänemark 0,30
Schweden 0,24
Österreich 0,23
Belgien 0,21
Finnland 0,14
Norwegen 0,13
Jersey 0,01
Wertpapierbestand insgesamt 97,52
Bankguthaben und andere Aktiva/(Passiva) 2,48

Summe 100,00

Geografische Aufteilung des Wertpapierbestandes zum
31. Dezember 2018

% des Netto-
vermögens

Vereinigte Staaten von Amerika 49,58
Großbritannien 7,93
Frankreich 6,49
Japan 6,31
Luxemburg 4,38
Kanada 3,80
Spanien 3,72
Deutschland 3,56
Italien 2,50
Australien 1,35
Schweiz 1,23
Niederlande 0,71
Hongkong 0,62
Irland 0,61
Kaimaninseln 0,41
Schweden 0,39
Liberia 0,30
Dänemark 0,25
Österreich 0,24
Norwegen 0,22
Belgien 0,20
Finnland 0,18
Neuseeland 0,14
Jersey 0,06
Färöer-Inseln 0,01
Liechtenstein 0,01
Wertpapierbestand insgesamt und geldnahe Anlagen 95,20
Bankguthaben und andere Aktiva/(Passiva) 4,80

Summe 100,00
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Nicht
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gens

AUD 1.800.000 EUR 1.100.212 22/07/2019 Standard Chartered 7.536 -
AUD 605.567 USD 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 1.703 -
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 JPY 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 811.614 USD 923.207 02/07/2019 Barclays 580 -
EUR 6.715.892 USD 7.644.035 17/07/2019 Goldman Sachs 9.149 -
EUR 1.958 USD 2.223 17/07/2019 Merrill Lynch 7 -
EUR 649.467 USD 736.605 17/07/2019 State Street 3.183 -
EUR 1.756.021 USD 2.000.000 22/07/2019 BNP Paribas 2.007 -
EUR 618.133.526 USD 692.256.421 29/07/2019 Barclays 11.383.928 0,50
EUR 5.732.000 USD 6.444.828 29/07/2019 BNP Paribas 83.231 -
EUR 10.886.055 USD 12.225.714 29/07/2019 Citibank 170.449 0,01
EUR 7.068.000 USD 8.024.180 29/07/2019 Credit Suisse 34.959 -
EUR 17.836.328 USD 20.164.927 29/07/2019 Merrill Lynch 162.153 0,01
EUR 4.926.000 USD 5.583.739 29/07/2019 RBC 31.959 -
EUR 109.832.981 USD 123.915.382 29/07/2019 Standard Chartered 1.223.504 0,05
EUR 38.600.000 USD 43.409.904 29/07/2019 State Street 552.044 0,03
EUR 430.279.978 USD 487.753.766 19/08/2019 Barclays 3.497.223 0,15
HKD 2.927.993 USD 373.443 29/07/2019 Toronto-Dominion Bank 1.409 -
JPY 103.582.815 EUR 839.932 29/07/2019 BNP Paribas 4.480 -
JPY 110.000.000 USD 1.011.587 29/07/2019 BNP Paribas 10.088 -
JPY 70.000.000 USD 640.944 29/07/2019 Merrill Lynch 8.868 -
NOK 10.996.286 EUR 1.123.458 29/07/2019 State Street 6.646 -
USD 1.836.780 EUR 1.608.675 17/07/2019 Citibank 2.884 -
USD 490.573 EUR 430.242 17/07/2019 Goldman Sachs 179 -
USD 3.261.584 EUR 2.860.066 17/07/2019 Merrill Lynch 1.591 -

Nicht realisierter Gewinn aus Devisentermingeschäften insgesamt 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 USD 3.208.293 01/07/2019 Merrill Lynch (1.423) -
EUR 46.791 USD 53.291 02/07/2019 Merrill Lynch (25) -
EUR 1.444 USD 1.647 17/07/2019 Citibank - -
EUR 2.000.000 USD 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)
JPY 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) -
JPY 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) -
JPY 84.363.564 EUR 695.446 29/07/2019 RBC (7.710) -
JPY 169.907.335 EUR 1.390.864 29/07/2019 State Street (5.772) -
JPY 71.402.967 USD 667.168 29/07/2019 ANZ (2.680) -
JPY 46.422.627 USD 434.724 29/07/2019 Merrill Lynch (2.588) -
USD 23.600.816 AUD 33.985.256 29/07/2019 Barclays (222.135) (0,01)
USD 348.752 AUD 506.658 29/07/2019 Standard Chartered (6.022) -
USD 1.614.900 AUD 2.319.902 29/07/2019 UBS (11.779) -
USD 923.207 EUR 810.605 17/07/2019 Barclays (599) -
USD 1.159.614.946 EUR 1.026.172.194 17/07/2019 BNP Paribas (8.746.279) (0,38)
USD 9.639.390 EUR 8.574.351 17/07/2019 Citibank (116.919) (0,01)
USD 7.100.220 EUR 6.326.974 17/07/2019 Goldman Sachs (97.365) (0,01)
USD 322.914 EUR 284.667 17/07/2019 Merrill Lynch (1.348) -
USD 1.812.063 EUR 1.605.189 17/07/2019 State Street (15.317) -
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USD 2.159.202 EUR 1.910.725 22/07/2019 BNP Paribas (17.090) -
USD 3.271.139 EUR 2.893.685 22/07/2019 Citibank (24.874) -
USD 3.000.000 EUR 2.643.181 22/07/2019 Merrill Lynch (12.160) -
USD 689.909 EUR 609.984 29/07/2019 Barclays (5.293) -
USD 25.111.354 EUR 22.360.791 29/07/2019 Citibank (351.166) (0,02)
USD 14.862.013 EUR 13.105.887 29/07/2019 Goldman Sachs (79.615) -
USD 13.823.730 EUR 12.298.896 29/07/2019 Merrill Lynch (182.660) (0,01)
USD 7.199 HKD 56.457 29/07/2019 ANZ (28) -
USD 287.077 HKD 2.250.257 29/07/2019 Goldman Sachs (1.019) -
USD 1.595.759 HKD 12.485.013 29/07/2019 HSBC (3.036) -
USD 22.002.569 HKD 172.471.689 29/07/2019 Merrill Lynch (78.518) -
USD 1.435.430 JPY 156.595.286 29/07/2019 Citibank (18.444) -
USD 5.174.385 JPY 558.334.792 29/07/2019 HSBC (16.320) -
USD 79.979.572 JPY 8.711.138.309 29/07/2019 Merrill Lynch (913.020) (0,04)
USD 657.580 JPY 71.151.707 29/07/2019 Standard Chartered (3.675) -

Nicht realisierter Verlust aus Devisentermingeschäften insgesamt (13.190.308) (0,57)

Nicht realisierter Nettogewinn aus Devisentermingeschäften 6.394.520 0,28

Finanztermingeschäfte

Wertpapierbeschreibung
Anzahl der

Verträge Währung

Global-
risiko

EUR

Nicht
realisierter

Gewinn/
(Verlust)

EUR

% des
Netto-

vermö-
gens

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 1.162 -
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

Nicht realisierter Gewinn aus Finanztermingeschäften insgesamt 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)

Nicht realisierter Verlust aus Finanztermingeschäften insgesamt (197.718) (0,01)

Nicht realisierter Nettogewinn aus Finanztermingeschäften 367.150 0,02

63



Börsennotierte Wertpapiere und Geldmarktinstrumente

Anleihen

Angola
Angola Government Bond, Reg. S
9,5% 12/11/2025 USD 4.500.000 4.542.181 0,02
Angola Government Bond, Reg. S
8,25% 09/05/2028 USD 2.270.000 2.141.295 0,01
Angola Government Bond, Reg. S
9,375% 08/05/2048 USD 5.700.000 5.527.520 0,02

12.210.996 0,05

Argentinien
Argentina Government Bond 6,875%
22/04/2021 USD 1.900.000 1.464.037 0,01
Argentina Government Bond 5,875%
11/01/2028 USD 2.800.000 1.852.084 0,01
Argentina Government Bond 8,28%
31/12/2033 USD 7.500.903 5.488.072 0,02
Argentina Government Bond 6,875%
11/01/2048 USD 2.810.000 1.826.558 0,01
Argentina Government Bond 7,125%
28/06/2117 USD 1.337.000 877.112 0,00
Pampa Energia SA, Reg. S 7,375%
21/07/2023 USD 2.213.000 1.882.744 0,01
Provincia de Buenos Aires, Reg. S
10,875% 26/01/2021 USD 1.608.667 1.351.174 0,00
Provincia de Buenos Aires, Reg. S
9,95% 09/06/2021 USD 2.805.056 2.234.291 0,01
YPF SA, Reg. S 8,5% 23/03/2021 USD 1.610.000 1.442.764 0,01
YPF SA, Reg. S 8,75% 04/04/2024 USD 4.200.000 3.742.185 0,01
YPF SA, Reg. S 6,95% 21/07/2027 USD 4.800.000 3.851.647 0,01

26.012.668 0,10

Armenien
Armenia Government Bond, Reg. S
6% 30/09/2020 USD 2.150.000 1.949.328 0,01
Armenia Government Bond, Reg. S
7,15% 26/03/2025 USD 1.250.000 1.265.561 0,00

3.214.889 0,01

Australien
AusNet Services Holdings Pty. Ltd.,
Reg. S 2,375% 24/07/2020 EUR 4.094.000 4.205.506 0,02
Australia & New Zealand Banking
Group Ltd., FRN, 144A 6,75%
Perpetual USD 32.748.000 31.789.419 0,12
BHP Billiton Finance Ltd., Reg. S, FRN
0,038% 28/04/2020 EUR 5.865.000 5.873.299 0,02
Scentre Group Trust 1, REIT, Reg. S
1,5% 16/07/2020 EUR 18.535.000 18.778.688 0,07
Telstra Corp. Ltd., Reg. S 4,25%
23/03/2020 EUR 8.600.000 8.881.865 0,03
Transurban Finance Co. Pty. Ltd.
2,5% 08/10/2020 EUR 14.500.000 14.897.162 0,06
Westpac Banking Corp., Reg. S, FRN
0,178% 04/12/2020 EUR 14.000.000 14.083.090 0,05
Westpac Banking Corp., Reg. S
0,875% 16/02/2021 EUR 3.086.000 3.141.020 0,01

101.650.049 0,38

Aserbaidschan
Azerbaijan Government Bond, Reg. S
4,75% 18/03/2024 USD 2.070.000 1.917.629 0,01
Southern Gas Corridor CJSC, Reg. S
6,875% 24/03/2026 USD 2.200.000 2.244.713 0,01
State Oil Co. of the Azerbaijan
Republic, Reg. S 4,75% 13/03/2023 USD 4.107.000 3.762.672 0,01
State Oil Co. of the Azerbaijan
Republic, Reg. S 6,95% 18/03/2030 USD 5.570.000 5.800.153 0,02

13.725.167 0,05

Bahrain
Bahrain Government Bond, Reg. S
6% 19/09/2044 USD 687.000 554.680 0,00
Bahrain Government Bond, Reg. S
7,5% 20/09/2047 USD 3.330.000 3.101.395 0,01

3.656.075 0,01

Weißrussland
Belarus Government Bond, Reg. S
6,875% 28/02/2023 USD 260.000 246.282 0,00
Belarus Government Bond, Reg. S
6,2% 28/02/2030 USD 3.250.000 3.062.933 0,01
Development Bank of the Republic of
Belarus JSC, Reg. S 6,75%
02/05/2024 USD 1.770.000 1.629.893 0,01

4.939.108 0,02

Belgien
Anheuser-Busch InBev SA/NV, Reg. S,
FRN 0,432% 17/03/2020 EUR 20.000.000 20.088.100 0,07
Barry Callebaut Services NV, Reg. S
2,375% 24/05/2024 EUR 4.300.000 4.634.304 0,02
Solvay SA, Reg. S, FRN 4,25%
Perpetual EUR 4.100.000 4.497.536 0,02

29.219.940 0,11

Bermuda
Bermuda Government Bond, Reg. S
3,717% 25/01/2027 USD 2.200.000 1.980.282 0,01

1.980.282 0,01

Brasilien
Brazil Government Bond 4,25%
07/01/2025 USD 3.210.000 2.972.375 0,01
Brazil Government Bond 6%
07/04/2026 USD 4.410.000 4.465.536 0,02
Brazil Government Bond 8,25%
20/01/2034 USD 3.220.000 3.776.331 0,01
Cemig Geracao e Transmissao SA,
Reg. S 9,25% 05/12/2024 USD 4.250.000 4.287.206 0,02

15.501.448 0,06

Kanada
Bank of Montreal, Reg. S, FRN
0,157% 28/09/2021 EUR 19.500.000 19.642.350 0,07
Bank of Montreal, Reg. S 0,125%
19/04/2021 EUR 9.500.000 9.591.877 0,04
Bausch Health Cos., Inc., Reg. S 4,5%
15/05/2023 EUR 17.300.000 17.571.956 0,07
Federation des Caisses Desjardins du
Quebec, Reg. S 0,25% 27/09/2021 EUR 11.000.000 11.098.659 0,04
Precision Drilling Corp. 5,25%
15/11/2024 USD 595.000 486.116 0,00
Royal Bank of Canada, Reg. S, FRN
0,189% 24/07/2020 EUR 16.500.000 16.577.055 0,06
Royal Bank of Canada, Reg. S, FRN
0,439% 25/01/2021 EUR 9.500.000 9.591.390 0,04
Total Capital Canada Ltd., Reg. S
1,875% 09/07/2020 EUR 8.500.000 8.688.968 0,03

93.248.371 0,35

Kaimaninseln
ABQ Finance Ltd., Reg. S 3,625%
13/04/2021 USD 3.950.000 3.497.782 0,01
ABQ Finance Ltd., Reg. S 3,5%
22/02/2022 USD 5.950.000 5.272.052 0,02
Hutchison Whampoa Finance 14 Ltd.,
Reg. S 1,375% 31/10/2021 EUR 4.000.000 4.130.166 0,02
MAF Global Securities Ltd., Reg. S,
FRN 6,375% Perpetual USD 1.639.000 1.414.952 0,01
Noble Holding International Ltd.
6,2% 01/08/2040 USD 1.695.000 825.544 0,00
Noble Holding International Ltd.
5,25% 15/03/2042 USD 2.218.000 1.048.246 0,00
Transocean, Inc. 7,5% 15/04/2031 USD 8.004.000 5.961.462 0,02
Transocean, Inc. 6,8% 15/03/2038 USD 998.000 657.418 0,00
Transocean, Inc. 9,35% 15/12/2041 USD 10.445.000 8.473.332 0,03
UPCB Finance IV Ltd., Reg. S 4%
15/01/2027 EUR 14.017.500 14.809.349 0,06
UPCB Finance VII Ltd., Reg. S 3,625%
15/06/2029 EUR 13.200.000 14.034.702 0,05

60.125.005 0,22

Chile
Chile Government Bond 3,125%
21/01/2026 USD 1.260.000 1.152.807 0,00
Chile Government Bond 3,86%
21/06/2047 USD 1.700.000 1.616.569 0,01
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Chile Government Bond 3,5%
25/01/2050 USD 2.320.000 2.071.932 0,01
Corp. Nacional del Cobre de Chile,
Reg. S 4,875% 04/11/2044 USD 4.000.000 3.988.826 0,01
Corp. Nacional del Cobre de Chile,
Reg. S 4,375% 05/02/2049 USD 1.700.000 1.585.177 0,01
Empresa Electrica Angamos SA,
Reg. S 4,875% 25/05/2029 USD 1.230.343 1.125.597 0,00

11.540.908 0,04

Kolumbien
Colombia Government Bond 4%
26/02/2024 USD 950.000 874.417 0,00
Colombia Government Bond 3,875%
25/04/2027 USD 1.260.000 1.155.420 0,00
Colombia Government Bond 7,375%
18/09/2037 USD 2.430.000 2.909.431 0,01
Colombia Government Bond 6,125%
18/01/2041 USD 2.300.000 2.507.408 0,01
Colombia Government Bond 5%
15/06/2045 USD 1.600.000 1.551.535 0,01
Colombia Government Bond 5,2%
15/05/2049 USD 1.040.000 1.039.260 0,00
Ecopetrol SA 5,875% 18/09/2023 USD 2.200.000 2.142.213 0,01
Ecopetrol SA 5,375% 26/06/2026 USD 3.200.000 3.099.346 0,01
Ecopetrol SA 7,375% 18/09/2043 USD 3.839.000 4.337.985 0,02
Ecopetrol SA 5,875% 28/05/2045 USD 5.200.000 5.054.435 0,02

24.671.450 0,09

Costa Rica
Costa Rica Government Bond, Reg. S
4,25% 26/01/2023 USD 2.500.000 2.170.136 0,01
Costa Rica Government Bond, Reg. S
4,375% 30/04/2025 USD 4.600.000 3.884.103 0,01
Costa Rica Government Bond, Reg. S
7% 04/04/2044 USD 2.500.000 2.183.665 0,01
Costa Rica Government Bond, Reg. S
7,158% 12/03/2045 USD 3.090.000 2.729.236 0,01
Instituto Costarricense de
Electricidad, Reg. S 6,95% 10/11/2021 USD 3.200.000 2.891.220 0,01

13.858.360 0,05

Kroatien
Croatia Government Bond, Reg. S
5,5% 04/04/2023 USD 2.020.000 1.966.479 0,01
Croatia Government Bond, Reg. S 6%
26/01/2024 USD 4.890.000 4.932.658 0,02
Hrvatska Elektroprivreda, Reg. S
5,875% 23/10/2022 USD 1.520.000 1.447.600 0,00

8.346.737 0,03

Dänemark
Carlsberg Breweries A/S, Reg. S
2,625% 03/07/2019 EUR 23.000.000 23.006.785 0,08
DKT Finance ApS, Reg. S 7%
17/06/2023 EUR 32.050.000 35.045.714 0,13
TDC A/S, Reg. S 6,875% 23/02/2023 GBP 5.875.000 7.491.032 0,03

65.543.531 0,24

Dominikanische Republik
Dominican Republic Government
Bond, Reg. S 7,5% 06/05/2021 USD 846.667 784.965 0,00
Dominican Republic Government
Bond, Reg. S 5,875% 18/04/2024 USD 1.200.000 1.130.107 0,00
Dominican Republic Government
Bond, Reg. S 5,5% 27/01/2025 USD 4.300.000 4.022.881 0,02
Dominican Republic Government
Bond, Reg. S 6,875% 29/01/2026 USD 5.260.000 5.226.429 0,02
Dominican Republic Government
Bond, Reg. S 9,75% 05/06/2026 DOP 112.300.000 1.981.806 0,01
Dominican Republic Government
Bond, Reg. S 5,95% 25/01/2027 USD 2.950.000 2.798.070 0,01
Dominican Republic Government
Bond, Reg. S 7,45% 30/04/2044 USD 10.600.000 10.816.506 0,04

26.760.764 0,10

Ecuador
Ecuador Government Bond, Reg. S
10,5% 24/03/2020 USD 2.240.000 2.061.272 0,01
Ecuador Government Bond, Reg. S
10,75% 28/03/2022 USD 5.360.000 5.307.215 0,02
Ecuador Government Bond, Reg. S
8,75% 02/06/2023 USD 4.930.000 4.752.452 0,02
Ecuador Government Bond, Reg. S
7,95% 20/06/2024 USD 1.660.000 1.512.989 0,00

Ecuador Government Bond, Reg. S
7,875% 23/01/2028 USD 8.980.000 7.802.426 0,03
Ecuador Government Bond, Reg. S
10,75% 31/01/2029 USD 1.060.000 1.049.775 0,00

22.486.129 0,08

Ägypten
Egypt Government Bond, Reg. S
6,125% 31/01/2022 USD 3.360.000 3.049.462 0,01
Egypt Government Bond, Reg. S
5,875% 11/06/2025 USD 3.030.000 2.721.799 0,01
Egypt Government Bond, Reg. S 7,5%
31/01/2027 USD 6.220.000 5.841.766 0,02
Egypt Government Bond, Reg. S 7,6%
01/03/2029 USD 2.710.000 2.514.924 0,01
Egypt Government Bond, Reg. S 8,5%
31/01/2047 USD 2.539.000 2.365.991 0,01
Egypt Government Bond, Reg. S 8,7%
01/03/2049 USD 2.740.000 2.590.436 0,01

19.084.378 0,07

El Salvador
El Salvador Government Bond, Reg. S
7,375% 01/12/2019 USD 4.190.000 3.723.594 0,01
El Salvador Government Bond, Reg. S
7,75% 24/01/2023 USD 3.720.000 3.514.410 0,01
El Salvador Government Bond, Reg. S
5,875% 30/01/2025 USD 2.400.000 2.111.942 0,01
El Salvador Government Bond, Reg. S
6,375% 18/01/2027 USD 5.350.000 4.711.159 0,02

14.061.105 0,05

Äthiopien
Ethiopia Government Bond, Reg. S
6,625% 11/12/2024 USD 7.379.000 6.771.241 0,03

6.771.241 0,03

Finnland
CRH Finland Services OYJ, Reg. S
2,75% 15/10/2020 EUR 2.300.000 2.369.528 0,01
Nokia OYJ 3,375% 12/06/2022 USD 905.000 806.371 0,00
Nokia OYJ 4,375% 12/06/2027 USD 4.700.000 4.236.074 0,02
Nokia OYJ 6,625% 15/05/2039 USD 1.371.000 1.314.260 0,00
Nokia OYJ, Reg. S 2% 15/03/2024 EUR 20.175.000 21.251.437 0,08
Nordea Bank Abp, FRN, 144A 6,625%
Perpetual USD 10.100.000 9.389.156 0,03
Nordea Bank Abp, Reg. S 4%
11/07/2019 EUR 5.000.000 5.005.700 0,02
OP Corporate Bank plc, Reg. S, FRN
0,186% 22/05/2021 EUR 5.000.000 5.032.675 0,02
Stora Enso OYJ, Reg. S 2,5%
07/06/2027 EUR 6.975.000 7.390.047 0,03

56.795.248 0,21

Frankreich
Accor SA, Reg. S, FRN 4,125%
Perpetual EUR 11.200.000 11.616.864 0,04
Accor SA, Reg. S, FRN 4,375%
Perpetual EUR 6.700.000 7.349.967 0,03
Air Liquide Finance SA 3,889%
09/06/2020 EUR 1.750.000 1.818.276 0,01
Air Liquide Finance SA, Reg. S
0,125% 13/06/2020 EUR 1.400.000 1.404.832 0,01
Altice France SA, 144A 6,25%
15/05/2024 USD 7.897.000 7.156.633 0,03
Altice France SA, 144A 7,375%
01/05/2026 USD 24.997.000 22.467.787 0,08
Altice France SA, Reg. S 5,625%
15/05/2024 EUR 13.965.000 14.520.737 0,05
Altice France SA, Reg. S 5,875%
01/02/2027 EUR 8.350.000 9.050.356 0,03
Arkema SA, Reg. S, FRN 4,75%
Perpetual EUR 16.600.000 17.591.269 0,07
Autoroutes du Sud de la France SA,
Reg. S 4,125% 13/04/2020 EUR 1.000.000 1.034.210 0,00
Burger King France SAS, Reg. S 6%
01/05/2024 EUR 9.300.000 9.968.810 0,04
Carrefour SA, Reg. S 4% 09/04/2020 EUR 7.583.000 7.825.163 0,03
Casino Guichard Perrachon SA,
Reg. S 1,865% 13/06/2022 EUR 4.700.000 3.998.502 0,02
Casino Guichard Perrachon SA,
Reg. S 4,498% 07/03/2024 EUR 9.900.000 8.566.767 0,03
Credit Agricole SA, FRN, 144A 8,125%
Perpetual USD 23.195.000 23.621.383 0,09
Credit Agricole SA, Reg. S, FRN
0,24% 17/01/2022 EUR 10.000.000 10.080.600 0,04
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Crown European Holdings SA, Reg. S
2,625% 30/09/2024 EUR 10.200.000 11.042.418 0,04
Crown European Holdings SA, Reg. S
3,375% 15/05/2025 EUR 2.900.000 3.226.903 0,01
Crown European Holdings SA, Reg. S
2,875% 01/02/2026 EUR 6.925.000 7.516.672 0,03
Elis SA, Reg. S 1,875% 15/02/2023 EUR 28.400.000 29.864.872 0,11
Elis SA, Reg. S 1,75% 11/04/2024 EUR 6.900.000 7.142.535 0,03
Europcar Mobility Group, Reg. S
4,125% 15/11/2024 EUR 16.925.000 17.704.227 0,07
Faurecia SA, Reg. S 2,625%
15/06/2025 EUR 9.100.000 9.516.007 0,04
Faurecia SA, Reg. S 3,125%
15/06/2026 EUR 5.179.000 5.463.767 0,02
Fnac Darty SA, Reg. S 1,875%
30/05/2024 EUR 5.675.000 5.848.570 0,02
La Financiere Atalian SASU, Reg. S
4% 15/05/2024 EUR 15.600.000 11.762.322 0,04
La Financiere Atalian SASU, Reg. S
5,125% 15/05/2025 EUR 8.600.000 6.478.208 0,02
Loxam SAS, Reg. S 4,25%
15/04/2024 EUR 12.800.000 13.483.200 0,05
Loxam SAS, Reg. S 6% 15/04/2025 EUR 9.600.000 10.136.352 0,04
LVMH Moet Hennessy Louis Vuitton
SE, Reg. S 1,25% 04/11/2019 EUR 17.000.000 17.084.150 0,06
Novafives SAS, Reg. S, FRN 4,5%
15/06/2025 EUR 4.850.000 4.611.841 0,02
Novafives SAS, Reg. S 5% 15/06/2025 EUR 1.950.000 1.871.005 0,01
Orano SA 4,875% 23/09/2024 EUR 11.500.000 13.124.835 0,05
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
Orano SA, Reg. S 3,375% 23/04/2026 EUR 9.000.000 9.356.580 0,03
Paprec Holding SA, Reg. S 4%
31/03/2025 EUR 4.711.000 4.549.201 0,02
Parts Europe SA, Reg. S 4,375%
01/05/2022 EUR 5.625.000 5.674.809 0,02
Picard Groupe SAS, Reg. S, FRN 3%
30/11/2023 EUR 7.925.000 7.539.251 0,03
PSA Banque France SA, Reg. S 0,5%
12/04/2022 EUR 962.000 970.558 0,00
Rexel SA, Reg. S 2,625% 15/06/2024 EUR 3.150.000 3.252.344 0,01
Rexel SA, Reg. S 2,125% 15/06/2025 EUR 20.643.000 21.347.339 0,08
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
Societe Generale SA, FRN, 144A
6,75% Perpetual USD 15.600.000 13.529.246 0,05
Societe Generale SA, FRN, 144A
7,375% Perpetual USD 28.855.000 26.632.022 0,10
Societe Generale SA, FRN, 144A 8%
Perpetual USD 21.965.000 21.367.881 0,08
Societe Generale SA, Reg. S 2,25%
23/01/2020 EUR 4.300.000 4.361.447 0,02
Societe Generale SA, Reg. S 0,75%
19/02/2021 EUR 11.000.000 11.171.620 0,04
Solvay Finance SA, Reg. S, FRN
5,118% Perpetual EUR 3.600.000 3.913.866 0,01
Solvay Finance SA, Reg. S, FRN
5,425% Perpetual EUR 25.000.000 29.054.375 0,11
SPIE SA, Reg. S 3,125% 22/03/2024 EUR 16.000.000 17.343.440 0,06
Thales SA, Reg. S 0% 31/05/2022 EUR 12.000.000 12.039.960 0,05
Vallourec SA, Reg. S 6,625%
15/10/2022 EUR 10.575.000 9.668.934 0,04
Vallourec SA, Reg. S 6,375%
15/10/2023 EUR 7.300.000 6.506.745 0,02
Vallourec SA, Reg. S 2,25%
30/09/2024 EUR 7.500.000 5.403.150 0,02

578.837.857 2,16

Gabun
Gabon Government Bond, Reg. S
6,375% 12/12/2024 USD 3.900.000 3.399.322 0,01
Gabon Government Bond, Reg. S
6,95% 16/06/2025 USD 3.622.000 3.188.083 0,01

6.587.405 0,02

Deutschland
ADLER Real Estate AG, Reg. S 1,5%
06/12/2021 EUR 7.500.000 7.601.850 0,03
BASF SE, Reg. S, FRN 0% 15/11/2019 EUR 4.000.000 4.004.760 0,02
CeramTec BondCo GmbH, Reg. S
5,25% 15/12/2025 EUR 16.900.000 17.270.617 0,07
Daimler AG, Reg. S 0,25%
11/05/2020 EUR 9.500.000 9.536.528 0,04
IHO Verwaltungs GmbH, Reg. S 3,75%
15/09/2026 EUR 7.700.000 7.816.693 0,03
K+S AG, Reg. S 2,625% 06/04/2023 EUR 12.785.000 13.650.736 0,05
LANXESS AG, Reg. S, FRN 4,5%
06/12/2076 EUR 4.250.000 4.691.384 0,02

Nidda BondCo GmbH, Reg. S 5%
30/09/2025 EUR 17.000.000 16.776.705 0,06
Nidda BondCo GmbH, Reg. S 7,25%
30/09/2025 EUR 3.610.000 3.809.218 0,01
Nidda Healthcare Holding GmbH,
Reg. S 3,5% 30/09/2024 EUR 18.200.000 18.863.208 0,07
ProGroup AG, Reg. S 3% 31/03/2026 EUR 14.125.000 14.586.181 0,05
RWE AG, Reg. S, FRN 3,5%
21/04/2075 EUR 11.775.000 12.448.294 0,05
Techem Verwaltungsgesellschaft 674
mbH, Reg. S 6% 30/07/2026 EUR 15.925.000 16.937.034 0,06
Tele Columbus AG, Reg. S 3,875%
02/05/2025 EUR 9.686.000 9.082.272 0,03
thyssenkrupp AG, Reg. S 2,75%
08/03/2021 EUR 16.625.000 17.162.237 0,06
thyssenkrupp AG, Reg. S 1,375%
03/03/2022 EUR 18.513.000 18.766.258 0,07
thyssenkrupp AG, Reg. S 2,875%
22/02/2024 EUR 13.843.000 14.456.245 0,05
Unitymedia GmbH, Reg. S 3,75%
15/01/2027 EUR 20.650.000 21.927.306 0,08
Unitymedia Hessen GmbH & Co. KG,
Reg. S 3,5% 15/01/2027 EUR 22.725.000 24.114.406 0,09
Volkswagen Leasing GmbH, Reg. S,
FRN 0,14% 06/07/2021 EUR 9.500.000 9.488.648 0,04
Volkswagen Leasing GmbH, Reg. S
0,25% 05/10/2020 EUR 4.500.000 4.515.688 0,02
WEPA Hygieneprodukte GmbH, Reg. S
3,75% 15/05/2024 EUR 7.800.000 7.976.709 0,03

275.482.977 1,03

Ghana
Ghana Government Bond, Reg. S
7,875% 07/08/2023 USD 1.650.000 1.576.104 0,01
Ghana Government Bond, Reg. S
7,875% 26/03/2027 USD 880.000 815.015 0,00
Ghana Government Bond, Reg. S
10,75% 14/10/2030 USD 3.804.000 4.237.531 0,02
Ghana Government Bond, Reg. S
8,627% 16/06/2049 USD 920.000 816.064 0,00
Ghana Government Bond, Reg. S
8,95% 26/03/2051 USD 610.000 555.249 0,00

7.999.963 0,03

Guatemala
Guatemala Government Bond, Reg. S
4,5% 03/05/2026 USD 1.441.000 1.280.647 0,01

1.280.647 0,01

Honduras
Honduras Government Bond, Reg. S
8,75% 16/12/2020 USD 5.294.000 4.999.003 0,02
Honduras Government Bond, Reg. S
7,5% 15/03/2024 USD 2.318.000 2.244.895 0,01

7.243.898 0,03

Hongkong
CITIC Ltd., Reg. S 3,5% 11/07/2023 USD 1.497.000 1.337.358 0,01
MCC Holding Hong Kong Corp. Ltd.,
Reg. S 2,95% 31/05/2020 USD 1.200.000 1.055.176 0,00

2.392.534 0,01

Ungarn
Hungary Government Bond 5,375%
21/02/2023 USD 2.250.000 2.179.761 0,01
Hungary Government Bond 5,75%
22/11/2023 USD 2.510.000 2.501.599 0,01
Hungary Government Bond 5,375%
25/03/2024 USD 1.700.000 1.686.843 0,00
Hungary Government Bond 7,625%
29/03/2041 USD 1.680.000 2.372.022 0,01
MFB Magyar Fejlesztesi Bank Zrt.,
Reg. S 6,25% 21/10/2020 USD 2.320.000 2.137.752 0,01

10.877.977 0,04

Indonesien
Indonesia Asahan Aluminium Persero
PT, 144A 5,71% 15/11/2023 USD 2.350.000 2.268.093 0,01
Indonesia Asahan Aluminium Persero
PT, 144A 6,53% 15/11/2028 USD 3.470.000 3.606.308 0,01
Indonesia Asahan Aluminium Persero
PT, Reg. S 6,53% 15/11/2028 USD 1.600.000 1.662.858 0,01
Indonesia Asahan Aluminium Persero
PT, Reg. S 6,757% 15/11/2048 USD 1.550.000 1.672.584 0,01
Indonesia Government Bond 3,5%
11/01/2028 USD 1.600.000 1.416.022 0,00
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Indonesia Government Bond, Reg. S
4,125% 15/01/2025 USD 1.380.000 1.276.498 0,00
Indonesia Government Bond, Reg. S
4,35% 08/01/2027 USD 2.640.000 2.481.226 0,01
Indonesia Government Bond, Reg. S
6,75% 15/01/2044 USD 1.610.000 1.936.792 0,01
Pertamina Persero PT, 144A 6,45%
30/05/2044 USD 3.800.000 4.087.693 0,01
Pertamina Persero PT, Reg. S 4,3%
20/05/2023 USD 3.790.000 3.484.619 0,01
Pertamina Persero PT, Reg. S 6,5%
27/05/2041 USD 1.400.000 1.489.727 0,01
Pertamina Persero PT, Reg. S 6%
03/05/2042 USD 2.050.000 2.070.116 0,01
Pertamina Persero PT, Reg. S 6,45%
30/05/2044 USD 4.860.000 5.227.198 0,02
Perusahaan Listrik Negara PT, Reg. S
4,125% 15/05/2027 USD 1.650.000 1.476.362 0,01
Perusahaan Listrik Negara PT, Reg. S
6,25% 25/01/2049 USD 1.900.000 1.989.800 0,01

36.145.896 0,14

Irland
Abbott Ireland Financing DAC, Reg. S
0% 27/09/2020 EUR 18.599.000 18.628.746 0,07
Allied Irish Banks plc, Reg. S, FRN
4,125% 26/11/2025 EUR 13.275.000 13.926.670 0,05
Allied Irish Banks plc, Reg. S, FRN
7,375% Perpetual EUR 1.443.000 1.559.869 0,01
Bank of Ireland, Reg. S, FRN 7,375%
Perpetual EUR 4.943.000 5.228.928 0,02
Bank of Ireland, Reg. S 10%
19/12/2022 EUR 3.300.000 4.211.757 0,02
Eaton Capital Unlimited Co., Reg. S
0,021% 14/05/2021 EUR 8.700.000 8.721.054 0,03
eircom Finance DAC, Reg. S 3,5%
15/05/2026 EUR 19.672.000 20.391.405 0,08
Europcar Mobility Drive Designated
Activity Co., Reg. S 4% 30/04/2026 EUR 8.872.000 9.096.151 0,03
Smurfit Kappa Acquisitions ULC,
Reg. S 3,25% 01/06/2021 EUR 6.150.000 6.501.288 0,02
Smurfit Kappa Acquisitions ULC,
Reg. S 2,375% 01/02/2024 EUR 10.725.000 11.533.075 0,04
Smurfit Kappa Acquisitions ULC,
Reg. S 2,75% 01/02/2025 EUR 12.200.000 13.304.100 0,05
Smurfit Kappa Acquisitions ULC,
Reg. S 2,875% 15/01/2026 EUR 4.475.000 4.883.053 0,02

117.986.096 0,44

Israel
Israel Electric Corp. Ltd., Reg. S, 144A
4,25% 14/08/2028 USD 2.130.000 1.949.851 0,01
Israel Government Bond 4,5%
30/01/2043 USD 4.734.000 4.781.806 0,02
Israel Government Bond 4,125%
17/01/2048 USD 3.562.000 3.432.310 0,01

10.163.967 0,04

Italien
Buzzi Unicem SpA, Reg. S 2,125%
28/04/2023 EUR 4.600.000 4.789.777 0,02
Enel SpA, FRN, 144A 8,75%
24/09/2073 USD 7.400.000 7.488.802 0,03
EVOCA SpA, Reg. S 7% 15/10/2023 EUR 14.775.000 15.617.249 0,06
Guala Closures SpA, Reg. S, FRN 3,5%
15/04/2024 EUR 6.965.000 7.084.659 0,03
Intesa Sanpaolo SpA, Reg. S 6,625%
13/09/2023 EUR 23.200.000 27.619.600 0,10
Intesa Sanpaolo SpA, Reg. S 3,928%
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
Leonardo SpA 5,25% 21/01/2022 EUR 2.825.000 3.171.585 0,01
Leonardo SpA 4,875% 24/03/2025 EUR 13.414.000 15.786.065 0,06
Nexi Capital SpA, Reg. S 4,125%
01/11/2023 EUR 12.950.000 13.456.280 0,05
Telecom Italia SpA, 144A 5,303%
30/05/2024 USD 7.060.000 6.442.914 0,02
Telecom Italia SpA, Reg. S 4,875%
25/09/2020 EUR 15.325.000 16.253.312 0,06
Telecom Italia SpA, Reg. S 4,5%
25/01/2021 EUR 4.675.000 4.992.760 0,02
Telecom Italia SpA, Reg. S 2,5%
19/07/2023 EUR 7.400.000 7.631.768 0,03
Telecom Italia SpA, Reg. S 3,625%
19/01/2024 EUR 22.125.000 23.471.859 0,09
Telecom Italia SpA, Reg. S 3%
30/09/2025 EUR 9.000.000 9.324.855 0,03

Telecom Italia SpA, Reg. S 3,625%
25/05/2026 EUR 18.650.000 19.708.387 0,07
Telecom Italia SpA, Reg. S 2,375%
12/10/2027 EUR 13.625.000 13.134.977 0,05
UniCredit SpA, Reg. S, FRN 5,75%
28/10/2025 EUR 7.075.000 7.452.699 0,03
UniCredit SpA, Reg. S, FRN 4,375%
03/01/2027 EUR 13.150.000 13.740.632 0,05
UniCredit SpA, Reg. S 6,95%
31/10/2022 EUR 18.599.000 21.780.173 0,08
Wind Tre SpA, 144A 5% 20/01/2026 USD 14.296.000 12.133.723 0,05
Wind Tre SpA, Reg. S 2,625%
20/01/2023 EUR 20.275.000 20.443.384 0,08
Wind Tre SpA, Reg. S 3,125%
20/01/2025 EUR 21.750.000 21.714.004 0,08

325.829.235 1,22

Elfenbeinküste
Ivory Coast Government Bond, Reg. S
6,125% 15/06/2033 USD 3.300.000 2.705.930 0,01
Ivory Coast Government Bond, STEP,
Reg. S 5,75% 31/12/2032 USD 6.009.200 5.138.103 0,02

7.844.033 0,03

Jamaika
Jamaica Government Bond 8%
15/03/2039 USD 5.321.000 5.800.227 0,02
Jamaica Government Bond 7,875%
28/07/2045 USD 2.900.000 3.153.426 0,01

8.953.653 0,03

Japan
Sumitomo Mitsui Banking Corp.,
Reg. S 2,25% 16/12/2020 EUR 13.400.000 13.888.027 0,05

13.888.027 0,05

Jersey
Adient Global Holdings Ltd., Reg. S
3,5% 15/08/2024 EUR 6.184.000 5.174.060 0,02
Avis Budget Finance plc, Reg. S 4,5%
15/05/2025 EUR 3.200.000 3.380.368 0,01
CPUK Finance Ltd., Reg. S 4,25%
28/02/2047 GBP 19.125.000 21.560.067 0,08

30.114.495 0,11

Jordanien
Jordan Government Bond, Reg. S
6,125% 29/01/2026 USD 2.450.000 2.237.868 0,01
Jordan Government Bond, Reg. S
7,375% 10/10/2047 USD 3.480.000 3.162.636 0,01
Jordan Government Bond, Reg. S
5,75% 31/01/2027 USD 2.100.000 1.872.845 0,01

7.273.349 0,03

Kasachstan
Kazakhstan Temir Zholy National Co.
JSC, Reg. S 4,85% 17/11/2027 USD 2.040.000 1.915.169 0,01
KazMunayGas National Co. JSC,
Reg. S 4,4% 30/04/2023 USD 2.700.000 2.483.834 0,01
KazMunayGas National Co. JSC,
Reg. S 4,75% 24/04/2025 USD 1.950.000 1.827.302 0,01
KazMunayGas National Co. JSC,
Reg. S 4,75% 19/04/2027 USD 1.150.000 1.085.373 0,00
KazMunayGas National Co. JSC,
Reg. S 5,375% 24/04/2030 USD 2.450.000 2.388.003 0,01
KazMunayGas National Co. JSC,
Reg. S 6,375% 24/10/2048 USD 5.720.000 5.993.460 0,02

15.693.141 0,06

Kenia
Kenya Government Bond, Reg. S
6,875% 24/06/2024 USD 5.904.000 5.529.914 0,02

5.529.914 0,02

Libanon
Lebanon Government Bond 6,375%
09/03/2020 USD 6.340.000 5.464.450 0,02
Lebanon Government Bond, Reg. S
5,45% 28/11/2019 USD 1.972.000 1.718.776 0,00
Lebanon Government Bond, Reg. S
6% 27/01/2023 USD 2.900.000 2.144.753 0,01
Lebanon Government Bond, Reg. S
6,65% 22/04/2024 USD 2.900.000 2.097.278 0,01
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Lebanon Government Bond, Reg. S
6,85% 23/03/2027 USD 8.530.000 5.952.364 0,02
Lebanon Government Bond, Reg. S
6,65% 03/11/2028 USD 7.600.000 5.249.282 0,02

22.626.903 0,08

Luxemburg
Altice Financing SA, 144A 6,625%
15/02/2023 USD 13.965.000 12.568.329 0,05
Altice Financing SA, 144A 7,5%
15/05/2026 USD 17.450.000 15.440.731 0,06
Altice Finco SA, Reg. S 9%
15/06/2023 EUR 5.225.000 5.446.566 0,02
Altice Finco SA, Reg. S 4,75%
15/01/2028 EUR 20.925.000 18.273.070 0,07
Altice Luxembourg SA, 144A 7,75%
15/05/2022 USD 6.499.000 5.804.059 0,02
Altice Luxembourg SA, 144A 10,5%
15/05/2027 USD 16.184.000 14.561.563 0,05
Altice Luxembourg SA, Reg. S 7,25%
15/05/2022 EUR 6.583.855 6.763.430 0,03
Altice Luxembourg SA, Reg. S 6,25%
15/02/2025 EUR 17.600.000 17.529.776 0,07
Altice Luxembourg SA, Reg. S 8%
15/05/2027 EUR 21.812.000 22.236.680 0,08
ARD Finance SA 6,625% 15/09/2023 EUR 3.950.000 4.112.997 0,02
Cirsa Finance International Sarl,
Reg. S 6,25% 20/12/2023 EUR 15.800.000 17.215.127 0,06
Crystal Almond SARL, Reg. S 10%
01/11/2021 EUR 11.290.000 11.981.964 0,04
eDreams ODIGEO SA, Reg. S 5,5%
01/09/2023 EUR 13.200.000 13.833.072 0,05
Fiat Chrysler Finance Europe SA, Reg.
S 4,75% 22/03/2021 EUR 11.325.000 12.216.844 0,05
Fiat Chrysler Finance Europe SA, Reg.
S 4,75% 15/07/2022 EUR 21.950.000 24.802.951 0,09
Garfunkelux Holdco 2 SA, Reg. S 11%
01/11/2023 GBP 1.452.000 1.346.625 0,00
Garfunkelux Holdco 3 SA, Reg. S 7,5%
01/08/2022 EUR 1.000.000 922.600 0,00
Garfunkelux Holdco 3 SA, Reg. S
8,5% 01/11/2022 GBP 1.800.000 1.818.986 0,01
Gestamp Funding Luxembourg SA,
Reg. S 3,5% 15/05/2023 EUR 7.975.000 8.134.835 0,03
Horizon Parent Holdings Sarl, Reg. S
8,25% 15/02/2022 EUR 7.400.000 7.643.053 0,03
INEOS Group Holdings SA, Reg. S
5,375% 01/08/2024 EUR 9.200.000 9.485.844 0,04
Intelsat Jackson Holdings SA 5,5%
01/08/2023 USD 32.669.000 26.188.352 0,10
Lincoln Financing SARL, Reg. S
3,625% 01/04/2024 EUR 7.736.000 8.026.835 0,03
Matterhorn Telecom Holding SA,
Reg. S 4,875% 01/05/2023 EUR 18.800.000 19.059.722 0,07
Medtronic Global Holdings SCA, FRN
0% 07/03/2021 EUR 26.714.000 26.783.857 0,10
MOL Group Finance SA, Reg. S 6,25%
26/09/2019 USD 1.852.000 1.639.176 0,01
Monitchem HoldCo 3 SA, Reg. S
5,25% 15/06/2021 EUR 5.175.000 5.209.414 0,02
Rossini Sarl, Reg. S 6,75%
30/10/2025 EUR 15.709.000 17.126.187 0,06
SES SA, Reg. S, FRN 4,625%
Perpetual EUR 28.625.000 30.233.439 0,11
SES SA, Reg. S, FRN 5,625%
Perpetual EUR 4.350.000 4.801.639 0,02
Telecom Italia Capital SA 6,375%
15/11/2033 USD 10.292.000 9.396.759 0,03
Telecom Italia Capital SA 6%
30/09/2034 USD 8.277.000 7.365.760 0,03
Telecom Italia Finance SA 7,75%
24/01/2033 EUR 15.975.000 21.923.291 0,08
Telenet Finance Luxembourg Notes
Sarl, Reg. S 3,5% 01/03/2028 EUR 12.700.000 13.159.994 0,05
Telenet Finance VI Luxembourg SCA,
Reg. S 4,875% 15/07/2027 EUR 11.880.000 12.934.706 0,05

435.988.233 1,63

Mexiko
America Movil SAB de CV 4,125%
25/10/2019 EUR 4.310.000 4.354.953 0,02
BBVA Bancomer SA, Reg. S 6,75%
30/09/2022 USD 2.250.000 2.146.653 0,01
Cemex SAB de CV, 144A 5,7%
11/01/2025 USD 5.830.000 5.313.791 0,02
Cemex SAB de CV, 144A 6,125%
05/05/2025 USD 12.865.000 11.847.891 0,04
Cemex SAB de CV, 144A 7,75%
16/04/2026 USD 19.387.000 18.749.516 0,07

Grupo KUO SAB de CV, Reg. S 5,75%
07/07/2027 USD 4.350.000 3.855.791 0,02
Mexico Government Bond 5,55%
21/01/2045 USD 2.850.000 2.920.154 0,01
Mexico Government Bond 4,6%
23/01/2046 USD 3.050.000 2.751.420 0,01
Petroleos Mexicanos 5,375%
13/03/2022 USD 6.640.000 5.855.754 0,02
Petroleos Mexicanos 6,5%
13/03/2027 USD 4.660.000 4.026.077 0,02
Petroleos Mexicanos 6,75%
21/09/2047 USD 4.830.000 3.755.384 0,01
Petroleos Mexicanos 6,35%
12/02/2048 USD 1.350.000 1.014.205 0,00

66.591.589 0,25

Mongolei
Mongolia Government Bond, Reg. S
10,875% 06/04/2021 USD 1.150.000 1.125.602 0,00
Mongolia Government Bond, Reg. S
5,125% 05/12/2022 USD 2.417.000 2.147.635 0,01
Mongolia Government Bond, Reg. S
5,625% 01/05/2023 USD 1.880.000 1.685.074 0,01

4.958.311 0,02

Marokko
OCP SA, Reg. S 5,625% 25/04/2024 USD 5.220.000 4.947.217 0,02
OCP SA, Reg. S 6,875% 25/04/2044 USD 3.950.000 3.990.860 0,01

8.938.077 0,03

Niederlande
ABN AMRO Bank NV, Reg. S, FRN
0,09% 15/01/2021 EUR 5.000.000 5.021.425 0,02
ABN AMRO Bank NV, Reg. S 0,75%
09/06/2020 EUR 1.300.000 1.312.404 0,00
ABN AMRO Bank NV, Reg. S 0,25%
03/12/2021 EUR 10.000.000 10.092.225 0,04
Axalta Coating Systems Dutch
Holding B BV, Reg. S 3,75%
15/01/2025 EUR 10.025.000 10.465.799 0,04
BMW Finance NV, Reg. S, FRN 0%
06/03/2020 EUR 5.000.000 5.006.950 0,02
BMW Finance NV, Reg. S 2%
04/09/2020 EUR 18.500.000 18.995.291 0,07
CBR Fashion Finance BV, Reg. S
5,125% 01/10/2022 EUR 10.850.000 10.878.427 0,04
CEVA Logistics Finance BV, Reg. S
5,25% 01/08/2025 EUR 4.025.000 4.074.991 0,02
Constellium NV, 144A 5,75%
15/05/2024 USD 2.624.000 2.357.038 0,01
Constellium NV, Reg. S 4,25%
15/02/2026 EUR 14.300.000 14.791.777 0,06
Cooperatieve Rabobank UA, Reg. S,
FRN 6,625% Perpetual EUR 5.800.000 6.428.865 0,02
Cooperatieve Rabobank UA, Reg. S
0,125% 11/10/2021 EUR 12.000.000 12.109.484 0,04
Daimler International Finance BV,
Reg. S 0,25% 09/08/2021 EUR 9.500.000 9.557.468 0,04
Dufry One BV, Reg. S 2,5%
15/10/2024 EUR 10.575.000 10.903.142 0,04
E.ON International Finance BV 5,75%
07/05/2020 EUR 10.000.000 10.503.350 0,04
Energizer Gamma Acquisition BV,
Reg. S 4,625% 15/07/2026 EUR 5.050.000 5.305.884 0,02
Fiat Chrysler Automobiles NV, Reg. S
3,75% 29/03/2024 EUR 5.450.000 6.064.542 0,02
Hema Bondco I BV, Reg. S, FRN
6,25% 15/07/2022 EUR 5.150.000 4.637.214 0,02
Hertz Holdings Netherlands BV,
Reg. S 5,5% 30/03/2023 EUR 6.200.000 6.561.770 0,02
ING Bank NV, Reg. S, FRN 0,09%
26/11/2020 EUR 19.000.000 19.075.240 0,07
ING Bank NV, Reg. S, FRN 0,11%
26/11/2021 EUR 5.000.000 5.030.800 0,02
ING Bank NV, Reg. S, FRN 0,09%
08/04/2022 EUR 2.400.000 2.413.044 0,01
ING Groep NV, Reg. S, FRN 6,875%
Perpetual USD 15.279.000 14.160.702 0,05
InterXion Holding NV, Reg. S 4,75%
15/06/2025 EUR 5.550.000 6.053.607 0,02
Kazakhstan Temir Zholy Finance BV,
Reg. S 6,95% 10/07/2042 USD 4.900.000 5.364.642 0,02
Linde Finance BV, Reg. S 3,875%
01/06/2021 EUR 7.500.000 8.110.855 0,03
Minejesa Capital BV, Reg. S 4,625%
10/08/2030 USD 1.995.000 1.777.073 0,01
Naturgy Finance BV, Reg. S, FRN
4,125% Perpetual EUR 14.200.000 15.446.192 0,06
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PACCAR Financial Europe BV, Reg. S
0,125% 07/03/2022 EUR 1.000.000 1.005.985 0,00
Petrobras Global Finance BV 5,999%
27/01/2028 USD 2.150.000 2.005.538 0,01
Petrobras Global Finance BV 6,9%
19/03/2049 USD 3.220.000 3.006.457 0,01
Petrobras Global Finance BV 6,85%
05/06/2115 USD 2.200.000 2.004.731 0,01
Repsol International Finance BV, Reg.
S, FRN 4,5% 25/03/2075 EUR 33.850.000 38.553.796 0,14
Saipem Finance International BV,
Reg. S 2,75% 05/04/2022 EUR 18.500.000 19.573.740 0,07
Saipem Finance International BV,
Reg. S 3,75% 08/09/2023 EUR 14.875.000 16.345.766 0,06
Saipem Finance International BV,
Reg. S 2,625% 07/01/2025 EUR 4.025.000 4.137.579 0,02
Sigma Holdco BV, Reg. S 5,75%
15/05/2026 EUR 19.075.000 18.084.340 0,07
Sunshine Mid BV, Reg. S 6,5%
15/05/2026 EUR 22.775.000 23.715.380 0,09
Telefonica Europe BV, Reg. S, FRN
2,625% Perpetual EUR 13.600.000 13.792.780 0,05
Telefonica Europe BV, Reg. S, FRN
3% Perpetual EUR 25.700.000 26.338.388 0,10
Telefonica Europe BV, Reg. S, FRN
3,875% Perpetual EUR 18.300.000 18.976.277 0,07
Telefonica Europe BV, Reg. S, FRN
5,875% Perpetual EUR 26.100.000 30.363.957 0,11
Toyota Motor Finance Netherlands
BV, Reg. S, FRN 0,157% 28/03/2022 EUR 13.500.000 13.556.227 0,05
Vonovia Finance BV, Reg. S 1,625%
15/12/2020 EUR 8.600.000 8.812.867 0,03
Ziggo Bond Co. BV, Reg. S 4,625%
15/01/2025 EUR 23.200.000 24.038.912 0,09
Ziggo BV, Reg. S 3,75% 15/01/2025 EUR 18.575.000 19.198.098 0,07
Ziggo BV, Reg. S 4,25% 15/01/2027 EUR 12.300.000 13.082.834 0,05

529.093.853 1,97

Neuseeland
ASB Finance Ltd., Reg. S 0,5%
17/06/2020 EUR 3.400.000 3.422.739 0,01

3.422.739 0,01

Nigeria
Nigeria Government Bond, Reg. S
6,375% 12/07/2023 USD 1.760.000 1.638.998 0,01
Nigeria Government Bond, Reg. S
6,5% 28/11/2027 USD 4.890.000 4.302.930 0,02
Nigeria Government Bond, Reg. S
8,747% 21/01/2031 USD 5.800.000 5.678.198 0,02
Nigeria Government Bond, Reg. S
7,875% 16/02/2032 USD 3.500.000 3.216.648 0,01
Nigeria Government Bond, Reg. S
7,696% 23/02/2038 USD 1.608.000 1.434.248 0,00
Nigeria Government Bond, Reg. S
7,625% 28/11/2047 USD 2.550.000 2.232.558 0,01
Nigeria Government Bond, Reg. S
9,248% 21/01/2049 USD 780.000 776.073 0,00

19.279.653 0,07

Norwegen
Aker BP ASA, 144A 5,875%
31/03/2025 USD 9.464.000 8.764.745 0,03
DNB Bank ASA, Reg. S, FRN 6,5%
Perpetual USD 2.542.000 2.362.154 0,01
Equinor ASA, Reg. S 2% 10/09/2020 EUR 3.150.000 3.235.711 0,01

14.362.610 0,05

Oman
Oman Government Bond, Reg. S
4,125% 17/01/2023 USD 1.290.000 1.102.757 0,00
Oman Government Bond, Reg. S
4,75% 15/06/2026 USD 4.800.000 3.907.836 0,02
Oman Government Bond, Reg. S
5,375% 08/03/2027 USD 2.500.000 2.062.674 0,01
Oman Government Bond, Reg. S
5,625% 17/01/2028 USD 4.350.000 3.628.261 0,01
Oman Government Bond, Reg. S
6,75% 17/01/2048 USD 5.357.000 4.153.133 0,02
Oman Government Bond, Reg. S 6,5%
08/03/2047 USD 4.940.000 3.758.520 0,01

18.613.181 0,07

Pakistan
Pakistan Government Bond, Reg. S
8,25% 15/04/2024 USD 2.250.000 2.165.628 0,01
Pakistan Government Bond, Reg. S
8,25% 30/09/2025 USD 1.160.000 1.116.833 0,00
Pakistan Government Bond, Reg. S
6,875% 05/12/2027 USD 4.996.000 4.445.120 0,02

7.727.581 0,03

Panama
Empresa de Transmision Electrica SA,
Reg. S 5,125% 02/05/2049 USD 1.380.000 1.323.621 0,01
Panama Government Bond 3,75%
16/03/2025 USD 1.310.000 1.215.684 0,00
Panama Government Bond 3,875%
17/03/2028 USD 3.380.000 3.172.876 0,01
Panama Government Bond 6,7%
26/01/2036 USD 2.635.000 3.152.817 0,01
Panama Government Bond 4,5%
15/05/2047 USD 2.900.000 2.873.836 0,01
Panama Government Bond 4,3%
29/04/2053 USD 4.840.000 4.684.252 0,02

16.423.086 0,06

Paraguay
Paraguay Government Bond, Reg. S
4,7% 27/03/2027 USD 4.100.000 3.911.372 0,01
Paraguay Government Bond, Reg. S
6,1% 11/08/2044 USD 6.850.000 7.177.243 0,03
Paraguay Government Bond, Reg. S
5,6% 13/03/2048 USD 840.000 835.181 0,00

11.923.796 0,04

Peru
Consorcio Transmantaro SA, Reg. S
4,375% 07/05/2023 USD 2.169.000 1.982.913 0,01
Petroleos del Peru SA, 144A 4,75%
19/06/2032 USD 4.840.000 4.640.479 0,01

6.623.392 0,02

Philippinen
Philippine Government Bond
10,625% 16/03/2025 USD 3.289.000 4.144.225 0,01
Philippine Government Bond 7,75%
14/01/2031 USD 630.000 816.284 0,00
Philippine Government Bond 3,7%
02/02/2042 USD 1.730.000 1.656.502 0,01

6.617.011 0,02

Polen
Poland Government Bond 3,25%
06/04/2026 USD 1.720.000 1.600.539 0,01

1.600.539 0,01

Portugal
EDP - Energias de Portugal SA,
Reg. S, FRN 5,375% 16/09/2075 EUR 15.700.000 16.953.567 0,06

16.953.567 0,06

Katar
Qatar Government Bond, Reg. S
3,875% 23/04/2023 USD 1.170.000 1.079.504 0,01
Qatar Government Bond, Reg. S 4%
14/03/2029 USD 970.000 919.579 0,00
Qatar Government Bond, Reg. S
5,103% 23/04/2048 USD 6.580.000 6.898.332 0,03
Qatar Government Bond, Reg. S
4,817% 14/03/2049 USD 1.010.000 1.018.576 0,00

9.915.991 0,04

Rumänien
Romania Government Bond, Reg. S
4,375% 22/08/2023 USD 4.150.000 3.872.339 0,01
Romania Government Bond, Reg. S
6,125% 22/01/2044 USD 2.700.000 3.016.867 0,01
Romania Government Bond, Reg. S
5,125% 15/06/2048 USD 1.724.000 1.699.147 0,01

8.588.353 0,03
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Russland
Russian Foreign Bond - Eurobond,
Reg. S 4,875% 16/09/2023 USD 2.000.000 1.882.264 0,01
Russian Foreign Bond - Eurobond,
Reg. S 12,75% 24/06/2028 USD 3.395.000 4.931.923 0,02
Russian Foreign Bond - Eurobond,
Reg. S 5,1% 28/03/2035 USD 4.400.000 4.202.692 0,01
Russian Foreign Bond - Eurobond,
Reg. S 5,875% 16/09/2043 USD 7.800.000 8.329.132 0,03

19.346.011 0,07

Saudi-Arabien
Saudi Government Bond, Reg. S
3,25% 26/10/2026 USD 1.400.000 1.256.373 0,00
Saudi Government Bond, Reg. S
4,375% 16/04/2029 USD 1.600.000 1.521.013 0,01
Saudi Government Bond, Reg. S
4,625% 04/10/2047 USD 4.760.000 4.330.943 0,02
Saudi Government Bond, Reg. S 5%
17/04/2049 USD 3.810.000 3.669.473 0,01
Saudi Government Bond, Reg. S
5,25% 16/01/2050 USD 2.500.000 2.500.121 0,01

13.277.923 0,05

Senegal
Senegal Government Bond, Reg. S
6,75% 13/03/2048 USD 2.560.000 2.117.699 0,01

2.117.699 0,01

Serbien
Serbia Government Bond, Reg. S
4,875% 25/02/2020 USD 4.250.000 3.783.897 0,01
Serbia Government Bond, Reg. S
7,25% 28/09/2021 USD 4.920.000 4.741.277 0,02
Serbia Government Bond, Reg. S
1,5% 26/06/2029 EUR 1.440.000 1.440.245 0,01

9.965.419 0,04

Südafrika
Eskom Holdings SOC Ltd., Reg. S
5,75% 26/01/2021 USD 900.000 799.375 0,00
Eskom Holdings SOC Ltd., Reg. S
6,75% 06/08/2023 USD 1.400.000 1.290.779 0,00
Eskom Holdings SOC Ltd., Reg. S
7,125% 11/02/2025 USD 1.950.000 1.799.344 0,01
South Africa Government Bond
5,875% 30/05/2022 USD 1.170.000 1.102.384 0,00
South Africa Government Bond
5,875% 16/09/2025 USD 7.035.000 6.781.859 0,03
South Africa Government Bond
4,875% 14/04/2026 USD 9.140.000 8.317.303 0,03
South Africa Government Bond
6,25% 08/03/2041 USD 4.570.000 4.462.345 0,02

24.553.389 0,09

Südkorea
Heungkuk Life Insurance Co. Ltd.,
Reg. S, FRN 4,475% Perpetual USD 4.850.000 4.091.688 0,02

4.091.688 0,02

Spanien
Banco Bilbao Vizcaya Argentaria SA,
Reg. S, FRN 8,875% Perpetual EUR 3.800.000 4.242.985 0,02
Banco Santander SA, Reg. S 4%
24/01/2020 EUR 6.200.000 6.350.257 0,02
Bankia SA, Reg. S, FRN 3,375%
15/03/2027 EUR 13.300.000 13.986.413 0,05
Bankinter SA, Reg. S, FRN 2,5%
06/04/2027 EUR 11.600.000 12.063.304 0,04
CaixaBank SA, Reg. S, FRN 3,5%
15/02/2027 EUR 15.500.000 16.487.022 0,06
CaixaBank SA, Reg. S, FRN 2,75%
14/07/2028 EUR 9.900.000 10.390.499 0,04
Cellnex Telecom SA, Reg. S 3,125%
27/07/2022 EUR 5.400.000 5.805.648 0,02
Cellnex Telecom SA, Reg. S 2,375%
16/01/2024 EUR 2.400.000 2.531.544 0,01
Cellnex Telecom SA, Reg. S 2,875%
18/04/2025 EUR 2.200.000 2.385.394 0,01
Grifols SA, Reg. S 3,2% 01/05/2025 EUR 24.700.000 25.523.251 0,10
Grupo Antolin-Irausa SA, Reg. S
3,25% 30/04/2024 EUR 6.100.000 5.725.430 0,02
Grupo Antolin-Irausa SA, Reg. S
3,375% 30/04/2026 EUR 1.950.000 1.767.041 0,01

107.258.788 0,40

Sri Lanka
Sri Lanka Government Bond, Reg. S
6,25% 04/10/2020 USD 1.660.000 1.477.450 0,01
Sri Lanka Government Bond, Reg. S
6,25% 27/07/2021 USD 3.520.000 3.135.271 0,01
Sri Lanka Government Bond, Reg. S
5,875% 25/07/2022 USD 6.160.000 5.432.203 0,02
Sri Lanka Government Bond, Reg. S
6,35% 28/06/2024 USD 1.090.000 956.851 0,00
Sri Lanka Government Bond, Reg. S
6,125% 03/06/2025 USD 289.000 247.798 0,00
Sri Lanka Government Bond, Reg. S
6,85% 03/11/2025 USD 6.049.000 5.341.519 0,02
Sri Lanka Government Bond, Reg. S
6,75% 18/04/2028 USD 3.740.000 3.192.936 0,01
Sri Lanka Government Bond, Reg. S
7,85% 14/03/2029 USD 1.200.000 1.090.501 0,00
Sri Lanka Government Bond, Reg. S
7,55% 28/03/2030 USD 1.540.000 1.358.497 0,01

22.233.026 0,08

Supranational
African Export-Import Bank (The),
Reg. S 4,125% 20/06/2024 USD 2.150.000 1.931.536 0,01
Ardagh Packaging Finance plc, 144A
4,625% 15/05/2023 USD 874.000 782.570 0,00
Ardagh Packaging Finance plc, Reg. S
2,75% 15/03/2024 EUR 14.950.000 15.432.137 0,06
Ardagh Packaging Finance plc, Reg. S
6,75% 15/05/2024 EUR 26.400.000 28.390.560 0,11
Starfruit Finco BV, 144A 8%
01/10/2026 USD 7.630.000 6.887.518 0,02
Starfruit Finco BV, Reg. S 6,5%
01/10/2026 EUR 13.150.000 13.322.462 0,05

66.746.783 0,25

Schweden
Corral Petroleum Holdings AB, Reg.
S, FRN 11,75% 15/05/2021 EUR 6.325.000 6.707.283 0,02
Dometic Group AB, Reg. S 3%
08/05/2026 EUR 8.100.000 8.151.840 0,03
Essity AB, Reg. S 0,5% 26/05/2021 EUR 11.000.000 11.128.982 0,04
Intrum AB, Reg. S 2,75% 15/07/2022 EUR 11.925.000 12.069.650 0,05
Skandinaviska Enskilda Banken AB,
Reg. S, FRN 0,29% 26/05/2020 EUR 8.000.000 8.037.240 0,03
Telefonaktiebolaget LM Ericsson,
Reg. S 1,875% 01/03/2024 EUR 14.750.000 15.459.254 0,06
Verisure Midholding AB, Reg. S
5,75% 01/12/2023 EUR 29.438.000 30.558.852 0,11
Volvo Car AB, Reg. S 2% 24/01/2025 EUR 11.725.000 11.931.653 0,04
Volvo Treasury AB, FRN 0,212%
08/02/2021 EUR 9.500.000 9.538.760 0,04

113.583.514 0,42

Schweiz
Credit Suisse AG, Reg. S 1,375%
29/11/2019 EUR 18.100.000 18.226.429 0,07
Credit Suisse AG, Reg. S 1,125%
15/09/2020 EUR 4.500.000 4.573.577 0,02
Credit Suisse Group AG, FRN, 144A
6,25% Perpetual USD 13.600.000 12.472.511 0,04
Credit Suisse Group AG, FRN, 144A
7,5% Perpetual USD 4.945.000 4.656.396 0,02
Credit Suisse Group AG, FRN, 144A
7,5% Perpetual USD 25.285.000 24.498.114 0,09
UBS AG, Reg. S 1,125% 30/06/2020 EUR 5.510.000 5.585.935 0,02
UBS Group Funding Switzerland AG,
FRN, 144A 7% Perpetual USD 37.710.000 35.266.144 0,13
UBS Group Funding Switzerland AG,
Reg. S, FRN 5,75% Perpetual EUR 6.700.000 7.394.355 0,03
UBS Group Funding Switzerland AG,
Reg. S, FRN 6,875% Perpetual USD 3.800.000 3.579.840 0,01
UBS Group Funding Switzerland AG,
Reg. S, FRN 6,875% Perpetual USD 6.121.000 5.610.375 0,02
UBS Group Funding Switzerland AG,
Reg. S, FRN 7% Perpetual USD 21.289.000 20.536.888 0,08

142.400.564 0,53

Tadschikistan
Tajikistan Government Bond, Reg. S
7,125% 14/09/2027 USD 1.850.000 1.544.346 0,01

1.544.346 0,01

70

JPMorgan Investment Funds - Global Income Fund

Wertpapierbestand (Fortsetzung)

zum 30. Juni 2019

Anlagen Währung
Anzahl/

Nennwert
Marktwert

EUR

% des
Netto-

vermö-
gens Anlagen Währung

Anzahl/
Nennwert

Marktwert
EUR

% des
Netto-

vermö-
gens



Trinidad und Tobago
Trinidad Petroleum Holdings Ltd.,
Reg. S 9,75% 14/08/2019 USD 4.646.000 4.077.489 0,02

4.077.489 0,02

Tunesien
Banque Centrale de Tunisie
International Bond, Reg. S 5,75%
30/01/2025 USD 2.400.000 1.967.021 0,01

1.967.021 0,01

Türkei
Export Credit Bank of Turkey, Reg. S
5,375% 24/10/2023 USD 2.950.000 2.461.685 0,01
KOC Holding A/S, Reg. S 5,25%
15/03/2023 USD 2.745.000 2.374.200 0,01
Turkey Government Bond 3,25%
23/03/2023 USD 1.350.000 1.082.137 0,01
Turkey Government Bond 5,2%
16/02/2026 EUR 940.000 951.915 0,00
Turkey Government Bond 4,25%
14/04/2026 USD 1.400.000 1.077.934 0,00
Turkey Government Bond 4,875%
09/10/2026 USD 2.100.000 1.656.418 0,01
Turkey Government Bond 6%
25/03/2027 USD 2.100.000 1.759.055 0,01
Turkey Government Bond 5,125%
17/02/2028 USD 2.580.000 2.031.253 0,01
Turkey Government Bond 6%
14/01/2041 USD 4.840.000 3.689.623 0,01
Turkey Government Bond 4,875%
16/04/2043 USD 1.210.000 831.489 0,00
Turkey Government Bond 6,625%
17/02/2045 USD 3.800.000 3.081.542 0,01
Turkiye Is Bankasi A/S, Reg. S 5%
30/04/2020 USD 2.900.000 2.540.210 0,01

23.537.461 0,09

Ukraine
Ukraine Government Bond, Reg. S
7,75% 01/09/2020 USD 2.613.000 2.374.703 0,01
Ukraine Government Bond, Reg. S
7,75% 01/09/2021 USD 1.680.000 1.545.865 0,01
Ukraine Government Bond, Reg. S
7,75% 01/09/2022 USD 5.000.000 4.656.355 0,02
Ukraine Government Bond, Reg. S
7,75% 01/09/2023 USD 4.450.000 4.148.456 0,01
Ukraine Government Bond, Reg. S
7,75% 01/09/2024 USD 2.200.000 2.022.415 0,01
Ukraine Government Bond, Reg. S
7,375% 25/09/2032 USD 6.770.000 5.859.035 0,02

20.606.829 0,08

Vereinigte Arabische Emirate
Abu Dhabi Government Bond, Reg. S
4,125% 11/10/2047 USD 4.300.000 4.144.555 0,02

4.144.555 0,02

Großbritannien
Algeco Global Finance plc, Reg. S
6,5% 15/02/2023 EUR 12.150.000 12.716.615 0,05
Arqiva Broadcast Finance plc, Reg. S
6,75% 30/09/2023 GBP 15.199.000 18.281.260 0,07
Barclays plc, FRN 5,088%
20/06/2030 USD 2.913.000 2.612.899 0,01
Barclays plc, FRN 8% Perpetual USD 8.685.000 8.021.290 0,03
Barclays plc 4,375% 11/09/2024 USD 2.603.000 2.342.485 0,01
Barclays plc 5,2% 12/05/2026 USD 12.358.000 11.411.373 0,04
Barclays plc 4,836% 09/05/2028 USD 6.334.000 5.682.939 0,02
Barclays plc, Reg. S, FRN 7,25%
Perpetual GBP 12.232.000 14.266.879 0,05
Barclays plc, Reg. S, FRN 7,875%
Perpetual USD 15.407.000 14.189.665 0,05
Diageo Finance plc, Reg. S 0%
17/11/2020 EUR 18.100.000 18.139.168 0,07
EC Finance plc, Reg. S 2,375%
15/11/2022 EUR 14.500.000 14.833.935 0,05
eG Global Finance plc, Reg. S 4,375%
07/02/2025 EUR 11.993.000 11.957.681 0,04
Ensco Rowan plc 5,2% 15/03/2025 USD 1.841.000 1.194.763 0,00
Ensco Rowan plc 7,75% 01/02/2026 USD 102.000 67.550 0,00
Ensco Rowan plc 5,75% 01/10/2044 USD 5.110.000 2.635.243 0,01
Experian Finance plc, Reg. S 4,75%
04/02/2020 EUR 8.000.000 8.233.840 0,03
GlaxoSmithKline Capital plc, Reg. S,
FRN 0% 21/05/2020 EUR 23.000.000 23.054.970 0,09
GlaxoSmithKline Capital plc, Reg. S
0,625% 02/12/2019 EUR 2.900.000 2.910.382 0,01

GlaxoSmithKline Capital plc, Reg. S
0% 12/09/2020 EUR 4.592.000 4.600.681 0,02
HSBC Bank plc, Reg. S, FRN 0,283%
07/06/2021 EUR 19.000.000 19.150.385 0,07
HSBC Holdings plc, FRN 6,375%
Perpetual USD 5.310.000 4.838.248 0,02
HSBC Holdings plc, FRN 6,5%
Perpetual USD 14.470.000 13.282.525 0,05
HSBC Holdings plc, FRN 6,875%
Perpetual USD 3.050.000 2.826.979 0,01
HSBC Holdings plc, Reg. S, FRN
4,75% Perpetual EUR 9.600.000 10.104.864 0,04
HSBC Holdings plc, Reg. S, FRN 6%
Perpetual EUR 15.228.000 17.613.695 0,07
Iceland Bondco plc, Reg. S 4,625%
15/03/2025 GBP 13.983.000 14.163.754 0,05
International Game Technology plc,
144A 6,25% 15/01/2027 USD 4.455.000 4.281.526 0,02
International Game Technology plc,
Reg. S 4,75% 15/02/2023 EUR 6.569.000 7.336.555 0,03
International Game Technology plc,
Reg. S 3,5% 15/07/2024 EUR 14.325.000 15.258.775 0,06
Jaguar Land Rover Automotive plc,
144A 4,5% 01/10/2027 USD 8.108.000 5.916.480 0,02
Lloyds Banking Group plc, FRN 7,5%
Perpetual USD 15.885.000 14.741.187 0,05
Merlin Entertainments plc, Reg. S
2,75% 15/03/2022 EUR 18.975.000 19.867.774 0,07
National Grid plc 4,375% 10/03/2020 EUR 2.360.000 2.433.951 0,01
Nomad Foods Bondco plc, Reg. S
3,25% 15/05/2024 EUR 14.725.000 15.271.297 0,06
OTE plc, Reg. S 3,5% 09/07/2020 EUR 6.925.000 7.158.442 0,03
OTE plc, Reg. S 2,375% 18/07/2022 EUR 14.700.000 15.582.735 0,06
Royal Bank of Scotland Group plc
6,125% 15/12/2022 USD 25.006.000 23.676.848 0,09
Santander UK Group Holdings plc,
Reg. S, FRN 7,375% Perpetual GBP 2.500.000 2.973.940 0,01
Santander UK plc, Reg. S 0,875%
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
Standard Chartered plc, Reg. S
1,625% 13/06/2021 EUR 10.797.000 11.145.906 0,04
Synlab Bondco plc, Reg. S, FRN 3,5%
01/07/2022 EUR 6.000.000 6.024.420 0,02
Synlab Bondco plc, Reg. S 6,25%
01/07/2022 EUR 9.600.000 9.772.992 0,04
Synlab Unsecured Bondco plc, Reg. S
8,25% 01/07/2023 EUR 5.900.000 6.177.801 0,02
Tesco Corporate Treasury Services
plc, Reg. S 2,125% 12/11/2020 EUR 9.425.000 9.662.703 0,04
Tesco Corporate Treasury Services
plc, Reg. S 1,375% 24/10/2023 EUR 10.694.000 11.049.565 0,04
Tesco Corporate Treasury Services
plc, Reg. S 2,5% 01/07/2024 EUR 1.100.000 1.200.069 0,00
Tesco Corporate Treasury Services
plc, Reg. S 2,5% 02/05/2025 GBP 2.725.000 3.115.505 0,01
Tesco plc, Reg. S 5% 24/03/2023 GBP 12.311.000 15.325.872 0,06
Tesco plc, Reg. S 5,125% 10/04/2047 EUR 2.900.000 4.155.569 0,02
Titan Global Finance plc, Reg. S
2,375% 16/11/2024 EUR 7.850.000 7.947.458 0,03
Virgin Media Finance plc, 144A 5,75%
15/01/2025 USD 1.150.000 1.043.078 0,00
Virgin Media Finance plc, Reg. S
4,5% 15/01/2025 EUR 17.675.000 18.411.075 0,07
Virgin Media Secured Finance plc,
144A 5,5% 15/05/2029 USD 2.413.000 2.157.595 0,01
Vodafone Group plc, FRN 7%
04/04/2079 USD 8.130.000 7.724.861 0,03
Worldpay Finance plc, Reg. S 3,75%
15/11/2022 EUR 18.400.000 20.551.696 0,08

556.241.308 2,08

Vereinigte Staaten von Amerika
AbbVie, Inc. 0,375% 18/11/2019 EUR 9.500.000 9.516.863 0,04
AECOM 5,125% 15/03/2027 USD 10.175.000 9.353.713 0,03
AerCap Global Aviation Trust, FRN,
144A 6,5% 15/06/2045 USD 8.056.000 7.357.626 0,03
AES Corp. 4,875% 15/05/2023 USD 4.000.000 3.577.479 0,01
AES Corp. 5,5% 15/04/2025 USD 13.761.000 12.624.093 0,05
AES Corp. 6% 15/05/2026 USD 855.000 798.381 0,00
Air Products & Chemicals, Inc. 2%
07/08/2020 EUR 1.378.000 1.411.954 0,01
AK Steel Corp. 6,375% 15/10/2025 USD 5.904.000 4.183.541 0,02
AK Steel Corp. 7% 15/03/2027 USD 5.300.000 3.784.673 0,01
Allegheny Technologies, Inc. 5,95%
15/01/2021 USD 2.283.000 2.065.593 0,01
Ally Financial, Inc. 4,125%
13/02/2022 USD 9.688.000 8.716.868 0,03
Ally Financial, Inc. 4,625%
19/05/2022 USD 16.499.000 15.102.620 0,06
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Ally Financial, Inc. 3,875%
21/05/2024 USD 2.000.000 1.804.052 0,01
Ally Financial, Inc. 5,125%
30/09/2024 USD 9.877.000 9.414.739 0,03
Ally Financial, Inc. 4,625%
30/03/2025 USD 12.298.000 11.442.453 0,04
Ally Financial, Inc. 5,75% 20/11/2025 USD 3.670.000 3.573.229 0,01
Ally Financial, Inc. 8% 01/11/2031 USD 5.230.000 6.055.913 0,02
AMC Entertainment Holdings, Inc.
5,75% 15/06/2025 USD 15.411.000 12.539.622 0,05
AMC Entertainment Holdings, Inc.
5,875% 15/11/2026 USD 2.843.000 2.253.825 0,01
AMC Entertainment Holdings, Inc.
6,125% 15/05/2027 USD 5.166.000 4.050.257 0,01
American Axle & Manufacturing, Inc.
6,625% 15/10/2022 USD 1.226.000 1.098.646 0,00
American Axle & Manufacturing, Inc.
6,25% 01/04/2025 USD 31.907.000 27.902.754 0,10
American Axle & Manufacturing, Inc.
6,25% 15/03/2026 USD 18.004.000 15.654.154 0,06
American Axle & Manufacturing, Inc.
6,5% 01/04/2027 USD 21.592.000 18.921.904 0,07
American Honda Finance Corp.,
Reg. S 1,875% 04/09/2019 EUR 8.500.000 8.532.003 0,03
AmeriGas Partners LP 5,625%
20/05/2024 USD 1.917.000 1.803.350 0,01
AmeriGas Partners LP 5,5%
20/05/2025 USD 13.229.000 12.230.297 0,05
AmeriGas Partners LP 5,875%
20/08/2026 USD 7.791.000 7.267.612 0,03
AmeriGas Partners LP 5,75%
20/05/2027 USD 436.000 402.455 0,00
Andeavor Logistics LP 6,25%
15/10/2022 USD 2.586.000 2.328.584 0,01
Andeavor Logistics LP 6,375%
01/05/2024 USD 3.400.000 3.128.761 0,01
Andeavor Logistics LP 5,25%
15/01/2025 USD 2.630.000 2.442.542 0,01
Anixter, Inc. 5,5% 01/03/2023 USD 8.850.000 8.231.446 0,03
Antero Resources Corp. 5,625%
01/06/2023 USD 21.522.000 18.270.852 0,07
Antero Resources Corp. 5,375%
01/11/2021 USD 11.483.000 10.021.233 0,04
Antero Resources Corp. 5,125%
01/12/2022 USD 26.257.000 22.119.881 0,08
Archrock Partners LP 6% 01/10/2022 USD 2.990.000 2.671.329 0,01
Arconic, Inc. 5,4% 15/04/2021 USD 3.350.000 3.056.911 0,01
Arconic, Inc. 5,87% 23/02/2022 USD 2.142.000 2.001.481 0,01
Arconic, Inc. 5,125% 01/10/2024 USD 6.233.000 5.788.267 0,02
Arconic, Inc. 5,9% 01/02/2027 USD 19.485.000 18.609.441 0,07
Arconic, Inc. 6,75% 15/01/2028 USD 1.336.000 1.274.165 0,00
Ashland LLC 4,75% 15/08/2022 USD 14.795.000 13.637.263 0,05
Ashtead Capital, Inc., 144A 5,625%
01/10/2024 USD 2.700.000 2.454.955 0,01
AT&T, Inc. 2,65% 17/12/2021 EUR 5.000.000 5.301.919 0,02
B&G Foods, Inc. 5,25% 01/04/2025 USD 14.262.000 12.658.025 0,05
Ball Corp. 5% 15/03/2022 USD 762.000 704.564 0,00
Ball Corp. 4,375% 15/12/2023 EUR 6.925.000 8.032.065 0,03
Bank of America Corp., FRN 6,25%
Perpetual USD 19.343.000 18.406.191 0,07
Bank of America Corp., Reg. S, FRN
0,034% 21/09/2021 EUR 4.543.000 4.549.133 0,02
Bank of America Corp., Reg. S 2,5%
27/07/2020 EUR 17.750.000 18.262.435 0,07
Belden, Inc., Reg. S 2,875%
15/09/2025 EUR 5.135.000 5.318.936 0,02
Belden, Inc., Reg. S 3,875%
15/03/2028 EUR 4.350.000 4.617.851 0,02
Berry Global, Inc. 6% 15/10/2022 USD 2.000.000 1.803.006 0,01
Boardwalk Pipelines LP 5,95%
01/06/2026 USD 4.925.000 4.785.727 0,02
Boyd Gaming Corp. 6,875%
15/05/2023 USD 6.640.000 6.042.534 0,02
Boyd Gaming Corp. 6,375%
01/04/2026 USD 10.916.000 10.145.184 0,04
Brazos Valley Longhorn LLC 6,875%
01/02/2025 USD 14.428.000 12.088.715 0,04
Caleres, Inc. 6,25% 15/08/2023 USD 2.639.000 2.405.287 0,01
Callon Petroleum Co. 6,125%
01/10/2024 USD 3.482.000 3.099.467 0,01
Centene Corp. 5,625% 15/02/2021 USD 6.080.000 5.437.875 0,02
Centene Corp. 6,125% 15/02/2024 USD 3.185.000 2.931.193 0,01
Centene Corp. 4,75% 15/01/2025 USD 5.858.000 5.311.522 0,02
CenturyLink, Inc. 7,5% 01/04/2024 USD 11.891.000 11.546.746 0,04
CenturyLink, Inc. 5,625% 01/04/2025 USD 2.016.000 1.806.016 0,01
CenturyLink, Inc. 6,875% 15/01/2028 USD 2.310.000 2.027.275 0,01
CenturyLink, Inc. 5,8% 15/03/2022 USD 9.240.000 8.491.667 0,03
CenturyLink, Inc. 6,75% 01/12/2023 USD 21.869.000 20.729.452 0,08
Chemours Co. (The) 7% 15/05/2025 USD 7.938.000 7.312.234 0,03
Chemours Co. (The) 4% 15/05/2026 EUR 5.775.000 5.799.833 0,02

Chemours Co. (The) 6,625%
15/05/2023 USD 10.620.000 9.661.382 0,04
Chesapeake Energy Corp. 7%
01/10/2024 USD 4.779.000 3.771.296 0,01
Chesapeake Energy Corp. 8%
15/01/2025 USD 3.778.000 3.087.176 0,01
Chesapeake Energy Corp. 7,5%
01/10/2026 USD 3.197.000 2.494.343 0,01
Chesapeake Energy Corp. 8%
15/06/2027 USD 12.629.000 9.828.356 0,04
Cinemark USA, Inc. 4,875%
01/06/2023 USD 10.639.000 9.507.489 0,04
CIT Group, Inc. 4,75% 16/02/2024 USD 2.409.000 2.245.442 0,01
CIT Group, Inc. 5,25% 07/03/2025 USD 9.641.000 9.308.993 0,03
CIT Group, Inc. 6,125% 09/03/2028 USD 4.643.000 4.662.640 0,02
Clear Channel Worldwide Holdings,
Inc. 6,5% 15/11/2022 USD 76.441.000 68.744.254 0,26
Clearwater Paper Corp. 4,5%
01/02/2023 USD 7.850.000 6.549.827 0,02
Clearway Energy Operating LLC 5%
15/09/2026 USD 6.250.000 5.410.872 0,02
Cleveland-Cliffs, Inc. 5,75%
01/03/2025 USD 803.000 702.240 0,00
CNO Financial Group, Inc. 5,25%
30/05/2025 USD 5.651.000 5.365.995 0,02
Coca-Cola Co. (The), FRN 0%
08/03/2021 EUR 6.500.000 6.525.188 0,02
Coeur Mining, Inc. 5,875%
01/06/2024 USD 2.212.000 1.902.249 0,01
Commercial Metals Co. 4,875%
15/05/2023 USD 1.279.000 1.144.399 0,00
Commercial Metals Co. 5,375%
15/07/2027 USD 3.747.000 3.298.437 0,01
Community Health Systems, Inc.
6,25% 31/03/2023 USD 12.382.000 10.479.194 0,04
Community Health Systems, Inc.
5,125% 01/08/2021 USD 4.441.000 3.851.362 0,01
CoreCivic, Inc., REIT 4,625%
01/05/2023 USD 9.374.000 8.049.727 0,03
Covanta Holding Corp. 5,875%
01/03/2024 USD 3.680.000 3.333.890 0,01
Crestwood Midstream Partners LP
6,25% 01/04/2023 USD 9.172.000 8.238.854 0,03
Crestwood Midstream Partners LP
5,75% 01/04/2025 USD 4.116.000 3.689.506 0,01
Crown Americas LLC 4,5%
15/01/2023 USD 2.695.000 2.465.194 0,01
Crown Americas LLC 4,25%
30/09/2026 USD 2.725.000 2.444.651 0,01
Dana, Inc. 6% 15/09/2023 USD 8.090.000 7.295.008 0,03
Dana, Inc. 5,5% 15/12/2024 USD 2.790.000 2.511.113 0,01
DaVita, Inc. 5,75% 15/08/2022 USD 4.705.000 4.194.225 0,02
DaVita, Inc. 5,125% 15/07/2024 USD 14.547.000 12.808.545 0,05
DaVita, Inc. 5% 01/05/2025 USD 24.034.000 20.920.672 0,08
DCP Midstream Operating LP 3,875%
15/03/2023 USD 3.985.000 3.539.103 0,01
DCP Midstream Operating LP 5,6%
01/04/2044 USD 1.260.000 1.040.490 0,00
Diamond Offshore Drilling, Inc. 5,7%
15/10/2039 USD 2.489.000 1.471.171 0,01
Diebold Nixdorf, Inc. 8,5%
15/04/2024 USD 6.690.000 5.272.700 0,02
Embarq Corp. 7,995% 01/06/2036 USD 30.664.000 26.116.836 0,10
EMC Corp. 3,375% 01/06/2023 USD 4.962.000 4.330.324 0,02
Encompass Health Corp. 5,75%
01/11/2024 USD 12.327.000 11.043.522 0,04
Encompass Health Corp. 5,75%
15/09/2025 USD 8.000.000 7.335.366 0,03
EnLink Midstream LLC 5,375%
01/06/2029 USD 1.932.000 1.734.423 0,01
EnLink Midstream Partners LP 4,4%
01/04/2024 USD 10.226.000 9.062.548 0,03
EnLink Midstream Partners LP 4,15%
01/06/2025 USD 391.000 338.978 0,00
EnLink Midstream Partners LP 4,85%
15/07/2026 USD 3.930.000 3.478.380 0,01
EnLink Midstream Partners LP 5,6%
01/04/2044 USD 1.263.000 1.015.229 0,00
Equinix, Inc., REIT 2,875%
01/10/2025 EUR 8.625.000 9.009.718 0,03
Equinix, Inc., REIT 2,875%
01/02/2026 EUR 3.500.000 3.669.313 0,01
FedEx Corp. 0,5% 09/04/2020 EUR 2.000.000 2.008.800 0,01
Fidelity National Information
Services, Inc., FRN 0,041%
21/05/2021 EUR 3.150.000 3.153.323 0,01
Fidelity National Information
Services, Inc. 0,125% 21/05/2021 EUR 1.600.000 1.606.797 0,01
Ford Motor Credit Co. LLC 4,687%
09/06/2025 USD 19.340.000 17.522.060 0,07
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Freeport-McMoRan, Inc. 3,875%
15/03/2023 USD 33.430.000 29.389.978 0,11
Freeport-McMoRan, Inc. 4,55%
14/11/2024 USD 12.120.000 10.843.222 0,04
Freeport-McMoRan, Inc. 5,4%
14/11/2034 USD 2.017.000 1.692.242 0,01
Freeport-McMoRan, Inc. 5,45%
15/03/2043 USD 1.778.000 1.433.774 0,01
Genesis Energy LP 6,75% 01/08/2022 USD 1.440.000 1.282.428 0,00
Genesis Energy LP 6% 15/05/2023 USD 5.532.000 4.835.537 0,02
Genesis Energy LP 5,625%
15/06/2024 USD 2.425.000 2.070.712 0,01
GEO Group, Inc. (The), REIT 5,875%
15/01/2022 USD 12.830.000 11.073.851 0,04
GEO Group, Inc. (The), REIT 5,125%
01/04/2023 USD 1.650.000 1.322.279 0,00
GEO Group, Inc. (The), REIT 5,875%
15/10/2024 USD 6.740.000 5.269.742 0,02
Global Partners LP 7% 15/06/2023 USD 5.800.000 5.158.964 0,02
Global Partners LP 6,25% 15/07/2022 USD 2.965.000 2.650.165 0,01
Goldman Sachs Group, Inc. (The),
Reg. S, FRN 0,389% 29/05/2020 EUR 16.661.000 16.743.389 0,06
Goldman Sachs Group, Inc. (The),
Reg. S 2,625% 19/08/2020 EUR 1.750.000 1.805.131 0,01
HCA Healthcare, Inc. 6,25%
15/02/2021 USD 4.220.000 3.886.014 0,01
HCA, Inc. 7,5% 15/02/2022 USD 19.765.000 19.180.460 0,07
HCA, Inc. 5,875% 01/05/2023 USD 14.238.000 13.610.911 0,05
HCA, Inc. 5,375% 01/02/2025 USD 88.459.000 83.988.688 0,31
HCA, Inc. 5,875% 15/02/2026 USD 41.365.000 40.183.985 0,15
HCA, Inc. 5,25% 15/06/2026 USD 790.000 768.663 0,00
HCA, Inc. 5,375% 01/09/2026 USD 10.495.000 9.937.663 0,04
HCA, Inc. 5,625% 01/09/2028 USD 18.028.000 17.100.318 0,06
HCA, Inc. 5,875% 01/02/2029 USD 291.000 280.033 0,00
Hecla Mining Co. 6,875% 01/05/2021 USD 7.090.000 5.962.543 0,02
Hertz Corp. (The) 7,375% 15/01/2021 USD 891.000 785.182 0,00
Hertz Corp. (The) 6,25% 15/10/2022 USD 2.690.000 2.391.132 0,01
Hilton Domestic Operating Co., Inc.
4,25% 01/09/2024 USD 890.000 792.611 0,00
Hilton Grand Vacations Borrower LLC
6,125% 01/12/2024 USD 5.813.000 5.438.628 0,02
Hilton Worldwide Finance LLC
4,625% 01/04/2025 USD 10.910.000 9.807.652 0,04
Hilton Worldwide Finance LLC
4,875% 01/04/2027 USD 2.205.000 2.004.880 0,01
Huntsman International LLC 5,125%
15/11/2022 USD 12.365.000 11.502.076 0,04
International Business Machines
Corp. 1,375% 19/11/2019 EUR 6.500.000 6.540.690 0,02
International Business Machines
Corp. 1,875% 06/11/2020 EUR 14.000.000 14.400.160 0,05
IQVIA, Inc., Reg. S 3,25% 15/03/2025 EUR 15.925.000 16.447.420 0,06
IQVIA, Inc., Reg. S 2,875%
15/09/2025 EUR 7.350.000 7.645.360 0,03
Iron Mountain, Inc., REIT 5,75%
15/08/2024 USD 5.517.000 4.915.748 0,02
Iron Mountain, Inc., REIT, Reg. S 3%
15/01/2025 EUR 6.650.000 6.870.714 0,03
Kennedy-Wilson, Inc. 5,875%
01/04/2024 USD 3.468.000 3.127.312 0,01
L Brands, Inc. 6,75% 01/07/2036 USD 6.200.000 4.766.954 0,02
Laredo Petroleum, Inc. 5,625%
15/01/2022 USD 1.914.000 1.572.146 0,01
Lear Corp. 5,25% 15/01/2025 USD 5.000.000 4.555.328 0,02
Lennar Corp. 8,375% 15/01/2021 USD 585.000 555.779 0,00
Lennar Corp. 4,5% 30/04/2024 USD 1.540.000 1.427.542 0,01
Lennar Corp. 5,875% 15/11/2024 USD 5.143.000 4.965.348 0,02
Lennar Corp. 4,75% 30/05/2025 USD 3.340.000 3.105.574 0,01
Level 3 Financing, Inc. 5,625%
01/02/2023 USD 7.658.000 6.800.511 0,03
Level 3 Financing, Inc. 5,125%
01/05/2023 USD 11.807.000 10.468.339 0,04
Level 3 Financing, Inc. 5,375%
15/01/2024 USD 5.481.000 4.924.262 0,02
Level 3 Financing, Inc. 5,375%
01/05/2025 USD 21.804.000 19.789.883 0,07
Level 3 Financing, Inc. 5,25%
15/03/2026 USD 4.341.000 3.947.251 0,01
Level 3 Parent LLC 5,75% 01/12/2022 USD 5.000.000 4.431.723 0,02
MagnaChip Semiconductor Corp.
6,625% 15/07/2021 USD 2.450.000 2.121.503 0,01
Marriott Ownership Resorts, Inc.
6,5% 15/09/2026 USD 17.568.000 16.533.036 0,06
MasTec, Inc. 4,875% 15/03/2023 USD 9.781.000 8.753.588 0,03
MetLife, Inc. 6,4% 15/12/2066 USD 26.470.000 26.574.643 0,10
MGM Growth Properties Operating
Partnership LP, REIT 5,625%
01/05/2024 USD 4.495.000 4.261.960 0,02

MGM Growth Properties Operating
Partnership LP, REIT 4,5%
01/09/2026 USD 1.565.000 1.414.619 0,01
MGM Resorts International 6%
15/03/2023 USD 29.774.000 28.392.032 0,11
MGM Resorts International 5,75%
15/06/2025 USD 24.621.000 23.484.590 0,09
MGM Resorts International 4,625%
01/09/2026 USD 13.810.000 12.265.230 0,05
MGM Resorts International 5,5%
15/04/2027 USD 10.880.000 10.036.026 0,04
Morgan Stanley, FRN 0,072%
09/11/2021 EUR 8.900.000 8.908.188 0,03
Morgan Stanley, FRN 0,388%
27/01/2022 EUR 9.500.000 9.546.645 0,04
MPLX LP 4,875% 01/06/2025 USD 7.820.000 7.469.433 0,03
Murphy Oil USA, Inc. 6% 15/08/2023 USD 245.000 221.150 0,00
Netflix, Inc. 3,625% 15/05/2027 EUR 9.425.000 10.315.804 0,04
Newfield Exploration Co. 5,375%
01/01/2026 USD 5.585.000 5.370.100 0,02
NRG Energy, Inc. 7,25% 15/05/2026 USD 2.425.000 2.343.823 0,01
NRG Energy, Inc. 6,625% 15/01/2027 USD 5.052.000 4.828.827 0,02
NRG Energy, Inc. 5,75% 15/01/2028 USD 3.165.000 2.999.578 0,01
NuStar Logistics LP 6% 01/06/2026 USD 2.396.000 2.174.557 0,01
NuStar Logistics LP 5,625%
28/04/2027 USD 5.575.000 4.963.386 0,02
Oasis Petroleum, Inc. 6,875%
15/01/2023 USD 6.278.000 5.514.780 0,02
Oasis Petroleum, Inc. 6,875%
15/03/2022 USD 2.181.000 1.912.253 0,01
Oceaneering International, Inc. 6%
01/02/2028 USD 2.829.000 2.463.008 0,01
Oracle Corp. 2,25% 10/01/2021 EUR 8.200.000 8.516.216 0,03
Outfront Media Capital LLC 5,25%
15/02/2022 USD 886.000 790.271 0,00
Outfront Media Capital LLC 5,625%
15/02/2024 USD 6.575.000 5.961.780 0,02
PBF Holding Co. LLC 7% 15/11/2023 USD 2.000.000 1.823.291 0,01
PBF Holding Co. LLC 7,25%
15/06/2025 USD 7.246.000 6.645.917 0,02
PBF Logistics LP 6,875% 15/05/2023 USD 3.217.000 2.913.602 0,01
Penske Automotive Group, Inc. 5,5%
15/05/2026 USD 14.113.000 12.881.611 0,05
Pfizer, Inc. 0% 06/03/2020 EUR 1.077.000 1.078.675 0,00
Philip Morris International, Inc. 1,75%
19/03/2020 EUR 15.900.000 16.124.111 0,06
Philip Morris International, Inc.
1,875% 03/03/2021 EUR 5.600.000 5.790.578 0,02
Pitney Bowes, Inc. 4,95%
01/04/2023 USD 3.684.000 3.075.982 0,01
Pitney Bowes, Inc. 4,625%
15/03/2024 USD 477.000 380.264 0,00
Procter & Gamble Co. (The) 2%
05/11/2021 EUR 8.989.000 9.456.366 0,04
QEP Resources, Inc. 5,375%
01/10/2022 USD 3.541.000 3.040.480 0,01
QEP Resources, Inc. 5,25%
01/05/2023 USD 2.906.000 2.473.167 0,01
Quad/Graphics, Inc. 7% 01/05/2022 USD 995.000 897.878 0,00
Radian Group, Inc. 4,5% 01/10/2024 USD 5.511.000 4.988.978 0,02
Radian Group, Inc. 4,875%
15/03/2027 USD 2.721.000 2.416.800 0,01
Range Resources Corp. 5%
15/08/2022 USD 169.000 141.469 0,00
Range Resources Corp. 4,875%
15/05/2025 USD 11.280.000 8.705.828 0,03
Revlon Consumer Products Corp.
6,25% 01/08/2024 USD 8.102.000 4.901.372 0,02
Reynolds Group Issuer, Inc. 5,75%
15/10/2020 USD 23.514.430 20.712.472 0,08
RHP Hotel Properties LP, REIT 5%
15/04/2021 USD 9.310.000 8.225.206 0,03
RHP Hotel Properties LP, REIT 5%
15/04/2023 USD 9.096.000 8.130.633 0,03
Scotts Miracle-Gro Co. (The) 6%
15/10/2023 USD 14.044.000 12.851.449 0,05
Scotts Miracle-Gro Co. (The) 5,25%
15/12/2026 USD 7.750.000 6.943.825 0,03
SemGroup Corp. 5,625% 15/11/2023 USD 1.304.000 1.096.872 0,00
SemGroup Corp. 5,625% 15/07/2022 USD 2.117.000 1.833.291 0,01
Service Corp. International 8%
15/11/2021 USD 4.380.000 4.222.971 0,02
Service Corp. International 7,5%
01/04/2027 USD 6.025.000 6.351.521 0,02
Service Corp. International 4,625%
15/12/2027 USD 785.000 710.090 0,00
Service Corp. International 5,125%
01/06/2029 USD 5.800.000 5.366.698 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%
15/03/2025 EUR 5.775.000 5.986.394 0,02
Simon Property Group LP, REIT
2,375% 02/10/2020 EUR 21.237.000 21.775.958 0,08
SM Energy Co. 5,625% 01/06/2025 USD 225.000 181.601 0,00
SM Energy Co. 6,75% 15/09/2026 USD 3.212.000 2.650.251 0,01
SM Energy Co. 6,625% 15/01/2027 USD 8.380.000 6.825.742 0,03
SM Energy Co. 5% 15/01/2024 USD 4.657.000 3.786.505 0,01
Southern Copper Corp. 5,875%
23/04/2045 USD 5.820.000 6.034.254 0,02
Southwestern Energy Co. 6,2%
23/01/2025 USD 6.879.000 5.533.307 0,02
Southwestern Energy Co. 7,5%
01/04/2026 USD 2.530.000 2.122.721 0,01
Southwestern Energy Co. 7,75%
01/10/2027 USD 2.530.000 2.127.100 0,01
Spectrum Brands, Inc. 6,625%
15/11/2022 USD 2.545.000 2.290.480 0,01
Spectrum Brands, Inc. 6,125%
15/12/2024 USD 1.960.000 1.773.506 0,01
Spectrum Brands, Inc. 5,75%
15/07/2025 USD 21.168.000 19.354.892 0,07
Spectrum Brands, Inc., Reg. S 4%
01/10/2026 EUR 4.950.000 5.233.610 0,02
Springleaf Finance Corp. 6,125%
15/03/2024 USD 2.095.000 1.975.978 0,01
Springleaf Finance Corp. 6,625%
15/01/2028 USD 4.897.000 4.531.740 0,02
Sprint Capital Corp. 8,75%
15/03/2032 USD 30.504.000 31.121.686 0,12
Sprint Communications, Inc. 11,5%
15/11/2021 USD 1.070.000 1.095.333 0,00
Sprint Communications, Inc. 6%
15/11/2022 USD 7.169.000 6.575.074 0,02
Sprint Corp. 7,625% 15/02/2025 USD 92.866.000 86.501.764 0,32
Sprint Corp. 7,625% 01/03/2026 USD 11.817.000 11.090.422 0,04
Sprint Corp. 7,25% 15/09/2021 USD 7.717.000 7.218.311 0,03
Sprint Corp. 7,875% 15/09/2023 USD 42.709.000 40.751.601 0,15
Sprint Corp. 7,125% 15/06/2024 USD 19.434.000 18.105.405 0,07
Steel Dynamics, Inc. 5% 15/12/2026 USD 1.915.000 1.754.069 0,01
Summit Materials LLC 6,125%
15/07/2023 USD 3.570.000 3.175.431 0,01
Summit Midstream Holdings LLC
5,5% 15/08/2022 USD 2.836.000 2.391.756 0,01
Summit Midstream Holdings LLC
5,75% 15/04/2025 USD 9.240.000 7.166.356 0,03
Targa Resources Partners LP 6,75%
15/03/2024 USD 18.891.000 17.295.909 0,06
Targa Resources Partners LP 5,875%
15/04/2026 USD 7.070.000 6.611.352 0,02
TEGNA, Inc. 6,375% 15/10/2023 USD 12.485.000 11.358.256 0,04
Teleflex, Inc. 4,875% 01/06/2026 USD 1.539.000 1.418.388 0,01
Teleflex, Inc. 4,625% 15/11/2027 USD 2.410.000 2.176.931 0,01
Teleflex, Inc. 5,25% 15/06/2024 USD 3.970.000 3.579.177 0,01
Tempur Sealy International, Inc.
5,625% 15/10/2023 USD 4.785.000 4.353.837 0,02
Tempur Sealy International, Inc. 5,5%
15/06/2026 USD 27.882.000 25.429.886 0,09
Tenet Healthcare Corp. 6%
01/10/2020 USD 3.921.000 3.556.409 0,01
Tenet Healthcare Corp. 4,5%
01/04/2021 USD 23.783.000 21.288.868 0,08
Tenet Healthcare Corp. 4,375%
01/10/2021 USD 3.931.000 3.516.009 0,01
Tenet Healthcare Corp. 8,125%
01/04/2022 USD 14.786.000 13.663.259 0,05
Tenet Healthcare Corp. 6,75%
15/06/2023 USD 21.270.000 18.905.712 0,07
Tenet Healthcare Corp. 4,625%
15/07/2024 USD 14.626.000 13.053.298 0,05
Tenet Healthcare Corp. 5,125%
01/05/2025 USD 13.547.000 12.058.962 0,04
Tenneco, Inc. 5% 15/07/2026 USD 10.176.000 7.129.306 0,03
Thermo Fisher Scientific, Inc., FRN
0% 24/07/2019 EUR 10.000.000 10.001.400 0,04
Toll Brothers Finance Corp. 5,625%
15/01/2024 USD 725.000 688.562 0,00
Toll Brothers Finance Corp. 4,875%
15/11/2025 USD 3.010.000 2.779.036 0,01
Toyota Motor Credit Corp., Reg. S
1,8% 23/07/2020 EUR 685.000 699.748 0,00
Toyota Motor Credit Corp., Reg. S 0%
21/07/2021 EUR 5.000.000 5.016.350 0,02
Triumph Group, Inc. 4,875%
01/04/2021 USD 5.966.000 5.184.866 0,02
Triumph Group, Inc. 5,25%
01/06/2022 USD 2.869.000 2.467.449 0,01
Triumph Group, Inc. 7,75%
15/08/2025 USD 4.045.000 3.444.172 0,01
UGI International LLC, Reg. S 3,25%
01/11/2025 EUR 4.900.000 5.223.915 0,02

Unit Corp. 6,625% 15/05/2021 USD 6.251.000 5.005.204 0,02
United Parcel Service, Inc., FRN
0,12% 15/07/2020 EUR 7.000.000 7.026.075 0,03
United Rentals North America, Inc.
5,5% 15/07/2025 USD 4.660.000 4.273.321 0,02
United Rentals North America, Inc.
4,625% 15/10/2025 USD 18.275.000 16.301.742 0,06
United Rentals North America, Inc.
5,875% 15/09/2026 USD 9.162.000 8.587.157 0,03
United Rentals North America, Inc.
6,5% 15/12/2026 USD 16.986.000 16.175.132 0,06
United Rentals North America, Inc.
5,5% 15/05/2027 USD 16.475.000 15.217.857 0,06
United Rentals North America, Inc.
4,875% 15/01/2028 USD 6.210.000 5.564.456 0,02
United Rentals North America, Inc.
5,25% 15/01/2030 USD 5.000.000 4.518.760 0,02
United States Cellular Corp. 6,7%
15/12/2033 USD 5.349.000 5.016.541 0,02
United States Steel Corp. 6,875%
15/08/2025 USD 1.551.000 1.289.527 0,00
United States Steel Corp. 6,25%
15/03/2026 USD 5.759.000 4.513.133 0,02
United Technologies Corp., FRN 0%
18/05/2020 EUR 9.000.000 9.013.185 0,03
US Treasury 2% 31/01/2020 USD 89.985.000 79.032.876 0,29
Vista Outdoor, Inc. 5,875%
01/10/2023 USD 14.810.000 12.685.253 0,05
Vistra Energy Corp. 5,875%
01/06/2023 USD 14.150.000 12.743.652 0,05
Welbilt, Inc. 9,5% 15/02/2024 USD 5.175.000 4.875.814 0,02
WellCare Health Plans, Inc. 5,25%
01/04/2025 USD 7.737.000 7.101.115 0,03
Wells Fargo & Co., Reg. S, FRN
0,308% 26/04/2021 EUR 9.000.000 9.067.545 0,03
Wells Fargo & Co., Reg. S, FRN 0,19%
31/01/2022 EUR 14.000.000 14.056.140 0,05
Wells Fargo & Co., Reg. S 2,25%
03/09/2020 EUR 4.200.000 4.319.481 0,02
WESCO Distribution, Inc. 5,375%
15/06/2024 USD 3.812.000 3.436.731 0,01
Whiting Petroleum Corp. 5,75%
15/03/2021 USD 8.036.000 7.113.665 0,03
Whiting Petroleum Corp. 6,25%
01/04/2023 USD 3.160.000 2.778.363 0,01
Whiting Petroleum Corp. 6,625%
15/01/2026 USD 11.466.000 9.751.152 0,04
WMG Acquisition Corp., Reg. S
3,625% 15/10/2026 EUR 5.200.000 5.506.150 0,02
WPX Energy, Inc. 6% 15/01/2022 USD 1.299.000 1.195.285 0,00
WPX Energy, Inc. 8,25% 01/08/2023 USD 5.755.000 5.766.477 0,02
WPX Energy, Inc. 5,75% 01/06/2026 USD 7.023.000 6.431.483 0,02
Wyndham Destinations, Inc. 4,25%
01/03/2022 USD 394.000 351.248 0,00
Wyndham Destinations, Inc. 6,35%
01/10/2025 USD 1.442.000 1.382.860 0,00
Xerox Corp. 4,125% 15/03/2023 USD 6.103.000 5.448.876 0,02
Zayo Group LLC 6% 01/04/2023 USD 15.681.000 14.135.713 0,05
Zayo Group LLC 6,375% 15/05/2025 USD 12.336.000 11.082.796 0,04

2.565.520.417 9,57

Uruguay
Uruguay Government Bond 4,375%
27/10/2027 USD 3.450.000 3.280.487 0,01
Uruguay Government Bond 7,875%
15/01/2033 USD 1.900.000 2.396.937 0,01
Uruguay Government Bond 7,625%
21/03/2036 USD 1.800.000 2.256.851 0,01
Uruguay Government Bond 5,1%
18/06/2050 USD 10.730.000 10.624.709 0,04
Uruguay Government Bond 4,975%
20/04/2055 USD 3.870.000 3.763.502 0,01

22.322.486 0,08

Britische Jungferninseln
GTL Trade Finance, Inc., Reg. S
5,893% 29/04/2024 USD 1.215.000 1.167.294 0,00

1.167.294 0,00

Sambia
Zambia Government Bond, Reg. S
8,97% 30/07/2027 USD 4.630.000 2.735.857 0,01

2.735.857 0,01

Anleihen insgesamt 7.045.217.245 26,28
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Wandelanleihen

Bermuda
Borr Drilling Ltd., Reg. S 3,875%
23/05/2023 USD 6.800.000 4.704.582 0,02
BW Group Ltd., Reg. S 1,75%
10/09/2019 USD 4.800.000 4.193.037 0,01

8.897.619 0,03

Kaimaninseln
China Overseas Finance Investment
Cayman V Ltd., Reg. S 0%
05/01/2023 USD 17.200.000 16.667.671 0,06
Harvest International Co., Reg. S 0%
21/11/2022 HKD 61.000.000 6.876.066 0,03
Zhongsheng Group Holdings Ltd.,
Reg. S 0% 23/05/2023 HKD 59.000.000 6.796.466 0,02

30.340.203 0,11

China
Zhejiang Expressway Co. Ltd., Reg. S
0% 21/04/2022 EUR 3.700.000 3.676.560 0,01

3.676.560 0,01

Zypern
Volcan Holdings plc, Reg. S 4,125%
11/04/2020 GBP 2.500.000 4.606.007 0,02

4.606.007 0,02

Frankreich
Orpar SA, Reg. S 0% 20/06/2024 EUR 7.900.000 8.556.530 0,03

8.556.530 0,03

Jersey
British Land White 2015 Ltd., Reg. S
0% 09/06/2020 GBP 4.600.000 5.060.875 0,02
Intu Jersey 2 Ltd., REIT, Reg. S
2,875% 01/11/2022 GBP 4.200.000 3.775.889 0,02
Remgro Jersey GBP Ltd., Reg. S
2,625% 22/03/2021 GBP 7.900.000 8.660.182 0,03

17.496.946 0,07

Malta
Brait SE, Reg. S 2,75% 18/09/2020 GBP 2.100.000 2.210.523 0,01

2.210.523 0,01

Niederlande
Bayer Capital Corp. BV, Reg. S
5,625% 22/11/2019 EUR 5.200.000 4.022.954 0,02

4.022.954 0,02

Norwegen
Telenor East Holding II A/S, Reg. S
0,25% 20/09/2019 USD 9.600.000 8.384.177 0,03

8.384.177 0,03

Singapur
CapitaLand Ltd., Reg. S 1,85%
19/06/2020 SGD 16.500.000 10.647.450 0,04
CapitaLand Ltd., Reg. S 2,95%
20/06/2022 SGD 8.250.000 5.381.435 0,02

16.028.885 0,06

Vereinigte Arabische Emirate
Aabar Investments PJSC, Reg. S 0,5%
27/03/2020 EUR 12.200.000 11.779.344 0,04
Aabar Investments PJSC, Reg. S 1%
27/03/2022 EUR 6.300.000 5.658.440 0,02
DP World plc, Reg. S 1,75%
19/06/2024 USD 15.200.000 13.155.102 0,05

30.592.886 0,11

Großbritannien
TechnipFMC plc, Reg. S 0,875%
25/01/2021 EUR 3.900.000 4.145.798 0,01
Vodafone Group plc, Reg. S 1,5%
12/03/2022 GBP 3.800.000 4.259.512 0,02

8.405.310 0,03

Vereinigte Staaten von Amerika
Glencore Funding LLC, Reg. S 0%
27/03/2025 USD 7.000.000 5.453.102 0,02

5.453.102 0,02

Britische Jungferninseln
China Conch Venture Holdings
International Ltd., Reg. S 0%
05/09/2023 HKD 36.000.000 4.137.680 0,02
PB Issuer No. 4 Ltd., Reg. S 3,25%
03/07/2021 USD 2.768.000 2.433.657 0,01

6.571.337 0,03

Wandelanleihen insgesamt 155.243.039 0,58

Aktien

Australien
AGL Energy Ltd. AUD 68.192 840.626 0,01
Alumina Ltd. AUD 464.276 664.668 0,00
Bank of Queensland Ltd. AUD 134.013 785.991 0,00
CSR Ltd. AUD 129.551 311.507 0,00
Dexus, REIT AUD 3.929.226 31.441.980 0,12
Goodman Group, REIT AUD 7.302.293 67.632.651 0,25
IOOF Holding Ltd. AUD 143.488 457.226 0,00
Mirvac Group, REIT AUD 18.921.385 36.424.757 0,14
Sonic Healthcare Ltd. AUD 26.785 446.793 0,00
Wesfarmers Ltd. AUD 42.716 951.885 0,01
Woodside Petroleum Ltd. AUD 34.093 763.404 0,00

140.721.488 0,53

Österreich
Erste Group Bank AG EUR 1.014.082 32.932.313 0,12
OMV AG EUR 166.809 7.169.451 0,03

40.101.764 0,15

Belgien
Ageas EUR 114.885 5.242.203 0,02
KBC Group NV EUR 145.648 8.368.934 0,03
Proximus SADP EUR 287.037 7.419.906 0,03
Telenet Group Holding NV EUR 108.058 5.251.619 0,02
Warehouses De Pauw CVA, REIT, CVA EUR 155.061 22.778.461 0,08

49.061.123 0,18

Bermuda
VTech Holdings Ltd. HKD 40.900 322.348 0,00
Yue Yuen Industrial Holdings Ltd. HKD 250.500 603.293 0,00

925.641 0,00

Brasilien
Ambev SA, ADR USD 4.084.772 16.811.903 0,06
BB Seguridade Participacoes SA BRL 2.172.939 16.231.219 0,06
Engie Brasil Energia SA BRL 8.550 85.158 0,00
Itau Unibanco Holding SA Preference BRL 2.060.609 17.186.048 0,07

50.314.328 0,19

Kanada
Advanz Pharma Corp. CAD 32.883 472.706 0,00
Advanz Pharma Corp. USD 343.214 4.938.765 0,02
Allied Properties Real Estate
Investment Trust CAD 1.211.130 38.342.836 0,15
Frontera Energy Corp. CAD 91.834 803.917 0,00
TC Energy Corp. CAD 1.314.430 57.016.982 0,21
Ultra Petroleum Corp. USD 162.602 27.283 0,00

101.602.489 0,38

Kaimaninseln
Sands China Ltd. HKD 2.984.800 12.535.011 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

39.925.733 0,15

Chile
Banco Santander Chile, ADR USD 193.341 5.046.219 0,02

5.046.219 0,02

China
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.
Ltd. ‘H’ HKD 5.252.000 18.067.616 0,07
China Petroleum & Chemical Corp. ‘H’ HKD 10.326.000 6.175.115 0,02
Ping An Insurance Group Co. of China
Ltd. ‘H’ HKD 2.784.000 29.397.688 0,11

82.216.384 0,31

Tschechische Republik
Komercni banka A/S CZK 304.692 10.691.248 0,04
Moneta Money Bank A/S, Reg. S CZK 739.338 2.228.722 0,01

12.919.970 0,05

Dänemark
Novo Nordisk A/S ‘B’ DKK 406.894 18.224.540 0,07
Tryg A/S DKK 208.860 5.963.176 0,02

24.187.716 0,09

Finnland
Elisa OYJ EUR 129.747 5.537.602 0,02
Kone OYJ ‘B’ EUR 126.000 6.496.560 0,02
Metso OYJ EUR 234.236 8.161.953 0,03
Neste OYJ EUR 228.528 6.840.986 0,03
Orion OYJ ‘B’ EUR 157.164 5.057.537 0,02
Sampo OYJ ‘A’ EUR 156.172 6.464.740 0,02

38.559.378 0,14

Frankreich
Amundi SA, Reg. S EUR 118.374 7.188.261 0,03
AXA SA EUR 625.100 14.349.170 0,05
Bouygues SA EUR 218.813 7.121.269 0,03
Capgemini SE EUR 279.114 30.800.230 0,11
Cie de Saint-Gobain EUR 177.642 6.062.033 0,02
Cie Generale des Etablissements
Michelin SCA EUR 87.513 9.738.009 0,04
CNP Assurances EUR 366.490 7.282.156 0,03
Covivio, REIT EUR 413.473 37.595.033 0,14
Danone SA EUR 174.788 12.967.522 0,05
Eiffage SA EUR 80.595 6.998.870 0,03
Engie SA EUR 847.119 11.239.151 0,04
Eutelsat Communications SA EUR 448.703 7.291.424 0,03
Gecina SA, REIT EUR 59.341 7.717.297 0,03
ICADE, REIT EUR 84.574 6.729.976 0,02
Klepierre SA, REIT EUR 182.016 5.310.317 0,02
LVMH Moet Hennessy Louis Vuitton
SE EUR 164.956 61.326.517 0,23
Orange SA EUR 2.805.546 38.940.978 0,15
Peugeot SA EUR 311.610 6.716.754 0,02
Publicis Groupe SA EUR 166.808 7.708.198 0,03
Renault SA EUR 90.581 5.005.959 0,02
Rexel SA EUR 448.376 4.970.248 0,02
Sanofi EUR 1.104.283 83.748.823 0,31
Schneider Electric SE EUR 1.221.802 97.365.401 0,36
SCOR SE EUR 109.717 4.222.459 0,02
Societe BIC SA EUR 89.094 5.951.479 0,02
Suez EUR 407.535 5.144.111 0,02
TOTAL SA EUR 2.472.806 121.538.415 0,45
Veolia Environnement SA EUR 434.493 9.261.218 0,03
Vinci SA EUR 1.347.053 121.167.417 0,45

751.458.695 2,80

Deutschland
Allianz SE EUR 519.423 109.221.671 0,41
Daimler AG EUR 258.868 12.632.758 0,05
Deutsche Post AG EUR 293.000 8.430.343 0,03
Deutsche Telekom AG EUR 3.816.877 57.905.841 0,22
E.ON SE EUR 872.491 8.300.879 0,03
Evonik Industries AG EUR 264.669 6.760.970 0,02
Hannover Rueck SE EUR 39.842 5.655.572 0,02
HeidelbergCement AG EUR 111.856 7.897.034 0,03
HOCHTIEF AG EUR 29.652 3.144.595 0,01
METRO AG EUR 436.129 6.972.612 0,03
Muenchener
Rueckversicherungs-Gesellschaft AG EUR 286.417 63.140.628 0,23
RWE AG EUR 393.490 8.485.612 0,03
Volkswagen AG Preference EUR 231.880 34.155.924 0,13
Vonovia SE EUR 643.820 26.860.170 0,10

359.564.609 1,34

Hongkong
China Mobile Ltd. HKD 1.493.500 11.951.906 0,04
China Overseas Land & Investment
Ltd. HKD 6.682.000 21.633.733 0,08
CNOOC Ltd. HKD 7.084.000 10.640.683 0,04
Guangdong Investment Ltd. HKD 3.532.000 6.139.865 0,02

Hang Seng Bank Ltd. HKD 797.200 17.463.967 0,07
Hong Kong Exchanges & Clearing Ltd. HKD 941.700 29.233.037 0,11
Sun Hung Kai Properties Ltd. HKD 1.295.500 19.335.453 0,07

116.398.644 0,43

Ungarn
OTP Bank Nyrt. HUF 516.916 18.054.580 0,07

18.054.580 0,07

Indien
Coal India Ltd. INR 1.429.751 4.608.415 0,02
Infosys Ltd., ADR USD 1.405.102 13.139.928 0,05
ITC Ltd. INR 1.699.000 5.921.266 0,02
Tata Consultancy Services Ltd. INR 639.337 18.129.455 0,07

41.799.064 0,16

Indonesien
Telekomunikasi Indonesia Persero
Tbk. PT IDR 67.785.700 17.474.756 0,07

17.474.756 0,07

Irland
AIB Group plc EUR 1.837.603 6.584.132 0,03
Eaton Corp. plc USD 822.811 60.038.727 0,22
Smurfit Kappa Group plc EUR 263.043 7.006.150 0,03

73.629.009 0,28

Insel Man
GVC Holdings plc GBP 524.182 3.785.344 0,01

3.785.344 0,01

Italien
Assicurazioni Generali SpA EUR 599.859 9.929.166 0,04
Enel SpA EUR 11.184.100 68.726.295 0,26
Eni SpA EUR 871.401 12.697.184 0,05
FinecoBank Banca Fineco SpA EUR 2.029.732 19.901.522 0,07
Mediobanca Banca di Credito
Finanziario SpA EUR 763.048 6.913.978 0,02
Poste Italiane SpA, Reg. S EUR 805.126 7.423.262 0,03
Snam SpA EUR 1.881.530 8.249.568 0,03
Terna Rete Elettrica Nazionale SpA EUR 1.078.690 6.056.844 0,02

139.897.819 0,52

Japan
Aoyama Trading Co. Ltd. JPY 30.800 530.450 0,00
Aozora Bank Ltd. JPY 38.400 810.307 0,00
Daiwa House REIT Investment Corp. JPY 7.245 15.355.020 0,06
FANUC Corp. JPY 5.700 925.990 0,01
Invesco Office J-Reit, Inc., REIT JPY 110.179 16.178.369 0,06
Japan Hotel REIT Investment Corp. JPY 32.486 22.976.713 0,09
Japan Tobacco, Inc. JPY 24.200 469.793 0,00
JFE Holdings, Inc. JPY 65.600 846.540 0,00
JXTG Holdings, Inc. JPY 6.348.200 27.654.569 0,10
Kansai Electric Power Co., Inc. (The) JPY 83.000 836.109 0,00
KDDI Corp. JPY 40.800 912.295 0,00
Kenedix Office 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
Matsui Securities Co. Ltd. JPY 71.500 592.368 0,00
Miraca Holdings, Inc. JPY 19.700 393.766 0,00
Mitsubishi Chemical Holdings Corp. JPY 51.900 318.498 0,00
Mitsubishi Electric Corp. JPY 2.437.600 28.191.226 0,11
Mitsui Fudosan Co. Ltd. JPY 960.500 20.466.428 0,08
Mitsui Fudosan Logistics Park, Inc.,
REIT JPY 2.866 8.552.232 0,03
Nippon Accommodations Fund, Inc.,
REIT JPY 3.659 18.018.620 0,07
Nippon Prologis REIT, Inc. JPY 8.520 17.265.356 0,07
Nissan Motor Co. Ltd. JPY 135.600 853.662 0,00
NTT DOCOMO, Inc. JPY 44.300 907.972 0,00
Orix JREIT, Inc., REIT JPY 9.565 15.331.713 0,06
Tohoku Electric Power Co., Inc. JPY 71.300 633.466 0,00
Tokio Marine Holdings, Inc. JPY 630.800 27.756.601 0,11
Tokyo Electron Ltd. JPY 7.100 874.519 0,00
Toyota Motor Corp. JPY 788.400 42.967.267 0,16

299.816.891 1,12

Jersey
Glencore plc GBP 1.162.033 3.531.299 0,01
WPP plc GBP 639.512 7.041.563 0,03

10.572.862 0,04
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Luxemburg
Aroundtown SA EUR 3.163.306 22.674.578 0,08
Shurgard Self Storage SA EUR 752.027 23.406.840 0,09

46.081.418 0,17

Mexiko
Bolsa Mexicana de Valores SAB de CV MXN 1.399.897 2.291.602 0,01
Fibra Uno Administracion SA de CV,
REIT MXN 7.464.166 8.812.439 0,03
Kimberly-Clark de Mexico SAB de CV
‘A’ MXN 6.203.819 10.301.983 0,04
Wal-Mart de Mexico SAB de CV MXN 5.892.388 14.382.138 0,05

35.788.162 0,13

Niederlande
ABN AMRO Bank NV, Reg. S, CVA EUR 324.906 6.106.608 0,02
Aegon NV EUR 1.872.761 8.190.520 0,03
Airbus SE EUR 486.610 60.427.230 0,23
Akzo Nobel NV EUR 333.830 27.576.027 0,10
Eurocommercial Properties NV, REIT,
CVA EUR 486.992 11.371.263 0,04
Fiat Chrysler Automobiles NV EUR 565.488 6.927.794 0,03
ING Groep NV EUR 1.137.613 11.616.166 0,04
Koninklijke Ahold Delhaize NV EUR 412.370 8.167.813 0,03
Koninklijke KPN NV EUR 2.760.583 7.460.476 0,03
NN Group NV EUR 239.788 8.468.113 0,03
Randstad NV EUR 140.136 6.744.746 0,03

163.056.756 0,61

Neuseeland
Contact Energy Ltd. NZD 79.023 372.781 0,00
Spark New Zealand Ltd. NZD 305.296 715.602 0,00

1.088.383 0,00

Norwegen
Aker BP ASA NOK 222.006 5.590.631 0,02
DNB ASA NOK 575.037 9.381.142 0,03
Equinor ASA NOK 561.276 9.734.261 0,04
Gjensidige Forsikring ASA NOK 406.225 7.189.424 0,03
Mowi ASA NOK 222.087 4.545.331 0,02
Norsk Hydro ASA NOK 6.193.971 19.457.498 0,07
Telenor ASA NOK 2.973.051 55.776.491 0,21

111.674.778 0,42

Portugal
EDP - Energias de Portugal SA EUR 2.451.304 8.172.648 0,03

8.172.648 0,03

Russland
Alrosa PJSC USD 6.005.738 7.236.650 0,03
Moscow Exchange MICEX-RTS PJSC USD 11.519.068 14.471.462 0,05
Sberbank of Russia PJSC USD 10.853.585 36.349.995 0,14
Severstal PJSC, Reg. S, GDR USD 256.049 3.812.697 0,01

61.870.804 0,23

Saudi-Arabien
Al Rajhi Bank SAR 1.183.341 19.306.027 0,07

19.306.027 0,07

Singapur
Ascendas Real Estate Investment
Trust SGD 10.837.961 21.987.461 0,08
DBS Group Holdings Ltd. SGD 2.087.600 35.189.499 0,13
Starhub Ltd. SGD 299.800 298.306 0,00

57.475.266 0,21

Südafrika
Absa Group Ltd. ZAR 1.301.438 14.260.586 0,05
AVI Ltd. ZAR 1.222.067 7.035.329 0,03
Bid Corp. Ltd. ZAR 328.594 6.321.388 0,02
FirstRand Ltd. ZAR 2.489.384 10.606.527 0,04
SPAR Group Ltd. (The) ZAR 312.257 3.664.690 0,01
Vodacom Group Ltd. ZAR 911.390 6.803.399 0,03

48.691.919 0,18

Südkorea
KT&G Corp. KRW 158.835 11.889.583 0,04
Orange Life Insurance Ltd., Reg. S KRW 71.615 1.722.997 0,01

Samsung Electronics Co. Ltd. KRW 839.148 29.941.197 0,11
Samsung Fire & Marine Insurance Co.
Ltd. KRW 39.169 7.980.792 0,03
SK Telecom Co. Ltd., ADR USD 350.342 7.629.713 0,03

59.164.282 0,22

Spanien
ACS Actividades de Construccion y
Servicios SA EUR 146.138 5.135.289 0,02
ACS Actividades de Construccion y
Servicios SA Rights 08/07/2019 EUR 146.138 204.776 0,00
Aena SME 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
Enagas SA EUR 295.991 7.025.346 0,03
Endesa SA EUR 344.106 7.754.429 0,03
Iberdrola SA EUR 10.389.694 90.691.639 0,34
Industria de Diseno Textil SA EUR 1.109.396 29.371.259 0,11
Inmobiliaria Colonial Socimi SA, REIT EUR 518.412 5.026.004 0,02
Mapfre SA EUR 1.870.417 4.779.851 0,02
Merlin Properties Socimi SA, REIT EUR 2.056.320 24.727.248 0,09
Naturgy Energy Group SA EUR 309.291 7.532.782 0,03
Red Electrica Corp. SA EUR 425.554 7.816.363 0,03
Repsol SA EUR 700.192 9.578.627 0,03
Repsol SA Rights 04/07/2019 EUR 700.192 342.044 0,00
Telefonica SA EUR 1.767.701 12.784.898 0,05

234.730.999 0,88

Supranational
HKT Trust & HKT Ltd. HKD 28.882.000 40.328.188 0,15

40.328.188 0,15

Schweden
Boliden AB SEK 294.613 6.624.621 0,03
Electrolux AB SEK 285.805 6.438.059 0,02
Hennes & Mauritz AB ‘B’ SEK 467.721 7.366.506 0,03
Lundin Petroleum AB SEK 257.115 7.018.025 0,03
Sandvik AB SEK 572.402 9.248.660 0,04
Skandinaviska Enskilda Banken AB ‘A’ SEK 1.095.603 8.908.713 0,03
Skanska AB ‘B’ SEK 327.000 5.180.659 0,02
SKF AB ‘B’ SEK 372.000 5.992.158 0,02
Svenska Handelsbanken AB ‘A’ SEK 4.270.005 37.391.668 0,14
Swedish Match AB SEK 175.879 6.562.325 0,02
Tele2 AB ‘B’ SEK 665.081 8.560.719 0,03
Volvo AB ‘B’ SEK 795.243 11.033.793 0,04

120.325.906 0,45

Schweiz
Adecco Group AG CHF 140.157 7.366.018 0,03
LafargeHolcim Ltd. CHF 225.625 9.673.064 0,03
Nestle SA CHF 497.887 45.231.628 0,17
Novartis AG CHF 1.979.583 159.129.921 0,59
Roche Holding AG CHF 444.782 109.373.594 0,41
Swiss Life Holding AG CHF 16.789 7.285.463 0,03
Swiss Re AG CHF 975.543 86.808.046 0,32
Zurich Insurance Group AG CHF 49.460 15.082.270 0,06

439.950.004 1,64

Taiwan
Asustek Computer, Inc. TWD 911.000 5.751.722 0,02
Chicony Electronics Co. Ltd. TWD 741.627 1.604.931 0,01
Delta Electronics, Inc. TWD 1.654.189 7.372.888 0,03
MediaTek, Inc. TWD 1.292.000 11.489.684 0,04
Mega Financial Holding Co. Ltd. TWD 10.223.000 8.960.864 0,03
Novatek Microelectronics Corp. TWD 1.827.000 8.945.784 0,03
President Chain Store Corp. TWD 631.000 5.378.942 0,02
Quanta Computer, Inc. TWD 7.593.000 13.009.827 0,05
Taiwan Mobile Co. Ltd. TWD 4.466.000 15.474.956 0,06
Taiwan Semiconductor
Manufacturing Co. Ltd., ADR USD 2.904.928 100.713.327 0,38
Vanguard International
Semiconductor Corp. TWD 3.399.000 6.276.643 0,02

184.979.568 0,69

Thailand
Siam Cement PCL (The) THB 897.200 12.094.335 0,05
Siam Commercial Bank PCL (The) THB 4.257.800 16.999.310 0,06
Thai Oil PCL THB 1.538.900 2.923.390 0,01

32.017.035 0,12
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Türkei
Tofas Turk Otomobil Fabrikasi A/S TRY 417.667 1.230.506 0,01
Tupras Turkiye Petrol Rafinerileri A/S TRY 205.404 3.578.014 0,01

4.808.520 0,02

Vereinigte Arabische Emirate
Emaar Development PJSC AED 1.951.005 1.875.871 0,01
First Abu Dhabi Bank PJSC AED 2.471.168 8.765.203 0,03

10.641.074 0,04

Großbritannien
3i Group plc GBP 654.262 8.130.866 0,03
Admiral Group plc GBP 302.024 7.419.129 0,03
Anglo American plc GBP 497.631 12.421.455 0,05
AstraZeneca plc GBP 290.349 20.829.535 0,08
Aviva plc GBP 1.687.020 7.828.504 0,03
Barratt Developments plc GBP 1.115.004 7.094.310 0,03
Berkeley Group Holdings plc GBP 171.927 7.086.255 0,03
BHP Group plc GBP 713.609 16.009.350 0,06
BP plc GBP 9.489.998 58.171.102 0,22
British American Tobacco plc GBP 572.061 17.577.613 0,07
Diageo plc GBP 2.125.037 80.099.126 0,30
Direct Line Insurance Group plc GBP 1.425.647 5.261.448 0,02
Evraz plc GBP 921.090 6.770.916 0,02
G4S plc GBP 2.140.796 4.971.892 0,02
GlaxoSmithKline plc GBP 1.183.753 20.828.932 0,08
Investec plc GBP 900.724 5.127.361 0,02
Land Securities Group plc, REIT GBP 421.840 3.891.484 0,01
Legal & General Group plc GBP 3.201.943 9.639.188 0,04
Lloyds Banking Group plc GBP 22.707.684 14.371.879 0,05
Meggitt plc GBP 616.586 3.597.364 0,01
Micro Focus International plc GBP 290.571 6.626.672 0,02
National Grid plc GBP 1.289.936 12.035.832 0,04
NewRiver REIT plc GBP 4.285.045 8.561.566 0,03
Next plc GBP 130.659 8.078.355 0,03
Persimmon plc GBP 316.422 7.014.790 0,03
Prudential plc GBP 3.488.415 66.767.193 0,25
RELX plc GBP 583.303 12.418.283 0,05
Rio Tinto plc GBP 1.034.234 56.231.437 0,21
Royal Bank of Scotland Group plc GBP 3.162.673 7.717.795 0,03
Royal Dutch Shell plc ‘B’ GBP 1.771.514 51.029.995 0,19
Safestore Holdings plc, REIT GBP 2.526.931 17.201.036 0,06
Schroders plc GBP 104.630 3.548.857 0,01
Segro plc, REIT GBP 3.797.045 30.715.086 0,11
Severn Trent plc GBP 322.391 7.346.949 0,03
Standard Chartered plc GBP 901.633 7.188.772 0,03
Standard Life Aberdeen plc GBP 1.814.517 5.938.685 0,02
Taylor Wimpey plc GBP 26.038.230 45.699.700 0,17
Tritax Big Box REIT plc GBP 9.976.761 17.131.374 0,06
Tritax EuroBox plc, REIT, Reg. S EUR 7.714.040 8.273.308 0,03
Unilever plc GBP 615.844 33.411.300 0,12
UNITE Group plc (The), REIT GBP 1.958.036 21.173.648 0,08
United Utilities Group plc GBP 799.264 6.970.648 0,03
Workspace Group plc, REIT GBP 1.246.761 12.197.612 0,04

770.406.602 2,87

Vereinigte Staaten von Amerika
Americold Realty Trust, REIT USD 808.507 23.165.444 0,09
Analog Devices, Inc. USD 286.668 28.514.188 0,11
Automatic Data Processing, Inc. USD 364.629 52.525.272 0,20
AvalonBay Communities, Inc., REIT USD 474.473 84.343.996 0,31
Avaya Holdings Corp. USD 461.081 4.714.869 0,02
Bank of America Corp. Preference USD 475.000 10.993.381 0,04
Bank of America Corp. Preference USD 516.000 12.082.807 0,04
Bank of America Corp. Preference
7,25% USD 22.006 26.594.298 0,10
BB&T Corp. Preference USD 191.975 4.208.639 0,02
BB&T Corp. Preference USD 208.200 4.572.568 0,02
Becton Dickinson and Co. Preference
6,125% USD 118.101 6.429.979 0,02
Belden, Inc. Preference 6,75% USD 68.427 4.656.939 0,02
Brandywine Realty Trust, REIT USD 1.641.845 20.820.368 0,08
Bristol-Myers Squibb Co. USD 1.296.506 51.515.816 0,19
Brixmor Property Group, Inc., REIT USD 1.263.283 19.837.465 0,07
Caesars Entertainment Corp. USD 390.619 3.992.631 0,01
Camden Property Trust, REIT USD 281.087 25.829.257 0,10
Capital One Financial Corp.
Preference USD 91.950 2.060.638 0,01
Chevron Corp. USD 494.832 53.897.223 0,20
Cisco Systems, Inc. USD 513.033 24.934.817 0,09
Citigroup, Inc. USD 864.387 52.741.345 0,20
Clear Channel Outdoor Holdings, Inc. USD 731.260 2.971.139 0,01
Coca-Cola Co. (The) USD 4.515.580 202.927.587 0,76
Comcast Corp. ‘A’ USD 1.652.597 60.997.325 0,23

Crown Castle International Corp.,
REIT Preference 6,875% USD 6.468 6.823.927 0,02
CVS Health Corp. USD 325.587 15.692.853 0,06
Diamondback Energy, Inc. USD 143.023 13.668.296 0,05
Digital Realty Trust, Inc., REIT USD 751.354 77.590.169 0,29
Dominion Energy, Inc. Preference
6,75% USD 199.191 8.742.419 0,03
Dominion Energy, Inc. Preference USD 301.000 6.789.166 0,02
Douglas Emmett, Inc., REIT USD 792.942 27.452.843 0,10
DTE Energy Co. Preference 6,5% USD 146.331 7.209.789 0,03
Duke Energy Corp. Preference USD 561.475 13.036.681 0,05
DuPont de Nemours, Inc. USD 209.374 13.625.837 0,05
Eli Lilly & Co. USD 380.820 37.064.639 0,14
Energizer Holdings, Inc. Preference
7,5% USD 44.000 3.354.376 0,01
Energy Transfer Operating LP
Preference, FRN USD 875.975 19.119.220 0,07
EOG Resources, Inc. USD 209.184 16.860.638 0,06
Equinix, Inc., REIT USD 105.536 46.080.158 0,17
Equity LifeStyle Properties, Inc., REIT USD 337.886 35.622.722 0,13
Essex Property Trust, Inc., REIT USD 155.870 39.770.260 0,15
Federal Realty Investment Trust, REIT USD 261.632 29.749.663 0,11
GMAC Capital Trust I Preference, FRN USD 6.000 138.152 0,00
Goldman Sachs Group, Inc. (The)
Preference, FRN USD 565.000 12.942.323 0,05
Halcon Resources Corp. USD 298.944 46.944 0,00
Hartford Financial Services Group,
Inc. (The) Preference USD 72.525 1.691.895 0,01
Healthcare Trust of America, Inc.,
REIT ‘A’ USD 1.272.632 30.527.025 0,11
Highwoods Properties, Inc., REIT USD 621.526 22.713.920 0,08
Home Depot, Inc. (The) USD 195.337 35.853.799 0,13
iHeartMedia, Inc. ‘A’ USD 36.525 497.349 0,00
Intercontinental Exchange, Inc. USD 508.531 38.187.516 0,14
International Business Machines
Corp. USD 331.780 40.398.809 0,15
International Flavors & Fragrances,
Inc. Preference 6% USD 117.825 5.514.427 0,02
Invitation Homes, Inc., REIT USD 2.036.497 47.561.977 0,18
Iron Mountain, Inc., REIT USD 1.246.908 33.946.535 0,13
Kilroy Realty Corp., REIT USD 462.842 29.826.476 0,11
Marathon Petroleum Corp. USD 826.895 39.793.474 0,15
Merck & Co., Inc. USD 1.973.274 145.545.669 0,54
Microsoft Corp. USD 178.731 20.962.986 0,08
Mid-America Apartment
Communities, Inc., REIT USD 511.060 52.589.378 0,20
Morgan Stanley Preference, FRN USD 765.704 17.886.226 0,07
Morgan Stanley USD 1.082.479 42.112.943 0,16
Morgan Stanley Preference, FRN USD 190.000 4.502.508 0,02
NextEra Energy Capital Holdings, Inc.
Preference USD 312.800 7.132.261 0,03
NextEra Energy, Inc. USD 425.399 76.610.763 0,29
NextEra Energy, Inc. Preference
6,123% USD 157.618 9.057.105 0,03
NII Holdings, Inc. USD 109.076 166.253 0,00
Norfolk Southern Corp. USD 286.840 49.481.546 0,18
Park Hotels & Resorts, Inc., REIT USD 1.793.912 43.763.946 0,16
Pebblebrook Hotel Trust, REIT USD 598.153 14.994.418 0,06
Penn Virginia Corp. USD 13.415 362.212 0,00
PepsiCo, Inc. USD 249.658 28.855.282 0,11
Pfizer, Inc. USD 4.849.307 185.654.879 0,69
Philip Morris International, Inc. USD 1.416.271 97.003.076 0,36
Prologis, Inc., REIT USD 1.831.380 128.314.533 0,48
Public Storage, REIT USD 315.365 65.941.266 0,25
Regions Financial Corp. Preference,
FRN USD 145.300 3.295.804 0,01
Rexford Industrial Realty, Inc., REIT USD 938.302 33.252.017 0,12
SCE Trust II Preference USD 48.400 954.981 0,00
Sempra Energy Preference 6,75% USD 47.950 4.677.854 0,02
Southern Co. (The) Preference USD 236.675 5.368.440 0,02
Stanley Black & Decker, Inc.
Preference 5,375% USD 108.241 9.623.979 0,04
State Street Corp. Preference, FRN USD 364.000 8.510.740 0,03
State Street Corp. Preference USD 176.400 3.940.025 0,01
State Street Corp. Preference, FRN USD 294.900 6.883.444 0,03
Sunstone Hotel Investors, Inc., REIT USD 1.438.160 17.492.006 0,06
Texas Instruments, Inc. USD 816.107 83.108.403 0,31
United Parcel Service, Inc. ‘B’ USD 761.253 68.808.430 0,26
UnitedHealth Group, Inc. USD 188.987 39.685.594 0,15
US Bancorp Preference USD 611.000 14.009.453 0,05
Ventas, Inc., REIT USD 1.460.429 88.499.965 0,33
Verizon Communications, Inc. USD 3.062.440 154.304.409 0,58
VICI Properties, Inc., REIT USD 1.721.162 32.894.274 0,12
Vistra Energy Corp. USD 368.943 7.284.478 0,03
Vornado Realty Trust, REIT USD 801.334 45.004.686 0,17
Walt Disney Co. (The) USD 476.485 58.104.457 0,22
Wells Fargo & Co. Preference USD 410.075 9.281.815 0,03
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Wells Fargo & Co. Preference 7,5% USD 22.037 26.614.434 0,10
Xcel Energy, Inc. USD 1.679.902 87.905.198 0,33

3.343.664.404 12,47

Aktien insgesamt 8.212.257.249 30,63

Börsennotierte Wertpapiere und Geldmarktinstrumente
insgesamt

15.412.717.533 57,49

An sonstigen geregelten Märkten gehandelte übertragbare Wertpapiere und
Geldmarktinstrumente

Anleihen

Australien
BHP Billiton Finance USA Ltd., FRN,
144A 6,75% 19/10/2075 USD 9.321.000 9.338.237 0,03
FMG Resources August 2006 Pty.
Ltd., 144A 4,75% 15/05/2022 USD 3.432.000 3.084.190 0,01
FMG Resources August 2006 Pty.
Ltd., 144A 5,125% 15/05/2024 USD 1.931.000 1.754.611 0,01

14.177.038 0,05

Österreich
Suzano Austria GmbH, Reg. S 6%
15/01/2029 USD 2.450.000 2.348.787 0,01

2.348.787 0,01

Bahrain
Oil and Gas Holding Co. BSCC (The),
Reg. S 7,5% 25/10/2027 USD 2.150.000 1.991.873 0,01

1.991.873 0,01

Bermuda
Bellemeade Re Ltd., FRN, Series
2018-3A ‘M1B’, 144A 4,28%
25/10/2027 USD 2.345.000 2.064.833 0,01
Bellemeade Re Ltd., FRN, Series
2018-3A ‘M2’, 144A 5,18%
25/10/2028 USD 2.165.000 1.891.330 0,01
Tengizchevroil Finance Co.
International Ltd., Reg. S 4%
15/08/2026 USD 1.900.000 1.702.666 0,00
VOC Escrow Ltd., 144A 5%
15/02/2028 USD 3.638.000 3.237.833 0,01

8.896.662 0,03

Kanada
1011778 BC ULC, 144A 4,25%
15/05/2024 USD 15.808.000 14.050.707 0,05
Advanz Pharma Corp. 8%
06/09/2024 USD 5.869.000 5.039.882 0,02
Athabasca Oil Corp., 144A 9,875%
24/02/2022 USD 1.002.000 838.159 0,00
ATS Automation Tooling Systems,
Inc., 144A 6,5% 15/06/2023 USD 3.783.000 3.439.665 0,01
Bausch Health Cos., Inc., 144A 6,5%
15/03/2022 USD 3.426.000 3.121.792 0,01
Bausch Health Cos., Inc., 144A 5,5%
01/03/2023 USD 162.000 143.562 0,00
Bausch Health Cos., Inc., 144A
5,875% 15/05/2023 USD 15.284.000 13.574.619 0,05
Bausch Health Cos., Inc., 144A 7%
15/03/2024 USD 15.839.000 14.800.980 0,06
Bausch Health Cos., Inc., 144A
6,125% 15/04/2025 USD 71.102.000 63.754.818 0,24
Bausch Health Cos., Inc., 144A 5,5%
01/11/2025 USD 18.941.000 17.337.527 0,07
Bausch Health Cos., Inc., 144A 9%
15/12/2025 USD 28.430.000 27.850.067 0,10
Bausch Health Cos., Inc., 144A 5,75%
15/08/2027 USD 2.323.000 2.143.272 0,01
Bausch Health Cos., Inc., 144A 7%
15/01/2028 USD 8.388.000 7.620.354 0,03
Bausch Health Cos., Inc., 144A 7,25%
30/05/2029 USD 4.046.000 3.695.857 0,01
Bombardier, Inc., 144A 6%
15/10/2022 USD 17.909.000 15.774.823 0,06
Bombardier, Inc., 144A 6,125%
15/01/2023 USD 8.031.000 7.112.943 0,03
Bombardier, Inc., 144A 7,5%
01/12/2024 USD 9.324.000 8.369.288 0,03
Bombardier, Inc., 144A 7,5%
15/03/2025 USD 23.265.000 20.421.333 0,08
Bombardier, Inc., 144A 7,875%
15/04/2027 USD 10.770.000 9.470.762 0,04
Emera, Inc., FRN 6,75% 15/06/2076 USD 45.816.000 43.607.933 0,16
Enbridge, Inc., FRN 6% 15/01/2077 USD 7.049.000 6.234.499 0,02

Enbridge, Inc., FRN 5,5% 15/07/2077 USD 19.870.000 16.770.566 0,06
Enbridge, Inc., FRN 6,25%
01/03/2078 USD 15.649.000 13.848.550 0,05
Garda World Security Corp., 144A
8,75% 15/05/2025 USD 31.352.000 27.336.016 0,10
Gateway Casinos & Entertainment
Ltd., 144A 8,25% 01/03/2024 USD 13.264.000 12.264.111 0,05
Hudbay Minerals, Inc., 144A 7,25%
15/01/2023 USD 2.900.000 2.629.161 0,01
Hudbay Minerals, Inc., 144A 7,625%
15/01/2025 USD 2.000.000 1.820.058 0,01
Intertape Polymer Group, Inc., 144A
7% 15/10/2026 USD 3.771.000 3.424.613 0,01
Masonite International Corp., 144A
5,75% 15/09/2026 USD 7.140.000 6.460.630 0,02
Mattamy Group Corp., 144A 6,875%
15/12/2023 USD 3.831.000 3.504.343 0,01
MEG Energy Corp., 144A 6,375%
30/01/2023 USD 21.952.000 18.344.599 0,07
MEG Energy Corp., 144A 7%
31/03/2024 USD 6.833.000 5.725.131 0,02
MEG Energy Corp., 144A 6,5%
15/01/2025 USD 16.538.000 14.530.735 0,05
Northwest Acquisitions ULC, 144A
7,125% 01/11/2022 USD 2.045.000 1.239.601 0,01
NOVA Chemicals Corp., 144A 4,875%
01/06/2024 USD 11.727.000 10.649.811 0,04
NOVA Chemicals Corp., 144A 5%
01/05/2025 USD 8.363.000 7.672.065 0,03
NOVA Chemicals Corp., 144A 5,25%
01/06/2027 USD 6.945.000 6.473.015 0,02
Open Text Corp., 144A 5,625%
15/01/2023 USD 2.912.000 2.633.184 0,01
Open Text Corp., 144A 5,875%
01/06/2026 USD 6.967.000 6.533.609 0,03
Precision Drilling Corp., 144A 7,125%
15/01/2026 USD 14.663.000 12.462.732 0,05
Precision Drilling Corp. 7,75%
15/12/2023 USD 5.960.000 5.340.549 0,02
Quebecor Media, Inc. 5,75%
15/01/2023 USD 16.818.000 15.847.978 0,06
Transcanada Trust, FRN 5,875%
15/08/2076 USD 5.565.000 5.026.985 0,02
Transcanada Trust, FRN 5,3%
15/03/2077 USD 3.782.000 3.180.816 0,01
Videotron Ltd., 144A 5,375%
15/06/2024 USD 14.308.000 13.496.513 0,05
Videotron Ltd., 144A 5,125%
15/04/2027 USD 8.490.000 7.765.750 0,03

513.383.963 1,92

Kaimaninseln
Avolon Holdings Funding Ltd., 144A
5,125% 01/10/2023 USD 7.425.000 6.904.674 0,03
Avolon Holdings Funding Ltd., 144A
5,25% 15/05/2024 USD 3.988.000 3.740.797 0,01
Avolon Holdings Funding Ltd., 144A
4,375% 01/05/2026 USD 1.970.000 1.772.647 0,01
Bioceanico Sovereign Certificate Ltd.,
Reg. S 0% 05/06/2034 USD 2.676.000 1.582.524 0,01
BlueMountain CLO Ltd., FRN, Series
2015-1A ‘C’, 144A 6,547%
13/04/2027 USD 450.000 396.170 0,00
BlueMountain CLO Ltd., FRN, Series
2018-3A ‘D’, 144A 5,83% 25/10/2030 USD 2.035.000 1.761.651 0,01
BlueMountain CLO Ltd., FRN, Series
2012-2A ‘DR2’, 144A 5,42%
20/11/2028 USD 4.305.000 3.731.559 0,01
BlueMountain CLO Ltd., FRN, Series
2014-2A ‘DR2’, 144A 5,691%
20/10/2030 USD 1.965.000 1.678.219 0,01
BXMT Ltd., FRN, Series 2017-FL1 ‘C’,
144A 4,382% 15/06/2035 USD 1.500.000 1.323.441 0,00
BXMT Ltd., FRN, Series 2017-FL1 ‘D’,
144A 5,132% 15/06/2035 USD 3.000.000 2.650.936 0,01
CIFC Funding Ltd., FRN, Series
2014-5A ‘BR2’, 144A 4,573%
17/10/2031 USD 1.483.000 1.298.679 0,00
CIFC Funding Ltd., FRN, Series
2014-5A ‘DR2’, 144A 6,173%
17/10/2031 USD 435.000 379.350 0,00
Energuate Trust, Reg. S 5,875%
03/05/2027 USD 2.972.000 2.666.931 0,01
GPMT Ltd., FRN, Series 2018-FL1 ‘B’,
144A 3,992% 21/11/2035 USD 3.000.000 2.646.164 0,01
KREF Ltd., FRN, Series 2018-FL1 ‘D’,
144A 4,982% 15/06/2036 USD 900.000 792.900 0,00
LCM 28 Ltd., FRN, Series 28A ‘B’,
144A 4,052% 20/10/2030 USD 1.465.000 1.276.365 0,00
Magnetite VIII Ltd., FRN, Series
2014-8A ‘AR2’ 3,577% 15/04/2031 USD 930.000 811.774 0,00
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Park Aerospace Holdings Ltd., 144A
4,5% 15/03/2023 USD 3.551.000 3.223.168 0,01
Park Aerospace Holdings Ltd., 144A
5,5% 15/02/2024 USD 13.303.000 12.600.518 0,05
Shackleton CLO Ltd., FRN, Series
2014-6RA ‘B’, 144A 4,503%
17/07/2028 USD 4.300.000 3.766.692 0,01
Shelf Drilling Holdings Ltd., 144A
8,25% 15/02/2025 USD 11.983.000 9.816.752 0,04
Telford Offshore Ltd. 12%
12/02/2024 USD 1.259.207 558.635 0,00
Transocean Guardian Ltd., 144A
5,875% 15/01/2024 USD 4.688.145 4.191.761 0,02
Transocean Phoenix 2 Ltd., 144A
7,75% 15/10/2024 USD 1.578.750 1.482.310 0,01
Transocean Pontus Ltd., 144A 6,125%
01/08/2025 USD 11.728.395 10.641.960 0,04
Transocean Poseidon Ltd., 144A
6,875% 01/02/2027 USD 2.726.000 2.524.228 0,01
Transocean Proteus Ltd., 144A 6,25%
01/12/2024 USD 1.161.750 1.051.210 0,00
Transocean, Inc., 144A 9%
15/07/2023 USD 5.194.000 4.853.790 0,02
Transocean, Inc., 144A 7,25%
01/11/2025 USD 7.793.000 6.541.428 0,02
Transocean, Inc., 144A 7,5%
15/01/2026 USD 8.071.000 6.791.301 0,02
Treman Park CLO Ltd., FRN, Series
2015-1A ‘DRR’, 144A 5,241%
20/10/2028 USD 1.850.000 1.616.613 0,01
UPCB Finance IV Ltd., 144A 5,375%
15/01/2025 USD 19.317.000 17.528.543 0,07
Voya CLO Ltd., FRN, Series 2016-3A
‘CR’, 144A 6,03% 18/10/2031 USD 1.665.000 1.446.419 0,01

124.050.109 0,46

Chile
Empresa Nacional del Petroleo,
Reg. S 3,75% 05/08/2026 USD 4.500.000 4.050.637 0,02

4.050.637 0,02

Dänemark
DKT Finance ApS, 144A 9,375%
17/06/2023 USD 6.740.000 6.430.743 0,02

6.430.743 0,02

Frankreich
Altice France SA, 144A 8,125%
01/02/2027 USD 10.034.000 9.254.373 0,03

9.254.373 0,03

Deutschland
Unitymedia GmbH, 144A 6,125%
15/01/2025 USD 5.684.000 5.214.149 0,02

5.214.149 0,02

Irland
James Hardie International Finance
DAC, 144A 4,75% 15/01/2025 USD 2.300.000 2.045.796 0,01

2.045.796 0,01

Jersey
Adient Global Holdings Ltd., 144A
4,875% 15/08/2026 USD 14.140.000 9.836.363 0,04
Delphi Technologies plc, 144A 5%
01/10/2025 USD 17.305.000 13.435.087 0,05

23.271.450 0,09

Luxemburg
Altice Luxembourg SA, 144A 7,625%
15/02/2025 USD 10.496.000 8.693.033 0,03
Camelot Finance SA, 144A 7,875%
15/10/2024 USD 3.804.000 3.525.595 0,01
Dana Financing Luxembourg Sarl,
144A 6,5% 01/06/2026 USD 11.040.000 10.195.641 0,04
FAGE International SA, 144A 5,625%
15/08/2026 USD 275.000 212.596 0,00
INEOS Group Holdings SA, 144A
5,625% 01/08/2024 USD 22.305.000 20.015.638 0,07
Intelsat Jackson Holdings SA, 144A
8% 15/02/2024 USD 13.226.000 12.124.114 0,05
Intelsat Jackson Holdings SA, 144A
8,5% 15/10/2024 USD 33.475.000 29.183.986 0,11
Intelsat Jackson Holdings SA, 144A
9,75% 15/07/2025 USD 6.085.000 5.452.557 0,02
JSL Europe SA, Reg. S 7,75%
26/07/2024 USD 3.597.000 3.233.970 0,01

Mallinckrodt International Finance
SA, 144A 5,625% 15/10/2023 USD 7.755.000 5.177.574 0,02
Mallinckrodt International Finance
SA, 144A 5,5% 15/04/2025 USD 10.670.000 6.233.408 0,02
Nexa Resources SA, Reg. S 5,375%
04/05/2027 USD 6.200.000 5.714.947 0,02
Nielsen Co. Luxembourg SARL (The),
144A 5,5% 01/10/2021 USD 6.740.000 5.954.157 0,02
Nielsen Co. Luxembourg SARL (The),
144A 5% 01/02/2025 USD 2.190.000 1.898.884 0,01
Trinseo Materials Operating SCA,
144A 5,375% 01/09/2025 USD 18.110.000 15.368.149 0,06
Votorantim Cimentos International
SA, Reg. S 7,25% 05/04/2041 USD 4.310.000 4.522.375 0,02

137.506.624 0,51

Mexiko
Alfa SAB de CV, Reg. S 6,875%
25/03/2044 USD 1.741.000 1.704.706 0,01
Petroleos Mexicanos 5,35%
12/02/2028 USD 2.800.000 2.228.764 0,01
Petroleos Mexicanos 5,625%
23/01/2046 USD 4.739.000 3.352.908 0,01

7.286.378 0,03

Niederlande
Alcoa Nederland Holding BV, 144A
6,75% 30/09/2024 USD 17.508.000 16.223.943 0,06
Alcoa Nederland Holding BV, 144A
7% 30/09/2026 USD 3.480.000 3.274.681 0,01
Angola Government Bond, Reg. S 7%
17/08/2019 USD 662.500 584.148 0,00
Constellium NV, 144A 6,625%
01/03/2025 USD 6.663.000 6.118.896 0,02
NXP BV, 144A 4,625% 01/06/2023 USD 5.705.000 5.293.681 0,02
OI European Group BV, 144A 4%
15/03/2023 USD 2.535.000 2.231.050 0,01
Sensata Technologies BV, 144A
4,875% 15/10/2023 USD 14.869.000 13.645.908 0,05
Sensata Technologies BV, 144A
5,625% 01/11/2024 USD 2.834.000 2.695.052 0,01
Sensata Technologies BV, 144A 5%
01/10/2025 USD 2.206.000 2.015.479 0,01
Stars Group Holdings BV, 144A 7%
15/07/2026 USD 7.834.000 7.303.663 0,03
Teva Pharmaceutical Finance
Netherlands III BV 6,75% 01/03/2028 USD 1.503.000 1.215.844 0,01
Teva Pharmaceutical Finance
Netherlands III BV, Reg. S 6,75%
01/03/2028 USD 1.125.000 903.066 0,00
UPC Holding BV, 144A 5,5%
15/01/2028 USD 1.585.000 1.413.176 0,01
Ziggo Bond Co. BV, 144A 5,875%
15/01/2025 USD 6.880.000 6.137.247 0,02
Ziggo BV, 144A 5,5% 15/01/2027 USD 2.235.000 1.995.971 0,01

71.051.805 0,27

Norwegen
Aker BP ASA, 144A 4,75%
15/06/2024 USD 4.010.000 3.634.420 0,01

3.634.420 0,01

Peru
BBVA Banco Continental SA, Reg. S
5% 26/08/2022 USD 2.340.000 2.181.456 0,01
Peru Government Bond, Reg. S 6,35%
12/08/2028 PEN 9.400.000 2.822.935 0,01

5.004.391 0,02

Katar
Ras Laffan Liquefied Natural Gas Co.
Ltd. II, Reg. S 5,298% 30/09/2020 USD 1.454.496 1.302.927 0,00

1.302.927 0,00

Supranational
Ardagh Packaging Finance plc, 144A
7,25% 15/05/2024 USD 23.325.000 21.675.483 0,08
Ardagh Packaging Finance plc, 144A
6% 15/02/2025 USD 29.500.000 26.895.093 0,10
Endo Dac, 144A 6% 15/07/2023 USD 20.041.000 12.676.266 0,05
Endo Dac, 144A 5,875% 15/10/2024 USD 1.573.000 1.316.234 0,00
Endo Dac, 144A 6% 01/02/2025 USD 2.390.000 1.411.984 0,01
JBS USA LUX SA, 144A 5,875%
15/07/2024 USD 9.574.000 8.674.811 0,03
JBS USA LUX SA, 144A 5,75%
15/06/2025 USD 13.720.000 12.555.504 0,05
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JBS USA LUX SA, 144A 6,75%
15/02/2028 USD 13.834.000 13.210.425 0,05
JBS USA LUX SA, 144A 6,5%
15/04/2029 USD 12.624.000 12.081.527 0,05
Panther BF Aggregator 2 LP, 144A
6,25% 15/05/2026 USD 3.250.000 2.959.021 0,01
Venator Finance Sarl, 144A 5,75%
15/07/2025 USD 8.262.000 6.659.333 0,02

120.115.681 0,45

Schweiz
Credit Suisse Group AG, FRN, 144A
7,25% Perpetual USD 11.395.000 10.778.056 0,04

10.778.056 0,04

Großbritannien
Afren plc, Reg. S 6,625% 09/12/2020
§ USD 3.330.528 24.314 0,00
eG Global Finance plc, 144A 6,75%
07/02/2025 USD 5.062.000 4.446.943 0,02
HSBC Holdings plc, FRN 6,375%
Perpetual USD 6.375.000 5.909.746 0,02
International Game Technology plc,
144A 6,5% 15/02/2025 USD 21.139.000 20.407.230 0,07
Lloyds Banking Group plc, FRN 7,5%
Perpetual USD 17.145.000 15.862.112 0,06
Sensata Technologies UK Financing
Co. plc, 144A 6,25% 15/02/2026 USD 15.600.000 14.570.037 0,05
Tronox Finance plc, 144A 5,75%
01/10/2025 USD 2.922.000 2.505.279 0,01
Tullow Oil plc, 144A 7% 01/03/2025 USD 9.575.000 8.493.985 0,03
Virgin Media Secured Finance plc,
144A 5,25% 15/01/2026 USD 11.450.000 10.288.413 0,04
Virgin Media Secured Finance plc,
144A 5,5% 15/08/2026 USD 13.770.000 12.560.675 0,05

95.068.734 0,35

Vereinigte Staaten von Amerika
ABFC Trust, FRN, Series 2004-HE1
‘M1’ 3,33% 25/03/2034 USD 1.479.740 1.307.413 0,01
ABFC Trust, FRN, Series 2004-OPT3
‘M1’ 3,18% 25/09/2033 USD 188.570 163.028 0,00
ABFC Trust, FRN, Series 2005-WF1
‘M1’ 2,97% 25/11/2034 USD 190.684 168.023 0,00
ABFC Trust, FRN, Series 2004-OPT2
‘M2’ 3,93% 25/07/2033 USD 403.634 342.998 0,00
Acadia Healthcare Co., Inc. 5,625%
15/02/2023 USD 4.682.000 4.197.763 0,02
Acadia Healthcare Co., Inc. 6,5%
01/03/2024 USD 8.080.000 7.402.047 0,03
Acadia Healthcare Co., Inc. 6,125%
15/03/2021 USD 966.000 849.687 0,00
ACC Trust, Series 2018-1 ‘B’, 144A
4,82% 20/05/2021 USD 1.455.000 1.286.219 0,01
ACC Trust, Series 2018-1 ‘C’, 144A
6,81% 21/02/2023 USD 1.135.000 1.012.955 0,00
ACCO Brands Corp., 144A 5,25%
15/12/2024 USD 13.545.000 12.018.212 0,05
Accredited Mortgage Loan Trust,
FRN, Series 2004-4 ‘M1’ 3,3%
25/01/2035 USD 171.752 151.596 0,00
ACE Cash Express, Inc., 144A 12%
15/12/2022 USD 7.915.000 6.188.429 0,02
ACE Securities Corp. Home Equity
Loan Trust, FRN, Series 2003-FM1
‘M1’ 3,694% 25/11/2032 USD 533.432 481.925 0,00
ACE Securities Corp. Home Equity
Loan Trust, FRN, Series 2003-HE1
‘M1’ 3,405% 25/11/2033 USD 1.868.035 1.633.222 0,01
ACE Securities Corp. Home Equity
Loan Trust, FRN, Series 2003-NC1
‘M1’ 3,6% 25/07/2033 USD 528.511 463.434 0,00
ACE Securities Corp. Home Equity
Loan Trust, FRN, Series 2003-OP1
‘M1’ 3,48% 25/12/2033 USD 2.222.734 1.965.000 0,01
ACE Securities Corp. Home Equity
Loan Trust, FRN, Series 2004-HE4
‘M2’ 3,405% 25/12/2034 USD 1.349.645 1.179.626 0,00
ACE Securities Corp. Home Equity
Loan Trust, FRN, Series 2004-OP1
‘M2’ 3,979% 25/04/2034 USD 1.947.890 1.703.948 0,01
ACI Worldwide, Inc., 144A 5,75%
15/08/2026 USD 7.153.000 6.550.942 0,02
Adient US LLC, 144A 7% 15/05/2026 USD 5.260.000 4.750.409 0,02
Adjustable Rate Mortgage Trust, FRN,
Series 2005-2 ‘3A1’ 4,755%
25/06/2035 USD 776.162 681.164 0,00
Adjustable Rate Mortgage Trust, FRN,
Series 2004-4 ‘4A1’ 4,427%
25/03/2035 USD 2.247.980 2.033.240 0,01

Adjustable Rate Mortgage Trust, FRN,
Series 2004-2 ‘6A1’ 4,668%
25/02/2035 USD 1.410.216 1.256.575 0,01
ADT Security Corp. (The), 144A
4,875% 15/07/2032 USD 3.330.000 2.471.954 0,01
ADT Security Corp. (The) 4,125%
15/06/2023 USD 19.121.000 16.829.877 0,06
Ahern Rentals, Inc., 144A 7,375%
15/05/2023 USD 9.300.000 7.230.456 0,03
Air Medical Group Holdings, Inc.,
144A 6,375% 15/05/2023 USD 8.143.000 6.420.345 0,02
Albertsons Cos. LLC, 144A 7,5%
15/03/2026 USD 5.623.000 5.291.516 0,02
Albertsons Cos. LLC 6,625%
15/06/2024 USD 30.380.000 27.664.694 0,10
Albertsons Cos. LLC 5,75%
15/03/2025 USD 12.987.000 11.513.069 0,04
Alliance Data Systems Corp., 144A
5,375% 01/08/2022 USD 13.085.000 11.665.239 0,04
Allison Transmission, Inc., 144A 5%
01/10/2024 USD 7.450.000 6.696.269 0,03
Allison Transmission, Inc., 144A
4,75% 01/10/2027 USD 6.175.000 5.402.006 0,02
Allison Transmission, Inc., 144A
5,875% 01/06/2029 USD 3.360.000 3.111.360 0,01
Allstate Corp. (The), FRN 5,75%
15/08/2053 USD 19.568.000 18.082.407 0,07
Alternative Loan Trust, Series
2005-20CB ‘1A1’ 5,5% 25/07/2035 USD 45.002 38.397 0,00
Alternative Loan Trust, Series
2005-64CB ‘1A1’ 5,5% 25/12/2035 USD 248.896 217.523 0,00
Alternative Loan Trust, Series
2005-3CB ‘1A13’ 5,5% 25/03/2035 USD 5.964.326 5.289.488 0,02
Alternative Loan Trust, Series
2006-J1 ‘1A13’ 5,5% 25/02/2036 USD 176.516 141.644 0,00
Alternative Loan Trust, Series
2005-64CB ‘1A15’ 5,5% 25/12/2035 USD 439.758 384.327 0,00
Alternative Loan Trust, Series
2005-3CB ‘1A4’ 5,25% 25/03/2035 USD 143.657 125.845 0,00
Alternative Loan Trust, Series
2005-6CB ‘1A4’ 5,5% 25/04/2035 USD 3.517.283 3.096.291 0,01
Alternative Loan Trust, Series
2005-10CB ‘1A5’ 5,5% 25/05/2035 USD 2.695.926 2.335.259 0,01
Alternative Loan Trust, FRN, Series
2005-J2 ‘1A5’ 2,904% 25/04/2035 USD 3.367.614 2.539.327 0,01
Alternative Loan Trust, Series
2005-J8 ‘1A5’ 5,5% 25/07/2035 USD 516.643 421.893 0,00
Alternative Loan Trust, Series
2005-6CB ‘1A6’ 5,5% 25/04/2035 USD 260.995 236.503 0,00
Alternative Loan Trust, Series
2005-10CB ‘1A8’ 5,5% 25/05/2035 USD 1.624.305 1.470.421 0,01
Alternative Loan Trust, Series
2007-19 ‘1A8’ 6% 25/08/2037 USD 358.791 257.683 0,00
Alternative Loan Trust, Series
2004-12CB ‘2A1’ 6% 25/06/2034 USD 671.750 608.489 0,00
Alternative Loan Trust, Series
2004-16CB ‘2A1’ 5% 25/08/2019 USD 108.152 94.936 0,00
Alternative Loan Trust, Series
2005-J6 ‘2A1’ 5,5% 25/07/2025 USD 50.490 43.265 0,00
Alternative Loan Trust, Series
2007-25 ‘2A1’ 6% 25/11/2022 USD 33.141 28.099 0,00
Alternative Loan Trust, Series
2006-41CB ‘2A13’ 5,75% 25/01/2037 USD 3.405.671 2.521.515 0,01
Alternative Loan Trust, Series
2004-28CB ‘2A4’ 5,75% 25/01/2035 USD 154.087 138.510 0,00
Alternative Loan Trust, Series
2004-32CB ‘2A5’ 5,5% 25/02/2035 USD 709.182 640.811 0,00
Alternative Loan Trust, Series
2006-4CB ‘2A5’ 5,5% 25/04/2036 USD 249.690 216.490 0,00
Alternative Loan Trust, Series
2004-28CB ‘3A1’ 6% 25/01/2035 USD 2.462.580 2.194.345 0,01
Alternative Loan Trust, Series
2005-J1 ‘3A1’ 6,5% 25/08/2032 USD 104.932 95.149 0,00
Alternative Loan Trust, Series
2005-J3 ‘3A1’ 6,5% 25/09/2034 USD 20.253 17.133 0,00
Alternative Loan Trust, Series
2007-9T1 ‘3A1’ 5,5% 25/05/2022 USD 2.923 2.314 0,00
Alternative Loan Trust, Series
2005-85CB ‘3A2’ 5,25% 25/02/2021 USD 89.108 77.105 0,00
Alternative Loan Trust, Series
2005-50CB ‘4A1’ 5% 25/11/2020 USD 14.198 12.531 0,00
Alternative Loan Trust, Series
2005-80CB ‘5A1’ 6% 25/02/2036 USD 6.172.001 5.555.953 0,02
Alternative Loan Trust, Series
2005-J11 ‘5A1’ 5,5% 25/11/2020 USD 51.791 45.614 0,00
Alternative Loan Trust, Series
2007-16CB ‘5A1’ 6,25% 25/08/2037 USD 438.527 321.624 0,00
Alternative Loan Trust, Series
2004-28CB ‘6A1’ 6% 25/01/2035 USD 8.571 7.840 0,00
Alternative Loan Trust, Series
2004-25CB ‘A1’ 6% 25/12/2034 USD 2.622.210 2.356.857 0,01
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Alternative Loan Trust, Series
2004-27CB ‘A1’ 6% 25/12/2034 USD 573.502 497.513 0,00
Alternative Loan Trust, Series
2005-23CB ‘A15’ 5,5% 25/07/2035 USD 1.108.675 979.552 0,00
Alternative Loan Trust, Series
2006-19CB ‘A15’ 6% 25/08/2036 USD 229.120 179.573 0,00
Alternative Loan Trust, Series
2005-21CB ‘A17’ 6% 25/06/2035 USD 2.208.998 1.908.380 0,01
Alternative Loan Trust, FRN, Series
2007-OA6 ‘A1A’ 2,544% 25/06/2037 USD 8.948.827 7.645.279 0,03
Alternative Loan Trust, Series
2006-25CB ‘A2’ 6% 25/10/2036 USD 234.899 177.989 0,00
Alternative Loan Trust, Series
2005-J14 ‘A3’ 5,5% 25/12/2035 USD 549.267 418.019 0,00
Alternative Loan Trust, Series
2005-13CB ‘A4’ 5,5% 25/05/2035 USD 2.422.492 2.135.578 0,01
Alternative Loan Trust, Series
2005-21CB ‘A4’ 5,25% 25/06/2035 USD 217.244 181.185 0,00
Alternative Loan Trust, Series
2005-23CB ‘A4’ 5,5% 25/07/2035 USD 3.880.638 3.463.842 0,01
Alternative Loan Trust, Series
2005-70CB ‘A5’ 5,5% 25/12/2035 USD 26.637 22.020 0,00
Alternative Loan Trust, Series
2005-J14 ‘A8’ 5,5% 25/12/2035 USD 3.787.008 2.882.102 0,01
Alternative Loan Trust, Series
2007-8CB ‘A9’ 6% 25/05/2037 USD 374.443 286.212 0,00
AMC Networks, Inc. 5% 01/04/2024 USD 12.446.000 11.267.615 0,04
AMC Networks, Inc. 4,75%
01/08/2025 USD 2.415.000 2.158.078 0,01
American Airlines Group, Inc., 144A
5% 01/06/2022 USD 3.191.000 2.886.382 0,01
American Credit Acceptance
Receivables Trust, Series 2018-3 ‘D’,
144A 4,14% 15/10/2024 USD 2.880.000 2.595.399 0,01
American Credit Acceptance
Receivables Trust, Series 2018-4 ‘D’,
144A 4,4% 13/01/2025 USD 5.225.000 4.719.932 0,02
American Credit Acceptance
Receivables Trust, Series 2017-4 ‘E’,
144A 5,02% 10/12/2024 USD 680.000 612.729 0,00
American Credit Acceptance
Receivables Trust, Series 2018-3 ‘E’,
144A 5,17% 15/10/2024 USD 2.450.000 2.233.562 0,01
American Credit Acceptance
Receivables Trust, Series 2018-4 ‘E’,
144A 5,38% 13/01/2025 USD 1.175.000 1.074.257 0,00
American Credit Acceptance
Receivables Trust, Series 2018-3 ‘F’,
144A 6,44% 12/06/2025 USD 1.970.000 1.785.915 0,01
American Credit Acceptance
Receivables Trust, Series 2018-4 ‘F’,
144A 6,94% 13/10/2025 USD 1.710.000 1.550.909 0,01
American Express Co., FRN 4,9%
Perpetual USD 8.265.000 7.215.421 0,03
American Express Co., FRN 5,2%
Perpetual USD 2.875.000 2.525.750 0,01
American Home Mortgage Assets
Trust, FRN, Series 2006-2 ‘2A1’ 2,62%
25/09/2046 USD 6.639.041 5.574.333 0,02
American Home Mortgage
Investment Trust, FRN, Series 2007-2
‘12A1’ 2,7% 25/03/2037 USD 6.352.788 3.570.961 0,01
American Home Mortgage
Investment Trust, FRN, Series 2005-1
‘6A’ 4,62% 25/06/2045 USD 400.850 360.214 0,00
American International Group, Inc.,
FRN 5,75% 01/04/2048 USD 19.938.000 17.930.206 0,07
American Woodmark Corp., 144A
4,875% 15/03/2026 USD 9.839.000 8.513.863 0,03
Ameriquest Mortgage Securities, Inc.
Asset-Backed Pass-Through
Certificates Trust, FRN, Series
2002-AR1 ‘M1’ 3,548% 25/09/2032 USD 679.540 607.742 0,00
Ameriquest Mortgage Securities, Inc.
Asset-Backed Pass-Through
Certificates Trust, FRN, Series
2004-R1 ‘M1’ 3,225% 25/02/2034 USD 234.439 207.729 0,00
Ameriquest Mortgage Securities, Inc.
Asset-Backed Pass-Through
Certificates Trust, FRN, Series
2004-R1 ‘M2’ 3,3% 25/02/2034 USD 112.221 96.135 0,00
Amkor Technology, Inc., 144A
6,625% 15/09/2027 USD 8.248.000 7.198.297 0,03
AMN Healthcare, Inc., 144A 5,125%
01/10/2024 USD 6.010.000 5.386.250 0,02
Amsted Industries, Inc., 144A 5,625%
01/07/2027 USD 3.972.000 3.633.844 0,01
Angel Oak Mortgage Trust I LLC, FRN,
Series 2018-2 ‘A1’, 144A 3,674%
27/07/2048 USD 10.871.704 9.736.330 0,04
Angel Oak Mortgage Trust I LLC, FRN,
Series 2018-3 ‘A1’, 144A 3,649%
25/09/2048 USD 6.293.450 5.609.494 0,02

Anixter, Inc., 144A 6% 01/12/2025 USD 3.625.000 3.447.271 0,01
Antero Midstream Partners LP, 144A
5,75% 15/01/2028 USD 3.300.000 2.866.420 0,01
Antero Midstream Partners LP
5,375% 15/09/2024 USD 3.710.000 3.267.887 0,01
Antler Mortgage Trust, Series
2018-RTL1 ‘A1’, 144A 4,335%
25/07/2022 USD 5.275.000 4.674.639 0,02
Aramark Services, Inc., 144A 5%
01/02/2028 USD 10.690.000 9.645.098 0,04
Argent Securities, Inc. Asset-Backed
Pass-Through, FRN, Series 2003-W5
‘M2’ 4,031% 25/10/2033 USD 258.708 223.626 0,00
Argent Securities, Inc. Asset-Backed
Pass-Through, FRN, Series 2004-W7
‘M2’ 3,33% 25/05/2034 USD 136.913 121.274 0,00
Argent Securities, Inc. Asset-Backed
Pass-Through, FRN, Series 2004-W7
‘M9’, 144A 3,874% 25/05/2034 USD 874.675 762.478 0,00
Argent Securities, Inc. Asset-Backed
Pass-Through Certificates Trust, FRN,
Series 2004-W3 ‘A3’ 3,25%
25/02/2034 USD 4.516.574 3.877.811 0,01
Argent Securities, Inc. Asset-Backed
Pass-Through Certificates Trust, FRN,
Series 2004-W5 ‘M1’ 3,33%
25/04/2034 USD 1.170.757 1.033.469 0,00
Argent Securities, Inc. Asset-Backed
Pass-Through Certificates Trust, FRN,
Series 2004-W6 ‘M1’ 3,255%
25/05/2034 USD 147.996 130.955 0,00
Argent Securities, Inc. Asset-Backed
Pass-Through Certificates Trust, FRN,
Series 2004-W2 ‘M2’ 4,305%
25/04/2034 USD 343.458 309.148 0,00
Argent Securities, Inc. Asset-Backed
Pass-Through Certificates Trust, FRN,
Series 2004-W6 ‘M2’ 4,23%
25/05/2034 USD 1.511.707 1.345.061 0,01
Argent Securities, Inc. Asset-Backed
Pass-Through Certificates Trust, FRN,
Series 2004-W2 ‘M3’ 4,53%
25/04/2034 USD 221.694 193.198 0,00
Arroyo Mortgage Trust, FRN, Series
2018-1 ‘A1’, 144A 3,763%
25/04/2048 USD 5.464.618 4.939.338 0,02
Arroyo Mortgage Trust, FRN, Series
2018-1 ‘A2’, 144A 4,016%
25/04/2048 USD 9.923.747 8.975.492 0,03
Ashtead Capital, Inc., 144A 4,125%
15/08/2025 USD 6.331.000 5.634.641 0,02
Ashtead Capital, Inc., 144A 4,375%
15/08/2027 USD 1.730.000 1.524.417 0,01
Asset-Backed Securities Corp. Home
Equity Loan Trust, FRN, Series
2001-HE3 ‘A1’ 2,98% 15/11/2031 USD 2.044.754 1.775.755 0,01
Asset-Backed Securities Corp. Home
Equity Loan Trust, FRN, Series
2003-HE4 ‘M1’ 3,685% 15/08/2033 USD 2.149.495 1.902.227 0,01
Asset-Backed Securities Corp. Home
Equity Loan Trust, FRN, Series
2003-HE6 ‘M1’ 3,405% 25/11/2033 USD 463.324 405.007 0,00
Asset-Backed Securities Corp. Home
Equity Loan Trust, FRN, Series
2003-HE3 ‘M2’ 5,44% 15/06/2033 USD 83.631 75.220 0,00
Asset-Backed Securities Corp. Home
Equity Loan Trust, FRN, Series
2004-HE2 ‘M2’ 4,305% 25/04/2034 USD 1.350.146 1.182.963 0,00
Asset-Backed Securities Corp. Home
Equity Loan Trust, FRN, Series
2004-HE7 ‘M2’ 3,979% 25/10/2034 USD 1.589.417 1.415.245 0,01
Asset-Backed Securities Corp. Home
Equity Loan Trust, FRN, Series
2004-HE8 ‘M2’ 4,155% 25/12/2034 USD 2.578.069 2.290.994 0,01
Asset-Backed Securities Corp. Home
Equity Loan Trust, FRN, Series
2005-HE6 ‘M4’ 3,364% 25/07/2035 USD 500.000 441.324 0,00
Avantor, Inc., 144A 6% 01/10/2024 USD 9.340.000 8.755.096 0,03
Avis Budget Car Rental LLC, 144A
6,375% 01/04/2024 USD 20.223.000 18.565.273 0,07
Avis Budget Car Rental LLC, 144A
5,25% 15/03/2025 USD 16.316.000 14.405.198 0,05
Avis Budget Car Rental LLC, 144A
5,75% 15/07/2027 USD 4.175.000 3.690.641 0,01
Axalta Coating Systems LLC, 144A
4,875% 15/08/2024 USD 6.120.000 5.537.683 0,02
Banc of America Alternative Loan
Trust, Series 2006-4 ‘2A1’ 6%
25/05/2021 USD 12.650 10.712 0,00
Banc of America Alternative Loan
Trust, Series 2004-10 ‘3A1’ 5,5%
25/11/2019 USD 25.956 22.595 0,00
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Banc of America Alternative Loan
Trust, Series 2005-4 ‘3A1’ 5,5%
25/05/2020 USD 12.496 10.217 0,00
Banc of America Alternative Loan
Trust, Series 2006-4 ‘3CB4’ 6%
25/05/2046 USD 101.406 88.759 0,00
Banc of America Alternative Loan
Trust, Series 2004-12 ‘4A1’ 5,5%
25/01/2020 USD 128.193 111.542 0,00
Banc of America Alternative Loan
Trust, Series 2006-4 ‘4CB1’ 6,5%
25/05/2046 USD 3.035.972 2.805.606 0,01
Banc of America Alternative Loan
Trust, Series 2005-12 ‘5A1’ 5,25%
25/01/2021 USD 41.455 35.573 0,00
Banc of America Alternative Loan
Trust, Series 2006-5 ‘CB7’ 6%
25/06/2046 USD 211.790 181.830 0,00
Banc of America Commercial
Mortgage Trust, FRN, Series 2007-1
‘AMFX’ 5,482% 15/01/2049 USD 1.126.278 993.853 0,00
Banc of America Commercial
Mortgage Trust, Series 2017-BNK3
‘D’, 144A 3,25% 15/02/2050 USD 1.160.000 920.136 0,00
Banc of America Commercial
Mortgage Trust, FRN, Series 2007-3
‘F’, 144A 5,697% 10/06/2049 USD 2.492.926 2.228.393 0,01
Banc of America Funding Trust, FRN,
Series 2006-A ‘1A1’ 4,699%
20/02/2036 USD 1.339.151 1.177.292 0,00
Banc of America Funding Trust,
Series 2005-6 ‘1A2’ 5,5% 25/10/2035 USD 1.702.913 1.434.619 0,01
Banc of America Funding Trust,
Series 2006-1 ‘1A23’ 5,75%
25/01/2036 USD 429.596 408.791 0,00
Banc of America Funding Trust, FRN,
Series 2007-C ‘1A3’ 4,614%
20/05/2036 USD 3.729.442 3.286.828 0,01
Banc of America Funding Trust, FRN,
Series 2007-C ‘1A4’ 4,614%
20/05/2036 USD 1.603.858 1.413.510 0,01
Banc of America Funding Trust,
Series 2006-2 ‘2A20’ 5,75%
25/03/2036 USD 156.097 135.138 0,00
Banc of America Funding Trust, FRN,
Series 2007-5 ‘4A1’ 2,8% 25/07/2037 USD 4.403.138 2.621.257 0,01
Banc of America Funding Trust,
Series 2005-7 ‘4A7’ 6% 25/11/2035 USD 137.081 121.938 0,00
Banc of America Funding Trust,
Series 2007-4 ‘8A1’ 5,5% 25/11/2034 USD 20.215 16.075 0,00
Banc of America Mortgage Trust,
Series 2007-3 ‘1A1’ 6% 25/09/2037 USD 197.361 169.946 0,00
Banc of America Mortgage Trust,
FRN, Series 2004-A ‘2A2’ 4,82%
25/02/2034 USD 126.338 112.739 0,00
Banff Merger Sub, Inc., 144A 9,75%
01/09/2026 USD 10.086.000 7.775.092 0,03
BANK, Series 2017-BNK7 ‘B’ 3,949%
15/09/2060 USD 2.385.000 2.220.863 0,01
BANK, Series 2017-BNK7 ‘D’, 144A
2,708% 15/09/2060 USD 1.715.000 1.290.872 0,01
Bank of America Corp., FRN 5,125%
Perpetual USD 6.130.000 5.412.156 0,02
Bank of America Corp., FRN 5,875%
Perpetual USD 59.186.000 54.284.988 0,20
Bank of America Corp., FRN 6,3%
Perpetual USD 27.308.000 26.786.939 0,10
Bank of America Corp., FRN 6,1%
Perpetual USD 30.071.000 28.584.767 0,11
Bank of America Corp., FRN 5,797%
Perpetual USD 1.012.000 888.482 0,00
Bank of America Corp., FRN 6,5%
Perpetual USD 8.865.000 8.630.858 0,03
Bank of New York Mellon Corp. (The),
FRN 4,625% Perpetual USD 27.188.000 23.863.035 0,09
Bank of New York Mellon Corp. (The),
FRN 4,5% Perpetual USD 13.254.000 11.484.992 0,04
Bank of New York Mellon Corp. (The),
FRN 4,95% Perpetual USD 10.581.000 9.396.911 0,04
Bausch Health Americas, Inc., 144A
9,25% 01/04/2026 USD 3.756.000 3.694.990 0,01
Bausch Health Americas, Inc., 144A
8,5% 31/01/2027 USD 14.846.000 14.320.598 0,05
Bayview Financial Mortgage
Pass-Through Trust, STEP, Series
2006-C ‘1A2’ 5,638% 28/11/2036 USD 141.055 125.105 0,00
Bayview Financial Revolving Asset
Trust, FRN, Series 2005-A ‘A1’, 144A
3,404% 28/02/2040 USD 3.044.075 2.604.857 0,01
Bayview Opportunity Master Fund
Trust IIb, STEP, Series 2018-RN5 ‘A1’,
144A 3,819% 28/04/2033 USD 342.898 303.062 0,00

Bear Stearns ALT-A Trust, FRN, Series
2005-4 ‘23A1’ 4,642% 25/05/2035 USD 1.040.306 929.641 0,00
Bear Stearns ALT-A Trust, FRN, Series
2006-8 ‘3A1’ 2,59% 25/02/2034 USD 381.669 340.641 0,00
Bear Stearns ARM Trust, FRN, Series
2005-1 ‘4A1’ 3,938% 25/03/2035 USD 22.447 19.669 0,00
Bear Stearns Asset-Backed Securities
I Trust, FRN, Series 2004-HE11 ‘M2’
3,979% 25/12/2034 USD 779.334 697.959 0,00
Bear Stearns Asset-Backed Securities
I Trust, FRN, Series 2004-HE6 ‘M2’
4,279% 25/08/2034 USD 1.958.204 1.725.517 0,01
Bear Stearns Asset-Backed Securities
I Trust, FRN, Series 2005-HE4 ‘M2’
3,364% 25/04/2035 USD 1.967.414 1.737.902 0,01
Bear Stearns Asset-Backed Securities
I Trust, FRN, Series 2004-FR2 ‘M3’
4,204% 25/06/2034 USD 403.616 356.534 0,00
Bear Stearns Asset-Backed Securities
Trust, FRN, Series 2004-SD4 ‘A1’
3,304% 25/08/2044 USD 280.109 249.172 0,00
Bear Stearns Asset-Backed Securities
Trust, FRN, Series 2003-1 ‘M1’
4,054% 25/11/2042 USD 288.564 248.588 0,00
Bear Stearns Asset-Backed Securities
Trust, FRN, Series 2003-SD1 ‘M1’
3,679% 25/12/2033 USD 388.762 334.076 0,00
Bear Stearns Asset-Backed Securities
Trust, FRN, Series 2004-HE2 ‘M2’
4,204% 25/03/2034 USD 247.700 219.892 0,00
Berry Global Escrow Corp., 144A
4,875% 15/07/2026 USD 11.020.000 9.903.876 0,04
Berry Global Escrow Corp., 144A
5,625% 15/07/2027 USD 6.112.000 5.583.037 0,02
Big River Steel LLC, 144A 7,25%
01/09/2025 USD 3.534.000 3.259.833 0,01
Blue Racer Midstream LLC, 144A
6,125% 15/11/2022 USD 17.775.000 15.908.275 0,06
Blue Racer Midstream LLC, 144A
6,625% 15/07/2026 USD 3.645.000 3.226.131 0,01
Booz Allen Hamilton, Inc., 144A
5,125% 01/05/2025 USD 3.826.000 3.411.540 0,01
Boyd Gaming Corp. 6% 15/08/2026 USD 9.124.000 8.449.665 0,03
Boyne USA, Inc., 144A 7,25%
01/05/2025 USD 12.360.000 11.754.004 0,04
Braemar Hotels & Resorts Trust, FRN,
Series 2018-PRME ‘C’, 144A 3,69%
15/06/2035 USD 1.500.000 1.320.665 0,01
Brink’s Co. (The), 144A 4,625%
15/10/2027 USD 5.122.000 4.506.178 0,02
Brookfield Property REIT, Inc., 144A
5,75% 15/05/2026 USD 8.732.000 7.910.741 0,03
Bruin E&P Partners LLC, 144A
8,875% 01/08/2023 USD 2.008.000 1.512.646 0,01
Buckeye Partners LP, FRN 6,375%
22/01/2078 USD 14.630.000 9.413.409 0,04
BWAY Holding Co., 144A 5,5%
15/04/2024 USD 19.620.000 17.212.982 0,06
BWX Technologies, Inc., 144A 5,375%
15/07/2026 USD 2.900.000 2.630.435 0,01
BX Commercial Mortgage Trust, FRN,
Series 2018-BIOA ‘D’, 144A 3,761%
15/03/2037 USD 6.000.000 5.282.679 0,02
BX Commercial Mortgage Trust, FRN,
Series 2018-IND ‘E’, 144A 4,14%
15/11/2035 USD 828.366 732.167 0,00
BX Trust, FRN, Series 2018-MCSF ‘B’,
144A 3,245% 15/04/2035 USD 1.500.000 1.302.161 0,01
BX Trust, FRN, Series 2018-MCSF ‘C’,
144A 3,444% 15/04/2035 USD 1.000.000 866.574 0,00
Cablevision Systems Corp. 8%
15/04/2020 USD 10.109.000 9.182.565 0,03
Cablevision Systems Corp. 5,875%
15/09/2022 USD 1.525.000 1.416.879 0,01
Calfrac Holdings LP, 144A 8,5%
15/06/2026 USD 2.770.000 1.715.570 0,01
California Resources Corp., 144A 8%
15/12/2022 USD 3.692.000 2.440.662 0,01
Callon Petroleum Co. 6,375%
01/07/2026 USD 1.925.000 1.709.055 0,01
Calpine Corp., 144A 5,875%
15/01/2024 USD 6.130.000 5.541.400 0,02
Calpine Corp., 144A 5,25%
01/06/2026 USD 8.345.000 7.476.748 0,03
Calpine Corp. 5,75% 15/01/2025 USD 7.714.000 6.744.591 0,03
Carrizo Oil & Gas, Inc. 6,25%
15/04/2023 USD 7.463.000 6.359.524 0,02
Carrizo Oil & Gas, Inc. 8,25%
15/07/2025 USD 1.685.000 1.454.360 0,01
Catalent Pharma Solutions, Inc., 144A
4,875% 15/01/2026 USD 6.764.000 6.041.881 0,02
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Catalent Pharma Solutions, Inc., 144A
5% 15/07/2027 USD 727.000 648.246 0,00
C-BASS Trust, FRN, Series 2006-CB6
‘A23’ 2,58% 25/07/2036 USD 4.147.221 3.612.199 0,01
CCM Merger, Inc., 144A 6%
15/03/2022 USD 3.859.000 3.483.342 0,01
CCO Holdings LLC, 144A 5,875%
01/04/2024 USD 66.323.000 60.916.061 0,23
CCO Holdings LLC, 144A 5,375%
01/05/2025 USD 5.980.000 5.446.780 0,02
CCO Holdings LLC, 144A 5,75%
15/02/2026 USD 53.137.000 49.133.439 0,18
CCO Holdings LLC, 144A 5,5%
01/05/2026 USD 20.200.000 18.585.150 0,07
CCO Holdings LLC, 144A 5,125%
01/05/2027 USD 46.186.000 42.047.840 0,16
CCO Holdings LLC, 144A 5,875%
01/05/2027 USD 1.875.000 1.740.755 0,01
CCO Holdings LLC, 144A 5%
01/02/2028 USD 8.658.000 7.754.710 0,03
CCO Holdings LLC, 144A 5,375%
01/06/2029 USD 1.293.000 1.173.981 0,00
CCO Holdings LLC 5,125% 15/02/2023 USD 1.568.000 1.401.724 0,01
CCO Holdings LLC 5,75% 01/09/2023 USD 2.375.000 2.132.703 0,01
CD Mortgage Trust, FRN, Series
2017-CD4 ‘C’ 4,349% 10/05/2050 USD 1.200.000 1.114.875 0,00
CD Mortgage Trust, Series 2017-CD5
‘D’, 144A 3,35% 15/08/2050 USD 526.000 408.155 0,00
CDC Mortgage Capital Trust, FRN,
Series 2003-HE1 ‘M1’ 3,78%
25/08/2033 USD 341.602 300.981 0,00
CDK Global, Inc., 144A 5,25%
15/05/2029 USD 9.045.000 8.226.325 0,03
CDK Global, Inc. 5,875% 15/06/2026 USD 2.705.000 2.527.536 0,01
CDW LLC 5,5% 01/12/2024 USD 4.135.000 3.877.777 0,01
CDW LLC 5% 01/09/2025 USD 12.266.000 11.269.848 0,04
Cedar Fair LP, 144A 5,25%
15/07/2029 USD 2.178.000 1.954.117 0,01
Centene Corp., 144A 5,375%
01/06/2026 USD 2.158.000 1.998.308 0,01
Centennial Resource Production LLC,
144A 6,875% 01/04/2027 USD 1.174.000 1.038.160 0,00
CenterPoint Energy, Inc., FRN 6,125%
Perpetual USD 22.330.000 20.331.343 0,08
Centex Home Equity Loan Trust, FRN,
Series 2004-A ‘M1’ 3,004%
25/01/2034 USD 1.286.077 1.129.960 0,00
Centex Home Equity Loan Trust, FRN,
Series 2004-A ‘M2’ 3,454%
25/01/2034 USD 1.111.051 961.561 0,00
Centex Home Equity Loan Trust, FRN,
Series 2004-C ‘M2’ 3,199%
25/06/2034 USD 532.312 468.352 0,00
Centex Home Equity Loan Trust, FRN,
Series 2005-D ‘M4’ 3,014%
25/10/2035 USD 6.000.000 5.208.709 0,02
Centex Home Equity Loan Trust,
STEP, Series 2004-D ‘MF2’ 5,56%
25/09/2034 USD 206.407 187.953 0,00
Centex Home Equity Loan Trust,
STEP, Series 2004-D ‘MF3’ 5,76%
25/09/2034 USD 369.755 338.176 0,00
Centex Home Equity Loan Trust, FRN,
Series 2004-D ‘MV2’ 3,094%
25/09/2034 USD 161.994 142.380 0,00
Central Garden & Pet Co. 6,125%
15/11/2023 USD 10.014.000 9.172.939 0,03
Central Garden & Pet Co. 5,125%
01/02/2028 USD 11.147.000 9.625.232 0,04
Charles Schwab Corp. (The), FRN 5%
Perpetual USD 24.025.000 21.110.494 0,08
Chase Funding Loan Acquisition
Trust, FRN, Series 2004-AQ1 ‘M1’
3,499% 25/05/2034 USD 510.004 453.428 0,00
Chase Funding Loan Acquisition
Trust, FRN, Series 2004-OPT1 ‘M2’
3,904% 25/06/2034 USD 702.340 622.550 0,00
Chase Funding Trust, STEP, Series
2003-4 ‘1A5’ 5,194% 25/05/2033 USD 314.938 285.957 0,00
Chase Funding Trust, Series 2004-1
‘1M1’ 4,725% 25/05/2033 USD 955.089 911.778 0,00
Chase Funding Trust, FRN, Series
2004-2 ‘1M1’ 5,7% 26/02/2035 USD 1.082.889 1.013.282 0,00
Chase Funding Trust, FRN, Series
2003-5 ‘1M2’ 5,641% 25/09/2032 USD 142.988 122.311 0,00
Chase Funding Trust, FRN, Series
2003-6 ‘2A2’ 2,984% 25/11/2034 USD 1.137.621 979.105 0,00
Chase Funding Trust, FRN, Series
2003-4 ‘2M1’ 3,304% 25/03/2033 USD 185.583 157.385 0,00
Chase Funding Trust, FRN, Series
2003-6 ‘2M1’ 3,154% 25/11/2034 USD 444.741 389.763 0,00

Chase Funding Trust, FRN, Series
2004-1 ‘2M1’ 3,154% 25/09/2033 USD 497.190 433.937 0,00
Chase Mortgage Finance Trust, Series
2006-S3 ‘1A2’ 6% 25/11/2036 USD 1.627.760 1.074.703 0,00
Chase Mortgage Finance Trust, Series
2007-S2 ‘1A8’ 6% 25/03/2037 USD 57.950 39.878 0,00
Chase Mortgage Finance Trust, FRN,
Series 2007-A2 ‘3A1’ 4,896%
25/07/2037 USD 9.170.401 8.253.908 0,03
Chase Mortgage Finance Trust, Series
2006-S4 ‘A5’ 6% 25/12/2036 USD 878.117 598.856 0,00
CHEC Loan Trust, FRN, Series 2004-1
‘M3’, 144A 3,454% 25/07/2034 USD 313.200 267.274 0,00
Cheniere Corpus Christi Holdings LLC
7% 30/06/2024 USD 3.755.000 3.795.327 0,01
Cheniere Corpus Christi Holdings LLC
5,875% 31/03/2025 USD 10.520.000 10.292.283 0,04
Cheniere Corpus Christi Holdings LLC
5,125% 30/06/2027 USD 5.310.000 5.075.733 0,02
Cheniere Energy Partners LP, 144A
5,625% 01/10/2026 USD 2.950.000 2.740.459 0,01
Cheniere Energy Partners LP 5,25%
01/10/2025 USD 3.029.000 2.753.418 0,01
CHL GMSR Issuer Trust, FRN, Series
2018-GT1 ‘A’, 144A 5,18%
25/05/2023 USD 7.305.000 6.432.772 0,02
CHL GMSR Issuer Trust, FRN, Series
2018-GT1 ‘B’, 144A 5,93%
25/05/2023 USD 1.310.000 1.153.827 0,00
CHL Mortgage Pass-Through Trust,
Series 2006-J2 ‘1A1’ 6% 25/04/2036 USD 89.147 68.891 0,00
CHL Mortgage Pass-Through Trust,
Series 2006-10 ‘1A16’ 6%
25/05/2036 USD 1.971.364 1.409.137 0,01
CHL Mortgage Pass-Through Trust,
FRN, Series 2003-58 ‘2A1’ 4,686%
19/02/2034 USD 402.926 363.966 0,00
CHL Mortgage Pass-Through Trust,
FRN, Series 2004-25 ‘2A1’ 3,084%
25/02/2035 USD 2.362.928 2.004.232 0,01
CHL Mortgage Pass-Through Trust,
Series 2007-18 ‘2A1’ 6,5% 25/11/2037 USD 143.432 93.929 0,00
CHL Mortgage Pass-Through Trust,
FRN, Series 2006-HYB2 ‘2A1B’
4,215% 20/04/2036 USD 1.291.256 1.060.156 0,00
CHL Mortgage Pass-Through Trust,
FRN, Series 2006-HYB1 ‘2A2C’
3,866% 20/03/2036 USD 3.488.032 2.880.502 0,01
CHL Mortgage Pass-Through Trust,
Series 2006-18 ‘2A4’ 6% 25/12/2036 USD 4.821.237 3.634.729 0,01
CHL Mortgage Pass-Through Trust,
Series 2005-J2 ‘3A8’ 5,5%
25/08/2035 USD 7.102.409 5.551.773 0,02
CHL Mortgage Pass-Through Trust,
Series 2006-15 ‘A1’ 6,25%
25/10/2036 USD 80.854 57.715 0,00
CHL Mortgage Pass-Through Trust,
Series 2007-16 ‘A1’ 6,5% 25/10/2037 USD 3.181.034 2.269.881 0,01
CHL Mortgage Pass-Through Trust,
Series 2007-3 ‘A18’ 6% 25/04/2037 USD 2.176.134 1.572.996 0,01
CHL Mortgage Pass-Through Trust,
FRN, Series 2004-HYB6 ‘A2’ 4,266%
20/11/2034 USD 393.778 354.808 0,00
CHL Mortgage Pass-Through Trust,
Series 2006-17 ‘A2’ 6% 25/12/2036 USD 746.558 513.731 0,00
CHL Mortgage Pass-Through Trust,
Series 2007-2 ‘A2’ 6% 25/03/2037 USD 341.881 255.530 0,00
CHL Mortgage Pass-Through Trust,
Series 2007-10 ‘A4’ 5,5% 25/07/2037 USD 253.360 176.930 0,00
CHL Mortgage Pass-Through Trust,
Series 2007-13 ‘A4’ 6% 25/08/2037 USD 159.894 117.807 0,00
CHL Mortgage Pass-Through Trust,
Series 2005-30 ‘A5’ 5,5% 25/01/2036 USD 240.132 194.134 0,00
CHL Mortgage Pass-Through Trust,
Series 2005-20 ‘A7’ 5,25%
25/12/2027 USD 80.615 65.726 0,00
Cincinnati Bell, Inc., 144A 7%
15/07/2024 USD 9.453.000 7.344.218 0,03
Cincinnati Bell, Inc., 144A 8%
15/10/2025 USD 5.038.000 3.806.239 0,01
CITGO Petroleum Corp., 144A 6,25%
15/08/2022 USD 3.397.000 3.002.900 0,01
Citigroup Commercial Mortgage
Trust, FRN, Series 2017-P7 ‘B’ 4,137%
14/04/2050 USD 1.445.000 1.345.274 0,01
Citigroup Commercial Mortgage
Trust, Series 2016-P6 ‘Bond’, 144A
3,25% 10/12/2049 USD 2.635.000 2.127.971 0,01
Citigroup Commercial Mortgage
Trust, Series 2017-P7 ‘Bond’, 144A
3,25% 14/04/2050 USD 9.142.000 7.176.253 0,03
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Citigroup Commercial Mortgage
Trust, FRN, Series 2018-B2 ‘Bond’,
144A 3,329% 10/03/2051 USD 4.000.000 3.109.745 0,01
Citigroup Commercial Mortgage
Trust, FRN, Series 2015-P1 ‘C’ 4,341%
15/09/2048 USD 1.800.000 1.657.033 0,01
Citigroup Commercial Mortgage
Trust, FRN, Series 2016-P6 ‘C’
4,284% 10/12/2049 USD 966.000 888.581 0,00
Citigroup Mortgage Loan Trust, FRN,
Series 2007-6 ‘1A2A’ 3,826%
25/03/2037 USD 9.802.492 7.790.121 0,03
Citigroup Mortgage Loan Trust, FRN,
Series 2005-3 ‘2A2A’ 4,456%
25/08/2035 USD 245.559 219.430 0,00
Citigroup Mortgage Loan Trust, FRN,
Series 2005-11 ‘A2A’ 4,82%
25/10/2035 USD 569.496 515.230 0,00
Citigroup Mortgage Loan Trust, Inc.,
Series 2005-9 ‘2A2’ 5,5% 25/11/2035 USD 63.836 56.336 0,00
Citigroup Mortgage Loan Trust, Inc.,
FRN, Series 2005-4 ‘A’ 4,482%
25/08/2035 USD 208.705 189.406 0,00
Citigroup Mortgage Loan Trust, Inc.,
FRN, Series 2005-6 ‘A1’ 4,68%
25/09/2035 USD 723.819 653.044 0,00
Citigroup Mortgage Loan Trust, Inc.,
FRN, Series 2006-8 ‘A3’, 144A 2,78%
25/10/2035 USD 1.632.590 1.102.311 0,00
Citigroup Mortgage Loan Trust, Inc.,
STEP, Series 2005-WF2 ‘AF7’ 5,249%
25/08/2035 USD 24.120 21.692 0,00
Citigroup Mortgage Loan Trust, Inc.,
FRN, Series 2005-OPT1 ‘M4’ 3,48%
25/02/2035 USD 71.030 60.317 0,00
Citigroup, Inc., FRN 5,8% Perpetual USD 3.084.000 2.723.774 0,01
Citigroup, Inc., FRN 5,875% Perpetual USD 30.343.000 26.995.784 0,10
Citigroup, Inc., FRN 5,9% Perpetual USD 9.587.000 8.747.440 0,03
Citigroup, Inc., FRN 5,95% Perpetual USD 19.069.000 17.371.350 0,07
Citigroup, Inc., FRN 5,95% Perpetual USD 36.149.000 33.220.396 0,12
Citigroup, Inc., FRN 6,125% Perpetual USD 16.290.000 14.704.233 0,06
Citigroup, Inc., FRN 6,25% Perpetual USD 14.625.000 14.069.132 0,05
Citigroup, Inc., FRN 5,35% Perpetual USD 16.045.000 14.210.336 0,05
Citigroup, Inc., FRN 6,3% Perpetual USD 58.710.000 53.794.507 0,20
Citizens Financial Group, Inc., FRN
6,375% Perpetual USD 15.225.000 13.816.403 0,05
Civic Mortgage LLC, STEP, Series
2018-2 ‘A1’, 144A 4,349% 25/11/2022 USD 2.503.252 2.198.095 0,01
Civic Mortgage LLC, STEP, Series
2018-2 ‘A2’, 144A 5,32% 25/11/2022 USD 887.453 777.774 0,00
Clean Harbors, Inc., 144A 4,875%
15/07/2027 USD 1.910.000 1.701.266 0,01
Clear Channel Worldwide Holdings,
Inc., 144A 9,25% 15/02/2024 USD 46.038.000 43.831.368 0,16
Clear Channel Worldwide Holdings,
Inc. 6,5% 15/11/2022 USD 2.412.000 2.165.611 0,01
Clearwater Paper Corp., 144A 5,375%
01/02/2025 USD 3.676.000 2.930.634 0,01
Clearway Energy Operating LLC,
144A 5,75% 15/10/2025 USD 55.000 49.465 0,00
Cleveland-Cliffs, Inc., 144A 4,875%
15/01/2024 USD 2.745.000 2.441.649 0,01
CNG Holdings, Inc., 144A 12,5%
15/06/2024 USD 12.915.000 10.948.665 0,04
CNX Midstream Partners LP, 144A
6,5% 15/03/2026 USD 1.870.000 1.560.647 0,01
Cogent Communications Group, Inc.,
144A 5,625% 15/04/2021 USD 4.775.000 4.269.483 0,02
Cogent Communications Group, Inc.,
144A 5,375% 01/03/2022 USD 10.095.000 9.178.805 0,03
Colfax Corp., 144A 6% 15/02/2024 USD 6.933.000 6.437.042 0,02
Colfax Corp., 144A 6,375%
15/02/2026 USD 2.500.000 2.360.396 0,01
COLT Mortgage Loan Trust, FRN,
Series 2018-2 ‘A1’, 144A 3,47%
27/07/2048 USD 4.137.252 3.660.660 0,01
COLT Mortgage Loan Trust, FRN,
Series 2018-4 ‘A1’, 144A 4,006%
28/12/2048 USD 4.980.981 4.469.137 0,02
COMM Mortgage Trust, FRN, Series
2015-CR23 ‘CMC’, 144A 3,684%
10/05/2048 USD 6.775.000 5.967.898 0,02
COMM Mortgage Trust, FRN, Series
2015-CR23 ‘CME’, 144A 3,684%
10/05/2048 USD 4.851.000 4.255.622 0,02
COMM Mortgage Trust, FRN, Series
2013-CR8 ‘D’, 144A 4,093%
10/06/2046 USD 1.500.000 1.317.926 0,01
COMM Mortgage Trust, FRN, Series
2014-CR19 ‘D’, 144A 4,737%
10/08/2047 USD 3.750.000 3.301.487 0,01

COMM Mortgage Trust, FRN, Series
2014-LC15 ‘D’, 144A 4,987%
10/04/2047 USD 3.515.000 3.123.706 0,01
COMM Mortgage Trust, FRN, Series
2015-CR23 ‘D’ 4,251% 10/05/2048 USD 1.300.000 1.131.231 0,00
COMM Mortgage Trust, FRN, Series
2015-LC21 ‘D’ 4,3% 10/07/2048 USD 2.700.000 2.338.423 0,01
Commercial Mortgage Pass-Through
Certificates, FRN, Series 2016-CR28
‘C’ 4,646% 10/02/2049 USD 2.950.000 2.796.736 0,01
Commercial Mortgage Pass-Through
Certificates, FRN, Series 2016-CR28
‘E’, 144A 4,146% 10/02/2049 USD 728.800 624.352 0,00
Commercial Mortgage Trust, Series
2014-CR20 ‘D’, 144A 3,222%
10/11/2047 USD 2.200.000 1.813.858 0,01
CommScope Technologies LLC, 144A
6% 15/06/2025 USD 31.439.000 25.915.474 0,10
CommScope Technologies LLC, 144A
5% 15/03/2027 USD 3.789.000 2.907.149 0,01
CommScope, Inc., 144A 5%
15/06/2021 USD 3.872.000 3.403.660 0,01
CommScope, Inc., 144A 5,5%
01/03/2024 USD 4.627.000 4.179.832 0,02
CommScope, Inc., 144A 6%
01/03/2026 USD 17.991.000 16.200.135 0,06
CommScope, Inc., 144A 8,25%
01/03/2027 USD 13.285.000 11.840.037 0,04
Community Health Systems, Inc.,
144A 8,625% 15/01/2024 USD 13.808.000 12.194.554 0,05
Community Health Systems, Inc.,
144A 8,125% 30/06/2024 USD 13.169.000 8.618.834 0,03
Community Health Systems, Inc.,
144A 8% 15/03/2026 USD 2.072.000 1.756.534 0,01
Conn’s Receivables Funding LLC,
Series 2018-A ‘B’, 144A 4,65%
15/01/2023 USD 1.553.841 1.375.199 0,01
Conn’s Receivables Funding LLC,
Series 2018-A ‘C’, 144A 6,02%
15/01/2023 USD 3.618.101 3.206.624 0,01
Constellation Merger Sub, Inc., 144A
8,5% 15/09/2025 USD 5.966.000 4.848.020 0,02
Consumer Loan Underlying Bond
CLUB Credit Trust, Series 2017-NP1
‘C’, 144A 5,13% 17/04/2023 USD 230.635 203.098 0,00
Consumer Loan Underlying Bond
CLUB Credit Trust, Series 2018-NP1
‘C’, 144A 4,74% 15/05/2024 USD 5.502.000 4.873.629 0,02
Consumer Loan Underlying Bond
Credit Trust, Series 2017-NP2 ‘C’,
144A 4,87% 16/01/2024 USD 3.291.518 2.917.706 0,01
Continental Airlines Pass-Through
Trust, Series 2004-ERJ1 9,558%
01/03/2021 USD 681 602 0,00
Cooper-Standard Automotive, Inc.,
144A 5,625% 15/11/2026 USD 14.455.000 11.270.052 0,04
Coty, Inc., 144A 6,5% 15/04/2026 USD 6.650.000 5.694.600 0,02
Countrywide Asset-Backed
Certificates Trust, FRN, Series
2005-AB4 ‘2A1’ 2,674% 25/03/2036 USD 2.027.060 1.651.697 0,01
Countrywide Asset-Backed
Certificates Trust, FRN, Series 2003-3
‘3A’ 2,944% 25/11/2033 USD 325.638 281.842 0,00
Countrywide Asset-Backed
Certificates Trust, FRN, Series 2002-4
‘M1’ 3,529% 25/12/2032 USD 534.016 470.146 0,00
Countrywide Asset-Backed
Certificates Trust, FRN, Series 2004-2
‘M1’ 3,154% 25/05/2034 USD 4.023.740 3.544.490 0,01
Countrywide Asset-Backed
Certificates Trust, FRN, Series 2004-3
‘M1’ 3,154% 25/06/2034 USD 1.271.380 1.114.402 0,00
Countrywide Asset-Backed
Certificates Trust, FRN, Series
2004-BC4 ‘M1’ 3,454% 25/11/2034 USD 328.966 290.486 0,00
Countrywide Asset-Backed
Certificates Trust, FRN, Series 2004-3
‘M2’ 3,229% 25/06/2034 USD 740.985 651.931 0,00
Countrywide Asset-Backed
Certificates Trust, FRN, Series
2004-ECC2 ‘M2’ 3,379% 25/12/2034 USD 105.711 93.272 0,00
Countrywide Asset-Backed
Certificates Trust, FRN, Series
2005-12 ‘M2’ 2,894% 25/02/2036 USD 10.500.000 9.234.347 0,03
Countrywide Asset-Backed
Certificates Trust, FRN, Series
2004-ECC2 ‘M4’ 4,204% 25/11/2034 USD 280.017 246.384 0,00
Countrywide Partnership Trust, FRN,
Series 2004-EC1 ‘M2’ 3,349%
25/01/2035 USD 2.826.344 2.496.832 0,01
Covey Park Energy LLC, 144A 7,5%
15/05/2025 USD 4.225.000 2.690.941 0,01
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Credit Acceptance Corp., 144A
6,625% 15/03/2026 USD 3.950.000 3.647.897 0,01
Credit Suisse Commercial Mortgage
Trust, Series 2007-C1 ‘AM’ 5,416%
15/02/2040 USD 28.192 24.717 0,00
Credit Suisse First Boston Mortgage
Securities Corp., FRN, Series
2004-AR7 ‘3A1’ 4,64% 25/11/2034 USD 217.081 196.420 0,00
Credit Suisse First Boston Mortgage
Securities Corp., FRN, Series
2004-AR3 ‘4A1’ 4,905% 25/04/2034 USD 1.049.846 948.008 0,00
Credit Suisse First Boston Mortgage
Securities Corp., FRN, Series
2004-AR8 ‘5A1’ 4,627% 25/09/2034 USD 182.516 163.885 0,00
Credit-Based Asset Servicing &
Securitization LLC, FRN, Series
2004-CB6 ‘M2’ 4,129% 25/07/2035 USD 358.082 315.314 0,00
Crestwood Midstream Partners LP,
144A 5,625% 01/05/2027 USD 5.885.000 5.131.170 0,02
Crown Americas LLC 4,75%
01/02/2026 USD 1.842.000 1.666.232 0,01
CSAIL Commercial Mortgage Trust,
FRN, Series 2016-C5 ‘D’, 144A
3,536% 15/11/2048 USD 2.350.000 1.966.953 0,01
CSC Holdings LLC, 144A 5,375%
15/07/2023 USD 7.860.000 7.091.926 0,03
CSC Holdings LLC, 144A 6,625%
15/10/2025 USD 16.420.000 15.414.802 0,06
CSC Holdings LLC, 144A 10,875%
15/10/2025 USD 6.216.000 6.259.085 0,02
CSC Holdings LLC, 144A 5,5%
15/05/2026 USD 14.148.000 13.033.310 0,05
CSC Holdings LLC, 144A 5,5%
15/04/2027 USD 8.283.000 7.633.202 0,03
CSC Holdings LLC, 144A 5,375%
01/02/2028 USD 5.875.000 5.346.291 0,02
CSC Holdings LLC, 144A 7,5%
01/04/2028 USD 7.740.000 7.489.267 0,03
CSC Holdings LLC, 144A 6,5%
01/02/2029 USD 8.545.000 8.166.473 0,03
CSC Holdings LLC 6,75% 15/11/2021 USD 7.273.000 6.844.917 0,03
CSC Holdings LLC 5,25% 01/06/2024 USD 6.126.000 5.601.907 0,02
CSFB Mortgage-Backed Pass-Through
Certificates, Series 2005-9 ‘1A2’
5,25% 25/10/2035 USD 3.724.518 3.303.393 0,01
CSFB Mortgage-Backed Pass-Through
Certificates, FRN, Series 2005-4 ‘2A5’
2,954% 25/06/2035 USD 4.188.286 3.044.415 0,01
CSFB Mortgage-Backed Pass-Through
Certificates, Series 2004-8 ‘4A3’
5,5% 25/12/2034 USD 242.646 220.325 0,00
CSFB Mortgage-Backed Pass-Through
Certificates, Series 2004-8 ‘5A1’ 6%
25/12/2034 USD 1.063.119 1.026.777 0,00
CSFB Mortgage-Backed Pass-Through
Certificates Trust, Series 2005-10
‘11A1’ 5,5% 25/11/2020 USD 208.598 99.627 0,00
CSFB Mortgage-Backed Pass-Through
Certificates Trust, Series 2005-10
‘12A1’ 5,25% 25/11/2020 USD 4.037 3.137 0,00
CSFB Mortgage-Backed Pass-Through
Certificates Trust, Series 2003-27
‘1A4’ 5,5% 25/11/2033 USD 1.462.891 1.344.558 0,01
CSFB Mortgage-Backed Pass-Through
Certificates Trust, FRN, Series
2004-AR4 ‘2A1’ 4,592% 25/05/2034 USD 558.551 510.401 0,00
CSFB Mortgage-Backed Pass-Through
Certificates Trust, Series 2003-29
‘3A1’ 5,5% 25/12/2033 USD 385.334 362.956 0,00
CSFB Mortgage-Backed Pass-Through
Certificates Trust, Series 2004-4
‘4A1’ 5,5% 25/08/2034 USD 2.580.849 2.375.110 0,01
CSFB Mortgage-Backed Pass-Through
Certificates Trust, FRN, Series
2004-AR4 ‘4A1’ 4,472% 25/05/2034 USD 2.662.208 2.409.264 0,01
CSFB Mortgage-Backed Pass-Through
Certificates Trust, Series 2005-10
‘5A3’ 5,5% 25/11/2035 USD 99.308 83.877 0,00
CSFB Mortgage-Backed Pass-Through
Certificates Trust, FRN, Series
2004-AR5 ‘6A1’ 4,623% 25/06/2034 USD 412.133 375.382 0,00
CSFB Mortgage-Backed Trust, FRN,
Series 2004-AR6 ‘6A1’ 4,02%
25/10/2034 USD 887.207 802.036 0,00
CSFB Mortgage-Backed Trust, FRN,
Series 2004-AR6 ‘7A1’ 4,363%
25/10/2034 USD 1.712.496 1.540.519 0,01
CSI Compressco LP, 144A 7,5%
01/04/2025 USD 5.220.000 4.499.763 0,02
CSMC Mortgage-Backed Trust, Series
2007-2 ‘3A13’ 5,5% 25/03/2037 USD 128.188 95.382 0,00
CSMC Mortgage-Backed Trust, Series
2007-3 ‘4A5’ 5% 25/04/2037 USD 67.509 58.225 0,00

CSMC Mortgage-Backed Trust, FRN,
Series 2006-8 ‘5A1’ 5,719%
25/10/2026 USD 36.381 32.670 0,00
Cumberland Farms, Inc., 144A 6,75%
01/05/2025 USD 1.147.000 1.068.092 0,00
Cumulus Media New Holdings, Inc.,
144A 6,75% 01/07/2026 USD 3.627.000 3.183.371 0,01
Curo Group Holdings Corp., 144A
8,25% 01/09/2025 USD 8.714.000 6.353.823 0,02
CVR Partners LP, 144A 9,25%
15/06/2023 USD 27.023.000 24.778.186 0,09
CWABS Inc., Asset-Backed Certificates
Trust, FRN, Series 2003-BC1 ‘A1’
3,204% 25/03/2033 USD 73.873 64.627 0,00
CWABS Inc., Asset-Backed Certificates
Trust, FRN, Series 2005-11 ‘AF6’
5,05% 25/02/2036 USD 18.615 16.867 0,00
CWABS Inc., Asset-Backed Certificates
Trust, FRN, Series 2004-1 ‘M2’
3,229% 25/03/2034 USD 273.876 240.679 0,00
CWABS Inc., Asset-Backed Certificates
Trust, FRN, Series 2004-5 ‘M2’
3,409% 25/07/2034 USD 2.648.264 2.338.892 0,01
CWABS Inc., Asset-Backed Certificates
Trust, FRN, Series 2004-6 ‘M2’
3,379% 25/10/2034 USD 502.537 442.381 0,00
CWABS Inc., Asset-Backed Certificates
Trust, FRN, Series 2004-1 ‘M3’
3,379% 25/02/2034 USD 1.864.712 1.642.503 0,01
CyrusOne LP, REIT 5,375%
15/03/2027 USD 3.678.000 3.403.291 0,01
DAE Funding LLC, 144A 4,5%
01/08/2022 USD 3.675.000 3.276.897 0,01
DAE Funding LLC, 144A 5,75%
15/11/2023 USD 4.804.000 4.436.582 0,02
DAE Funding LLC, 144A 5%
01/08/2024 USD 5.166.000 4.716.662 0,02
Darling Ingredients, Inc., 144A 5,25%
15/04/2027 USD 2.338.000 2.141.214 0,01
DBGS Mortgage Trust, FRN, Series
2018-BIOD ‘C’, 144A 3,39%
15/05/2035 USD 3.016.452 2.636.920 0,01
DBGS Mortgage Trust, FRN, Series
2018-5BP ‘D’, 144A 3,79%
15/06/2033 USD 8.700.000 7.639.336 0,03
DBGS Mortgage Trust, FRN, Series
2018-BIOD ‘D’, 144A 3,74%
15/05/2035 USD 6.032.903 5.303.814 0,02
DCP Midstream Operating LP, 144A
6,75% 15/09/2037 USD 5.675.000 5.346.907 0,02
DCP Midstream Operating LP 5,375%
15/07/2025 USD 4.675.000 4.327.325 0,02
Dean Foods Co., 144A 6,5%
15/03/2023 USD 4.850.000 2.311.431 0,01
Deephaven Residential Mortgage
Trust, FRN, Series 2017-3A ‘A1’, 144A
2,577% 25/10/2047 USD 1.450.671 1.274.385 0,01
Deephaven Residential Mortgage
Trust, FRN, Series 2018-3A ‘A1’, 144A
3,789% 25/08/2058 USD 3.498.197 3.122.210 0,01
Deephaven Residential Mortgage
Trust, FRN, Series 2017-3A ‘B2’, 144A
6,25% 25/10/2047 USD 3.697.000 3.324.773 0,01
Delek Logistics Partners LP 6,75%
15/05/2025 USD 8.719.000 7.851.091 0,03
Dell International LLC, 144A 5,875%
15/06/2021 USD 5.392.000 4.808.269 0,02
Dell International LLC, 144A 7,125%
15/06/2024 USD 10.427.000 9.686.271 0,04
Dell International LLC, 144A 6,02%
15/06/2026 USD 8.405.000 8.112.382 0,03
Denbury Resources, Inc., 144A 9,25%
31/03/2022 USD 5.388.000 4.492.501 0,02
Deutsche Alt-A Securities Mortgage
Loan Trust, FRN, Series 2007-3 ‘2A1’
3,18% 25/10/2047 USD 11.227.100 9.401.717 0,04
Deutsche Alt-A Securities, Inc.
Mortgage Loan Trust, FRN, Series
2005-1 ‘2A1’ 5,305% 25/02/2020 USD 111.885 98.743 0,00
Deutsche Alt-A Securities, Inc.
Mortgage Loan Trust, FRN, Series
2005-2 ‘2A1’ 2,73% 25/03/2020 USD 18.146 15.830 0,00
Discover Financial Services, FRN
5,5% Perpetual USD 19.265.000 16.480.798 0,06
DISH DBS Corp. 6,75% 01/06/2021 USD 20.374.000 18.767.255 0,07
DISH DBS Corp. 5,875% 15/07/2022 USD 2.381.000 2.125.457 0,01
DISH DBS Corp. 5% 15/03/2023 USD 52.580.000 44.480.822 0,17
DISH DBS Corp. 7,75% 01/07/2026 USD 21.315.000 18.271.325 0,07
DISH DBS Corp. 5,875% 15/11/2024 USD 41.891.000 34.748.286 0,13
Dole Food Co., Inc., 144A 7,25%
15/06/2025 USD 7.677.000 6.525.022 0,02
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Dominion Energy, Inc., FRN 5,75%
01/10/2054 USD 18.201.000 16.649.060 0,06
Downstream Development Authority
of the Quapaw Tribe of Oklahoma,
144A 10,5% 15/02/2023 USD 12.925.000 12.007.439 0,05
Drive Auto Receivables Trust, Series
2018-4 ‘D’ 4,09% 15/01/2026 USD 3.050.000 2.756.113 0,01
Drive Auto Receivables Trust, Series
2018-5 ‘D’ 4,3% 15/04/2026 USD 2.915.000 2.668.038 0,01
DSLA Mortgage Loan Trust, FRN,
Series 2005-AR4 ‘2A1A’ 2,701%
19/08/2045 USD 6.782.436 5.814.394 0,02
DT Auto Owner Trust, Series 2018-3A
‘D’, 144A 4,19% 15/07/2024 USD 4.150.000 3.764.733 0,01
DT Auto Owner Trust, Series 2017-4A
‘E’, 144A 5,15% 15/11/2024 USD 7.875.000 7.184.890 0,03
DT Auto Owner Trust, Series 2018-1A
‘E’, 144A 5,42% 17/03/2025 USD 150.000 137.278 0,00
DT Auto Owner Trust, Series 2018-2
‘E’, 144A 5,54% 16/06/2025 USD 1.115.000 1.026.521 0,00
DT Auto Owner Trust, Series 2018-3A
‘E’, 144A 5,33% 17/11/2025 USD 3.861.597 3.553.053 0,01
Ellington Financial Mortgage Trust,
FRN, Series 2018-1 ‘A1FX’, 144A
4,14% 25/10/2058 USD 2.490.163 2.231.872 0,01
Energizer Holdings, Inc., 144A 5,5%
15/06/2025 USD 11.583.000 10.226.490 0,04
Energizer Holdings, Inc., 144A 7,75%
15/01/2027 USD 9.410.000 8.958.270 0,03
Energy Transfer Operating LP, FRN
6,25% Perpetual USD 9.545.000 7.848.583 0,03
Energy Transfer Operating LP, FRN
6,625% Perpetual USD 19.606.000 16.146.088 0,06
EnLink Midstream Partners LP, FRN
6% Perpetual USD 16.130.000 11.502.178 0,04
EnPro Industries, Inc. 5,75%
15/10/2026 USD 5.231.000 4.664.340 0,02
Entegris, Inc., 144A 4,625%
10/02/2026 USD 16.235.000 14.298.028 0,05
Entercom Media Corp., 144A 7,25%
01/11/2024 USD 8.310.000 7.665.311 0,03
Entercom Media Corp., 144A 6,5%
01/05/2027 USD 6.527.000 5.945.951 0,02
Enterprise Development Authority
(The), 144A 12% 15/07/2024 USD 14.545.000 13.863.820 0,05
Enterprise Products Operating LLC,
FRN 5,25% 16/08/2077 USD 11.275.000 9.482.932 0,04
Envision Healthcare Corp., 144A
8,75% 15/10/2026 USD 16.965.000 10.134.498 0,04
EP Energy LLC, 144A 9,375%
01/05/2024 USD 17.775.000 3.903.814 0,02
EP Energy LLC, 144A 8% 29/11/2024 USD 10.076.000 5.980.708 0,02
EP Energy LLC, 144A 8% 15/02/2025 USD 8.235.000 1.603.217 0,01
EP Energy LLC, 144A 7,75%
15/05/2026 USD 28.978.000 22.656.764 0,08
Equinix, Inc., REIT 5,375%
01/01/2022 USD 3.205.000 2.892.274 0,01
Equinix, Inc., REIT 5,375%
01/04/2023 USD 3.750.000 3.364.247 0,01
Equinix, Inc., REIT 5,75% 01/01/2025 USD 4.379.000 4.008.560 0,02
Equinix, Inc., REIT 5,875%
15/01/2026 USD 23.459.000 21.968.276 0,08
Equity One Mortgage Pass-Through
Trust, STEP, Series 2003-4 ‘M1’
5,869% 25/10/2034 USD 217.072 196.014 0,00
Equity One Mortgage Pass-Through
Trust, STEP, Series 2004-1 ‘M2’
5,615% 25/04/2034 USD 1.069.468 967.216 0,00
ESH Hospitality, Inc., REIT, 144A
5,25% 01/05/2025 USD 11.948.000 10.772.104 0,04
Exela Intermediate LLC, 144A 10%
15/07/2023 USD 16.075.000 11.502.993 0,04
Exeter Automobile Receivables Trust,
Series 2018-4A ‘C’, 144A 3,97%
15/09/2023 USD 4.645.000 4.166.577 0,02
Exeter Automobile Receivables Trust,
Series 2016-2A ‘D’, 144A 8,25%
17/04/2023 USD 1.495.000 1.393.505 0,01
Exeter Automobile Receivables Trust,
Series 2018-2A ‘D’, 144A 4,04%
15/03/2024 USD 870.000 785.058 0,00
Exeter Automobile Receivables Trust,
Series 2018-4A ‘D’, 144A 4,35%
16/09/2024 USD 1.885.000 1.718.551 0,01
Exeter Automobile Receivables Trust,
Series 2018-1A ‘E’, 144A 4,64%
15/10/2024 USD 150.000 134.586 0,00
Exeter Automobile Receivables Trust,
Series 2018-3A ‘E’, 144A 5,43%
15/08/2024 USD 710.000 647.815 0,00

Exeter Automobile Receivables Trust,
Series 2018-4A ‘E’, 144A 5,38%
15/07/2025 USD 1.665.000 1.523.786 0,01
Extraction Oil & Gas, Inc., 144A
7,375% 15/05/2024 USD 2.269.000 1.714.243 0,01
Fair Isaac Corp., 144A 5,25%
15/05/2026 USD 3.115.000 2.873.339 0,01
FFMLT Trust, FRN, Series 2005-FF11
‘M1’ 3,075% 25/11/2035 USD 5.482.671 4.826.447 0,02
FHLMC, Series K087 ‘A2’ 3,771%
25/12/2028 USD 29.000.000 28.208.807 0,11
FHLMC, IO, FRN, Series K733 ‘Bond’
2,26% 25/01/2026 USD 31.901.342 3.368.632 0,01
FHLMC, IO, FRN, Series 4068 ‘DS’
3,606% 15/06/2042 USD 12.785.186 1.923.534 0,01
FHLMC, IO, FRN, Series 4097 ‘ES’
3,706% 15/08/2042 USD 17.517.827 2.785.312 0,01
FHLMC, IO, FRN, Series 4820 ‘ES’
3,806% 15/03/2048 USD 14.280.076 1.817.313 0,01
FHLMC, IO, FRN, Series 4616 ‘HS’
3,606% 15/09/2046 USD 21.052.880 3.391.851 0,01
FHLMC, IO, FRN, Series 264 ‘S1’
3,556% 15/07/2042 USD 12.811.623 1.896.966 0,01
FHLMC, IO, FRN, Series 274 ‘S1’
3,606% 15/08/2042 USD 17.257.873 2.447.645 0,01
FHLMC, IO, FRN, Series 278 ‘S1’
3,656% 15/09/2042 USD 17.288.467 2.485.858 0,01
FHLMC, IO, FRN, Series 300 ‘S1’
3,706% 15/01/2043 USD 15.503.462 2.369.891 0,01
FHLMC, IO, FRN, Series 311 ‘S1’
3,556% 15/08/2043 USD 7.600.298 1.224.140 0,01
FHLMC, IO, FRN, Series 336 ‘S1’
3,656% 15/08/2044 USD 10.173.026 1.615.685 0,01
FHLMC, IO, FRN, Series 337 ‘S1’
3,656% 15/09/2044 USD 7.154.368 1.366.168 0,01
FHLMC, IO, FRN, Series 326 ‘S2’
3,556% 15/03/2044 USD 15.807.315 2.462.586 0,01
FHLMC, IO, FRN, Series 356 ‘S5’
3,606% 15/09/2047 USD 36.706.678 6.331.358 0,02
FHLMC, IO, FRN, Series 279 ‘S6’
3,656% 15/09/2042 USD 11.877.747 1.692.414 0,01
FHLMC, IO, FRN, Series 316 ‘S7’
3,706% 15/11/2043 USD 13.467.463 2.165.188 0,01
FHLMC, IO, FRN, Series 4425 ‘SA’
3,656% 15/01/2045 USD 17.713.137 2.671.273 0,01
FHLMC, IO, FRN, Series 4703 ‘SA’
3,756% 15/07/2047 USD 31.325.142 5.485.333 0,02
FHLMC, IO, FRN, Series 4834 ‘SA’
3,756% 15/10/2048 USD 29.880.358 4.124.837 0,02
FHLMC, IO, FRN, Series 4103 ‘SB’
3,656% 15/09/2042 USD 19.071.283 2.943.878 0,01
FHLMC, IO, FRN, Series 4768 ‘SG’
3,806% 15/03/2048 USD 14.230.173 2.497.374 0,01
FHLMC, IO, FRN, Series K033 ‘X1’
0,301% 25/07/2023 USD 116.761.856 1.186.349 0,00
FHLMC, IO, FRN, Series K083 ‘X1’
0,034% 25/09/2028 USD 193.116.414 1.185.256 0,00
FHLMC, IO, FRN, Series K054 ‘X3’
1,599% 25/04/2043 USD 17.000.000 1.366.311 0,01
FHLMC, IO, FRN, Series K059 ‘X3’
1,915% 25/11/2044 USD 7.600.000 806.436 0,00
FHLMC, IO, FRN, Series K065 ‘X3’
2,182% 25/07/2045 USD 25.330.000 3.245.981 0,01
FHLMC, IO, FRN, Series K071 ‘X3’
2,011% 25/11/2045 USD 11.000.000 1.375.895 0,01
FHLMC, IO, FRN, Series K072 ‘X3’
2,138% 25/12/2045 USD 14.232.031 1.914.361 0,01
FHLMC, IO, FRN, Series K079 ‘X3’
2,256% 25/07/2046 USD 17.686.000 2.612.510 0,01
FHLMC, IO, FRN, Series K081 ‘X3’
2,232% 25/09/2046 USD 2.732.340 407.060 0,00
FHLMC, IO, FRN, Series K082 ‘X3’
2,212% 25/10/2028 USD 13.870.000 2.048.715 0,01
FHLMC, IO, FRN, Series K084 ‘X3’
2,241% 25/11/2028 USD 12.798.684 1.933.230 0,01
FHLMC, IO, FRN, Series K153 ‘X3’
3,773% 25/04/2035 USD 8.095.000 2.450.324 0,01
FHLMC, IO, FRN, Series K716 ‘X3’
1,795% 25/08/2042 USD 24.965.289 821.343 0,00
FHLMC, IO, FRN, Series K723 ‘X3’
1,917% 25/10/2034 USD 10.363.890 672.325 0,00
FHLMC, IO, FRN, Series K726 ‘X3’
2,128% 25/07/2044 USD 19.811.000 1.577.290 0,01
FHLMC, IO, FRN, Series K728 ‘X3’
1,954% 25/11/2045 USD 12.910.955 1.019.722 0,00
FHLMC G08756 3% 01/04/2047 USD 28.421.790 25.317.840 0,09
FHLMC G08804 3,5% 01/03/2048 USD 28.829.109 26.008.934 0,10
FHLMC G60852 4% 01/08/2046 USD 42.601.381 39.649.483 0,15
FHLMC G61096 3,5% 01/02/2047 USD 329.276 300.091 0,00
FHLMC G67700 3,5% 01/08/2046 USD 81.212.893 74.375.106 0,28
FHLMC G67702 4% 01/01/2047 USD 25.402.534 23.642.350 0,09
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FHLMC G67703 3,5% 01/04/2047 USD 26.293.516 24.066.064 0,09
FHLMC G67704 4% 01/08/2047 USD 5.517.177 5.167.661 0,02
FHLMC G67705 4% 01/10/2047 USD 23.383.171 21.779.209 0,08
FHLMC G67706 3,5% 01/12/2047 USD 133.864.980 122.524.921 0,46
FHLMC G67708 3,5% 01/03/2048 USD 23.509.270 21.371.526 0,08
FHLMC G67714 4% 01/07/2048 USD 35.418.781 32.970.788 0,12
FHLMC Q52307 3,5% 01/11/2047 USD 20.771.891 18.957.169 0,07
FHLMC Q53751 3,5% 01/01/2048 USD 63.650.154 57.432.228 0,21
FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2017-DNA3
‘M1’ 3,154% 25/03/2030 USD 2.536.681 2.231.849 0,01
FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2017-HQA3
‘M1’ 2,954% 25/04/2030 USD 1.895.953 1.664.966 0,01
FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2016-DNA3
‘M2’ 4,404% 25/12/2028 USD 1.464.037 1.292.062 0,01
FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2017-DNA1
‘M2’ 5,654% 25/07/2029 USD 16.000.000 14.872.566 0,06
FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2017-DNA2
‘M2’ 5,854% 25/10/2029 USD 7.500.000 7.053.138 0,03
FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2017-DNA3
‘M2’ 4,904% 25/03/2030 USD 4.600.000 4.136.524 0,02
FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2018-HQA1
‘M2’ 4,704% 25/09/2030 USD 5.100.000 4.500.575 0,02
Fidelity & Guaranty Life Holdings,
Inc., 144A 5,5% 01/05/2025 USD 3.543.000 3.229.228 0,01
Fifth Third Bancorp, FRN 5,1%
Perpetual USD 430.000 373.675 0,00
Finance America Mortgage Loan
Trust, FRN, Series 2004-3 ‘M2’
3,375% 25/11/2034 USD 137.237 115.685 0,00
First Data Corp., 144A 5,375%
15/08/2023 USD 35.815.000 32.034.370 0,12
First Data Corp., 144A 5%
15/01/2024 USD 9.568.000 8.611.923 0,03
First Data Corp., 144A 5,75%
15/01/2024 USD 53.389.000 48.233.301 0,18
First Franklin Mortgage Loan Asset
Backed Certificates Trust, FRN, Series
2004-FF3 ‘M1’ 3,255% 25/05/2034 USD 623.438 546.283 0,00
First Franklin Mortgage Loan Trust,
FRN, Series 2004-FF5 ‘A1’ 3,15%
25/08/2034 USD 2.958.378 2.565.065 0,01
First Franklin Mortgage Loan Trust,
FRN, Series 2005-FF10 ‘A1’ 2,704%
25/11/2035 USD 8.848.331 7.646.505 0,03
First Franklin Mortgage Loan Trust,
FRN, Series 2006-FF8 ‘IIA3’ 2,58%
25/07/2036 USD 544.618 478.267 0,00
First Franklin Mortgage Loan Trust,
FRN, Series 2003-FF5 ‘M1’ 3,33%
25/03/2034 USD 6.114.431 5.394.029 0,02
First Horizon Alternative Mortgage
Securities Trust, Series 2005-FA10
‘1A5’ 5,5% 25/01/2036 USD 2.856.736 2.057.928 0,01
First Horizon Alternative Mortgage
Securities Trust, Series 2006-FA6
‘3A1’ 5,75% 25/11/2021 USD 71.832 61.301 0,00
First Horizon Mortgage Pass-Through
Trust, FRN, Series 2004-AR7 ‘4A1’
4,764% 25/02/2035 USD 239.209 210.561 0,00
FirstCash, Inc., 144A 5,375%
01/06/2024 USD 3.826.000 3.453.554 0,01
Flagship Credit Auto Trust, Series
2018-4 ‘C’, 144A 4,11% 15/10/2024 USD 1.375.000 1.253.966 0,01
Flagstar Mortgage Trust, FRN, Series
2018-6RR ‘1A2’, 144A 3,13%
25/10/2048 USD 2.749.364 2.402.403 0,01
FNMA, FRN, Series 2018-C03 ‘1M1’
3,11% 25/10/2030 USD 3.154.332 2.772.602 0,01
FNMA, FRN, Series 2018-C05 ‘1M1’
3,15% 25/01/2031 USD 6.053.100 5.321.138 0,02
FNMA, FRN, Series 2017-C06 ‘1M2’
5,08% 25/02/2030 USD 3.000.000 2.711.389 0,01
FNMA, FRN, Series 2017-C07 ‘1M2’
4,83% 28/05/2030 USD 10.500.000 9.401.570 0,04
FNMA, FRN, Series 2018-C01 ‘1M2’
4,68% 25/07/2030 USD 9.870.578 8.781.056 0,03
FNMA, FRN, Series 2018-C03 ‘1M2’
4,58% 25/10/2030 USD 14.970.000 13.253.710 0,05
FNMA, FRN, Series 2018-C05 ‘1M2’
4,78% 25/01/2031 USD 11.500.000 10.205.248 0,04
FNMA, FRN, Series 2018-C06 ‘1M2’
4,43% 25/03/2031 USD 3.000.000 2.648.747 0,01
FNMA, FRN, Series 2017-C04 ‘2M1’
3,28% 25/11/2029 USD 3.335.968 2.933.973 0,01

FNMA, FRN, Series 2018-C04 ‘2M1’
3,18% 25/12/2030 USD 1.315.441 1.156.465 0,00
FNMA AN3747 2,87% 01/02/2032 USD 10.488.000 9.360.670 0,04
FNMA AN5676 3,25% 01/06/2029 USD 8.105.000 7.558.713 0,03
FNMA AN6122 3,06% 01/08/2032 USD 16.405.000 14.806.810 0,06
FNMA AN6368 3,09% 01/09/2029 USD 8.000.000 7.370.307 0,03
FNMA AN7633 3,13% 01/12/2032 USD 6.660.000 6.040.847 0,02
FNMA AN7845 3,08% 01/12/2029 USD 24.040.000 22.068.212 0,08
FNMA AN8095 3,24% 01/01/2033 USD 15.582.000 14.305.973 0,05
FNMA AN8281 3,19% 01/02/2030 USD 9.155.000 8.447.446 0,03
FNMA AN8572 3,55% 01/04/2030 USD 10.503.000 9.967.149 0,04
FNMA AN9116 3,61% 01/05/2030 USD 8.818.000 8.454.473 0,03
FNMA BM3226 3,437% 01/10/2032 USD 11.250.865 10.622.962 0,04
FNMA ACES, IO, FRN, Series 2016-M4
‘X2’ 2,603% 25/01/2039 USD 14.342.400 1.076.603 0,00
FNMA REMIC, IO, FRN, Series 2017-37
‘AS’ 3,696% 25/05/2047 USD 21.456.256 3.565.349 0,01
FNMA REMIC, IO, FRN, Series 2019-20
‘BS’ 3,646% 25/05/2049 USD 12.816.502 1.514.767 0,01
FNMA REMIC, IO, FRN, Series 2012-75
‘DS’ 3,546% 25/07/2042 USD 18.596.032 2.873.535 0,01
FNMA REMIC, IO, FRN, Series 2018-15
‘JS’ 3,796% 25/03/2048 USD 19.534.978 3.332.196 0,01
FNMA REMIC, IO, FRN, Series 2015-35
‘SA’ 3,196% 25/06/2045 USD 18.922.053 2.341.919 0,01
FNMA REMIC, IO, FRN, Series 2016-77
‘SA’ 3,596% 25/10/2046 USD 16.002.761 2.473.208 0,01
FNMA REMIC, IO, FRN, Series 2018-14
‘SA’ 3,796% 25/03/2048 USD 36.174.285 5.501.033 0,02
FNMA REMIC, IO, FRN, Series
2013-124 ‘SB’ 3,546% 25/12/2043 USD 16.798.888 2.713.586 0,01
FNMA REMIC, IO, FRN, Series
2013-136 ‘SB’ 3,496% 25/01/2044 USD 21.004.383 3.147.884 0,01
FNMA REMIC, IO, FRN, Series 2018-73
‘SC’ 3,796% 25/10/2048 USD 27.898.602 4.324.780 0,02
FNMA REMIC, IO, FRN, Series 2018-27
‘SE’ 3,796% 25/05/2048 USD 12.106.414 2.214.702 0,01
FNMA REMIC, IO, FRN, Series 2012-20
‘SL’ 4,046% 25/03/2042 USD 18.599.566 2.889.862 0,01
FNMA REMIC, IO, FRN, Series
2011-126 ‘SM’ 3,546% 25/12/2041 USD 13.448.815 1.823.071 0,01
FNMA REMIC, IO, FRN, Series 2017-16
‘SM’ 3,646% 25/03/2047 USD 9.169.025 1.552.039 0,01
FNMA REMIC, IO, FRN, Series 2012-35
‘SN’ 4,046% 25/04/2042 USD 18.376.355 2.888.391 0,01
FNMA REMIC, IO, FRN, Series 2018-16
‘SN’ 3,846% 25/03/2048 USD 9.202.484 1.485.840 0,01
FNMA REMICS, IO, FRN, Series 2016-1
‘SJ’ 3,746% 25/02/2046 USD 19.719.819 3.030.839 0,01
FNMA REMICS, IO, FRN, Series
2018-60 ‘SK’ 3,296% 25/08/2048 USD 12.817.633 1.588.477 0,01
FNMA REMICS, IO, FRN, Series
2015-37 ‘ST’ 3,216% 25/06/2045 USD 17.740.115 2.498.945 0,01
FREED ABS TRUST, Series 2018-2 ‘B’,
144A 4,61% 20/10/2025 USD 1.785.000 1.616.739 0,01
FREMF Mortgage Trust, FRN, Series
2015-KF09 ‘B’, 144A 7,831%
25/05/2022 USD 175.702 157.956 0,00
FREMF Mortgage Trust, FRN, Series
2015-KF10 ‘B’, 144A 8,58%
25/07/2022 USD 646.045 599.144 0,00
FREMF Mortgage Trust, FRN, Series
2016-K60 ‘B’, 144A 3,536%
25/12/2049 USD 535.000 478.843 0,00
FREMF Mortgage Trust, FRN, Series
2017-K729 ‘B’, 144A 3,674%
25/11/2049 USD 1.400.000 1.262.758 0,01
FREMF Mortgage Trust, FRN, Series
2017-KF32 ‘B’, 144A 4,98%
25/05/2024 USD 3.017.784 2.684.948 0,01
FREMF Mortgage Trust, FRN, Series
2017-KF38 ‘B’, 144A 4,98%
25/09/2024 USD 1.099.283 971.010 0,00
FREMF Mortgage Trust, FRN, Series
2017-KF40 ‘B’, 144A 5,181%
25/11/2027 USD 1.880.639 1.672.421 0,01
FREMF Mortgage Trust, FRN, Series
2018-K74 ‘B’, 144A 4,091%
25/02/2051 USD 1.000.000 929.427 0,00
FREMF Mortgage Trust, FRN, Series
2018-K75 ‘B’, 144A 3,975%
25/04/2051 USD 900.000 827.978 0,00
FREMF Mortgage Trust, FRN, Series
2018-KF42 ‘B’, 144A 4,681%
25/12/2024 USD 952.283 841.605 0,00
FREMF Mortgage Trust, FRN, Series
2018-KF46 ‘B’, 144A 4,381%
25/03/2028 USD 985.296 862.554 0,00
FREMF Mortgage Trust, FRN, Series
2018-KF47 ‘B’, 144A 4,43%
25/05/2025 USD 2.919.204 2.550.049 0,01
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FREMF Mortgage Trust, FRN, Series
2018-KF48 ‘B’, 144A 4,53%
25/06/2028 USD 2.086.283 1.811.138 0,01
FREMF Mortgage Trust, FRN, Series
2018-KF49 ‘B’, 144A 4,331%
25/06/2025 USD 1.003.179 878.018 0,00
FREMF Mortgage Trust, FRN, Series
2018-KF50 ‘B’, 144A 4,33%
25/07/2028 USD 1.101.434 963.109 0,00
FREMF Mortgage Trust, FRN, Series
2018-KF53 ‘B’ 4,53% 25/10/2025 USD 1.584.568 1.391.428 0,01
FREMF Mortgage Trust, FRN, Series
2018-KI01 ‘B’, 144A 4,93%
25/09/2022 USD 2.472.441 2.183.419 0,01
FREMF Mortgage Trust, FRN, Series
2012-K19 ‘C’, 144A 4,029%
25/05/2045 USD 720.000 654.506 0,00
FREMF Mortgage Trust, FRN, Series
2013-K712 ‘C’, 144A 3,35%
25/05/2045 USD 3.490.000 3.064.571 0,01
FREMF Mortgage Trust, FRN, Series
2017-K67 ‘C’, 144A 3,944%
25/09/2049 USD 1.160.000 1.020.803 0,00
FREMF Mortgage Trust, FRN, Series
2017-K69 ‘C’, 144A 3,726%
25/10/2049 USD 1.415.000 1.240.095 0,01
FREMF Mortgage Trust, FRN, Series
2018-K72 ‘C’, 144A 3,992%
25/12/2050 USD 1.805.000 1.610.927 0,01
FREMF Mortgage Trust, FRN, Series
2018-K730 ‘C’, 144A 3,799%
25/02/2050 USD 3.200.000 2.832.195 0,01
Fremont Home Loan Trust, FRN,
Series 2003-A ‘M1’ 3,405%
25/08/2033 USD 3.151.287 2.732.002 0,01
Fremont Home Loan Trust, FRN,
Series 2004-C ‘M1’ 3,405%
25/08/2034 USD 1.118.162 990.450 0,00
Fremont Home Loan Trust, FRN,
Series 2004-D ‘M1’ 3,3% 25/11/2034 USD 1.799.474 1.591.250 0,01
Fremont Home Loan Trust, FRN,
Series 2004-2 ‘M2’ 3,36%
25/07/2034 USD 76.775 68.155 0,00
Fremont Home Loan Trust, FRN,
Series 2004-B ‘M2’ 3,375%
25/05/2034 USD 82.451 74.078 0,00
Fremont Home Loan Trust, FRN,
Series 2004-D ‘M2’ 3,33%
25/11/2034 USD 295.363 257.273 0,00
Fremont Home Loan Trust, FRN,
Series 2005-A ‘M3’ 3,139%
25/01/2035 USD 5.937.600 5.204.415 0,02
Fremont Home Loan Trust, FRN,
Series 2004-2 ‘M4’ 4,08%
25/07/2034 USD 201.571 177.647 0,00
Frontier Communications Corp., 144A
8,5% 01/04/2026 USD 23.950.000 20.479.880 0,08
Frontier Communications Corp., 144A
8% 01/04/2027 USD 6.535.000 5.970.032 0,02
Frontier Communications Corp.
7,625% 15/04/2024 USD 2.123.000 1.058.432 0,00
Frontier Communications Corp.
6,875% 15/01/2025 USD 11.992.000 5.889.598 0,02
Frontier Communications Corp. 11%
15/09/2025 USD 24.640.000 13.371.136 0,05
FXI Holdings, Inc., 144A 7,875%
01/11/2024 USD 2.462.000 2.022.227 0,01
Gartner, Inc., 144A 5,125%
01/04/2025 USD 1.970.000 1.773.902 0,01
Gates Global LLC, 144A 6%
15/07/2022 USD 13.342.000 11.750.187 0,04
GCI LLC, 144A 6,625% 15/06/2024 USD 3.840.000 3.508.359 0,01
GCI LLC 6,75% 01/06/2021 USD 8.718.000 7.672.125 0,03
GCI LLC 6,875% 15/04/2025 USD 2.580.000 2.357.179 0,01
GCP Applied Technologies, Inc., 144A
5,5% 15/04/2026 USD 9.930.000 8.854.311 0,03
General Electric Co., FRN 5%
Perpetual USD 114.186.000 96.487.980 0,36
General Motors Financial Co., Inc.,
FRN 5,75% Perpetual USD 28.925.000 23.747.489 0,09
General Motors Financial Co., Inc.,
FRN 6,5% Perpetual USD 11.904.000 10.040.768 0,04
Genesys Telecommunications
Laboratories, Inc., 144A 10%
30/11/2024 USD 5.257.000 5.010.801 0,02
Getty Images, Inc., 144A 9,75%
01/03/2027 USD 1.018.000 921.138 0,00
GLP Capital LP, REIT 5,25%
01/06/2025 USD 6.610.000 6.232.700 0,02
GLP Capital LP, REIT 5,75%
01/06/2028 USD 6.610.000 6.434.575 0,02
GLS Auto Receivables Trust, Series
2018-3A ‘C’, 144A 4,18% 15/07/2024 USD 1.300.000 1.180.028 0,00

GLS Auto Receivables Trust, Series
2018-3A ‘D’, 144A 5,34% 15/08/2025 USD 1.380.000 1.264.090 0,01
GMACM Mortgage Loan Trust, FRN,
Series 2005-AR2 ‘2A’ 4,359%
25/05/2035 USD 212.663 185.529 0,00
GMACM Mortgage Loan Trust, FRN,
Series 2005-AR6 ‘2A1’ 4,093%
19/11/2035 USD 4.963.435 4.229.215 0,02
GMACM Mortgage Loan Trust, FRN,
Series 2004-AR2 ‘3A’ 4,67%
19/08/2034 USD 1.022.248 887.491 0,00
GNMA, IO, FRN, Series 2012-44
0,407% 16/03/2049 USD 10.108.626 107.987 0,00
GNMA, IO, FRN, Series 2012-89
0,745% 16/12/2053 USD 22.597.168 507.359 0,00
GNMA, IO, FRN, Series 2014-186
0,756% 16/08/2054 USD 43.378.892 1.786.064 0,01
GNMA, IO, FRN, Series 2015-86
0,762% 16/05/2052 USD 9.928.200 428.140 0,00
GNMA, IO, FRN, Series 2017-148
0,657% 16/07/2059 USD 5.137.039 266.400 0,00
GNMA, IO, FRN, Series 2017-54
0,653% 16/12/2058 USD 12.180.330 637.532 0,00
GNMA, IO, FRN, Series 2017-69
0,799% 16/07/2059 USD 9.221.866 551.034 0,00
GNMA, IO, FRN, Series 2017-86
0,773% 16/05/2059 USD 29.558.091 1.720.124 0,01
GNMA, IO, FRN, Series 2017-11 ‘AS’
3,717% 20/01/2047 USD 10.282.451 1.721.552 0,01
GNMA, IO, FRN, Series 2017-55 ‘AS’
3,767% 20/04/2047 USD 9.925.597 1.514.703 0,01
GNMA, IO, FRN, Series 2017-80 ‘AS’
3,817% 20/05/2047 USD 19.804.662 3.212.092 0,01
GNMA, IO, FRN, Series 2018-126 ‘CS’
3,817% 20/09/2048 USD 25.887.408 3.322.278 0,01
GNMA, IO, FRN, Series 2018-6 ‘CS’
3,817% 20/01/2048 USD 9.632.742 1.852.894 0,01
GNMA, IO, FRN, Series 2019-41 ‘CS’
3,667% 20/03/2049 USD 35.017.065 4.643.512 0,02
GNMA, IO, FRN, Series 2018-115 ‘DS’
3,817% 20/08/2048 USD 39.180.796 5.907.137 0,02
GNMA, IO, FRN, Series 2015-149 ‘GS’
3,867% 20/10/2045 USD 18.536.666 3.239.237 0,01
GNMA, IO, FRN, Series 2018-64 ‘GS’
3,817% 20/05/2048 USD 28.902.590 3.799.100 0,01
GNMA, IO, FRN, Series 2019-56 ‘GS’
3,767% 20/05/2049 USD 15.700.707 2.376.485 0,01
GNMA, IO, FRN, Series 2014-25 ‘HS’
3,717% 20/02/2044 USD 11.475.201 1.925.221 0,01
GNMA, IO, FRN, Series 2019-23 ‘JS’
3,667% 20/02/2049 USD 25.249.909 3.433.403 0,01
GNMA, IO, FRN, Series 2017-155 ‘KS’
3,817% 20/10/2047 USD 6.936.283 1.105.316 0,00
GNMA, IO, FRN, Series 2016-120 ‘NS’
3,717% 20/09/2046 USD 21.007.542 3.817.692 0,01
GNMA, IO, FRN, Series 2016-71 ‘QI’
0,977% 16/11/2057 USD 55.429.426 3.519.365 0,01
GNMA, IO, FRN, Series 2017-120 ‘QS’
3,817% 20/08/2047 USD 14.999.944 2.364.126 0,01
GNMA, IO, FRN, Series 2017-141 ‘QS’
3,759% 20/09/2047 USD 31.147.194 4.375.933 0,02
GNMA, IO, FRN, Series 2017-149 ‘QS’
3,817% 20/10/2047 USD 14.511.910 2.215.813 0,01
GNMA, IO, FRN, Series 2017-112 ‘S’
3,817% 20/07/2047 USD 28.990.390 4.607.076 0,02
GNMA, IO, FRN, Series 2018-146 ‘S’
3,767% 20/10/2048 USD 20.740.988 2.770.897 0,01
GNMA, IO, FRN, Series 2016-111 ‘SA’
3,717% 20/08/2046 USD 9.487.168 1.700.922 0,01
GNMA, IO, FRN, Series 2017-68 ‘SA’
3,767% 20/05/2047 USD 16.370.152 2.867.096 0,01
GNMA, IO, FRN, Series 2018-11 ‘SA’
3,817% 20/01/2048 USD 27.062.845 3.877.523 0,01
GNMA, IO, FRN, Series 2018-168 ‘SA’
3,717% 20/12/2048 USD 17.915.016 2.815.839 0,01
GNMA, IO, FRN, Series 2019-30 ‘SA’
3,667% 20/03/2049 USD 40.465.638 5.739.999 0,02
GNMA, IO, FRN, Series 2017-134 ‘SB’
3,817% 20/09/2047 USD 18.209.621 2.581.264 0,01
GNMA, IO, FRN, Series 2018-63 ‘SB’
3,817% 20/04/2048 USD 6.637.255 1.178.882 0,00
GNMA, IO, FRN, Series 2019-16 ‘SB’
3,667% 20/02/2049 USD 34.869.327 5.123.391 0,02
GNMA, IO, FRN, Series 2017-56 ‘SC’
3,767% 20/04/2047 USD 17.936.265 2.816.038 0,01
GNMA, IO, FRN, Series 2017-75 ‘SD’
3,817% 20/05/2047 USD 8.155.408 1.173.317 0,00
GNMA, IO, FRN, Series 2018-147 ‘SD’
3,767% 20/10/2048 USD 47.138.086 6.856.798 0,03
GNMA, IO, FRN, Series 2017-93 ‘SE’
3,817% 20/06/2047 USD 12.800.504 2.091.137 0,01
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GNMA, IO, FRN, Series 2018-65 ‘SE’
3,817% 20/05/2048 USD 24.844.138 4.079.154 0,02
GNMA, IO, FRN, Series 2018-36 ‘SG’
3,817% 20/03/2048 USD 28.577.896 5.204.596 0,02
GNMA, IO, FRN, Series 2018-92 ‘SH’
3,817% 20/07/2048 USD 16.838.498 2.493.477 0,01
GNMA, IO, FRN, Series 2019-42 ‘SJ’
3,667% 20/04/2049 USD 33.970.949 4.970.897 0,02
GNMA, IO, FRN, Series 2017-107 ‘SL’
3,817% 20/07/2047 USD 31.979.521 5.675.030 0,02
GNMA, IO, FRN, Series 2019-22 ‘SM’
3,667% 20/02/2049 USD 64.843.872 10.891.414 0,04
GNMA, IO, FRN, Series 2019-38 ‘SN’
3,667% 20/03/2049 USD 30.378.635 5.563.965 0,02
GNMA, IO, FRN, Series 2017-67 ‘ST’
3,817% 20/05/2047 USD 26.369.903 4.892.458 0,02
Goldman Sachs Group, Inc. (The), FRN
5% Perpetual USD 49.180.000 41.457.431 0,16
Goldman Sachs Group, Inc. (The), FRN
6,429% Perpetual USD 16.137.000 14.211.862 0,05
Goldman Sachs Group, Inc. (The), FRN
5,375% Perpetual USD 40.711.000 35.916.065 0,13
Goodman Networks, Inc. 8%
11/05/2022 USD 1.188.183 526.917 0,00
Goodyear Tire & Rubber Co. (The)
5,125% 15/11/2023 USD 975.000 868.769 0,00
Goodyear Tire & Rubber Co. (The) 5%
31/05/2026 USD 5.778.000 5.013.563 0,02
Goodyear Tire & Rubber Co. (The)
4,875% 15/03/2027 USD 16.351.000 13.704.382 0,05
GRACE Mortgage Trust, FRN, Series
2014-GRCE ‘F’, 144A 3,59%
10/06/2028 USD 2.950.000 2.595.909 0,01
Gray Television, Inc., 144A 5,125%
15/10/2024 USD 3.405.000 3.050.010 0,01
Gray Television, Inc., 144A 5,875%
15/07/2026 USD 5.210.000 4.758.048 0,02
Gray Television, Inc., 144A 7%
15/05/2027 USD 9.595.000 9.143.239 0,03
Greif, Inc., 144A 6,5% 01/03/2027 USD 9.272.000 8.410.135 0,03
Group 1 Automotive, Inc., 144A 5,25%
15/12/2023 USD 3.884.000 3.493.113 0,01
GS Mortgage Securities Corp. Trust,
FRN, Series 2016-RENT ‘Bond’, 144A
4,202% 10/02/2029 USD 5.342.760 4.729.719 0,02
GS Mortgage Securities Trust, Series
2006-GG8 ‘AJ’ 5,622% 10/11/2039 USD 2.741.103 2.084.947 0,01
GS Mortgage Securities Trust, FRN,
Series 2013-GC14 ‘D’, 144A 4,907%
10/08/2046 USD 500.000 448.437 0,00
GS Mortgage Securities Trust, Series
2015-GC34 ‘D’ 2,979% 10/10/2048 USD 2.800.243 2.149.923 0,01
GS Mortgage Securities Trust, FRN,
Series 2016-GS4 ‘D’, 144A 3,233%
10/11/2049 USD 950.000 765.222 0,00
GS Mortgage Securities Trust, FRN,
Series 2017-GS5 ‘D’, 144A 3,509%
10/03/2050 USD 5.156.000 4.204.119 0,02
GSAA Home Equity Trust, FRN, Series
2005-6 ‘A3’ 2,8% 25/06/2035 USD 1.217.755 1.073.040 0,00
GSAMP Trust, FRN, Series 2007-SEA1
‘A’, 144A 2,704% 25/12/2036 USD 2.894.271 2.472.943 0,01
GSAMP Trust, FRN, Series 2003-SEA
‘A1’ 2,804% 25/02/2033 USD 868.623 760.092 0,00
GSAMP Trust, FRN, Series 2006-FM1
‘A2C’ 2,59% 25/04/2036 USD 3.310.147 2.165.315 0,01
GSAMP Trust, FRN, Series 2006-HE3
‘A2C’ 2,59% 25/05/2046 USD 2.928.521 2.549.090 0,01
GSAMP Trust, FRN, Series 2006-HE4
‘A2C’ 2,58% 25/06/2036 USD 1.545.243 1.353.980 0,01
GSAMP Trust, FRN, Series 2003-HE1
‘M1’ 3,686% 20/06/2033 USD 2.134.468 1.897.800 0,01
GSAMP Trust, FRN, Series 2003-HE2
‘M1’ 3,405% 25/08/2033 USD 662.813 565.046 0,00
GSAMP Trust, FRN, Series 2005-NC1
‘M1’ 3,105% 25/02/2035 USD 1.844.072 1.626.509 0,01
GSAMP Trust, FRN, Series 2005-HE3
‘M2’ 3,435% 25/06/2035 USD 308.988 272.233 0,00
GSMSC Pass-Through Trust, FRN,
Series 2008-2R ‘2A1’, 144A 7,5%
25/10/2036 USD 1.303.126 766.938 0,00
GSR Mortgage Loan Trust, Series
2004-15F ‘1A2’ 5,5% 25/12/2034 USD 161.241 153.131 0,00
GSR Mortgage Loan Trust, Series
2006-1F ‘2A16’ 6% 25/02/2036 USD 539.887 401.139 0,00
GSR Mortgage Loan Trust, Series
2005-1F ‘2A3’ 6% 25/02/2035 USD 161.190 141.792 0,00
GSR Mortgage Loan Trust, Series
2006-1F ‘2A9’ 6% 25/02/2036 USD 955.928 710.259 0,00
GSR Mortgage Loan Trust, Series
2006-9F ‘3A1’ 6,25% 25/10/2036 USD 880.276 773.041 0,00

GSR Mortgage Loan Trust, Series
2007-1F ‘3A13’ 6% 25/01/2037 USD 244.728 197.970 0,00
GSR Mortgage Loan Trust, FRN,
Series 2005-AR4 ‘3A5’ 4,494%
25/07/2035 USD 2.354.156 2.002.433 0,01
GSR Mortgage Loan Trust, FRN,
Series 2005-AR3 ‘6A1’ 4,498%
25/05/2035 USD 119.247 103.534 0,00
GSR Mortgage Loan Trust, FRN,
Series 2005-AR7 ‘6A1’ 4,432%
25/11/2035 USD 1.348.448 1.214.046 0,00
GSR Mortgage Loan Trust, Series
2006-9F ‘8A1’ 5,5% 25/08/2021 USD 2.110 1.774 0,00
Gulfport Energy Corp. 6%
15/10/2024 USD 1.625.000 1.104.321 0,00
Gulfport Energy Corp. 6,375%
15/05/2025 USD 1.890.000 1.278.051 0,01
Gulfport Energy Corp. 6,375%
15/01/2026 USD 6.970.000 4.662.842 0,02
H&E Equipment Services, Inc. 5,625%
01/09/2025 USD 4.130.000 3.734.927 0,01
Halcon Resources Corp. 6,75%
15/02/2025 USD 7.075.000 2.018.405 0,01
Hanesbrands, Inc., 144A 4,875%
15/05/2026 USD 7.910.000 7.220.461 0,03
HarborView Mortgage Loan Trust,
FRN, Series 2005-11 ‘2A1A’ 3,061%
19/08/2045 USD 386.298 338.159 0,00
Harland Clarke Holdings Corp., 144A
8,375% 15/08/2022 USD 2.341.000 1.740.362 0,01
Harsco Corp., 144A 5,75%
31/07/2027 USD 1.851.000 1.699.960 0,01
HAT Holdings I LLC, REIT, 144A 5,25%
15/07/2024 USD 2.380.000 2.127.408 0,01
Herc Holdings, Inc., 144A 5,5%
15/07/2027 USD 14.063.000 12.407.589 0,05
Herc Rentals, Inc. ‘A’, 144A 7,75%
01/06/2024 USD 10.326.000 9.613.954 0,04
Herc Rentals, Inc., 144A 7,5%
01/06/2022 USD 3.989.000 3.639.935 0,01
Hertz Corp. (The), 144A 7,625%
01/06/2022 USD 13.277.000 12.107.123 0,05
Hertz Corp. (The), 144A 5,5%
15/10/2024 USD 36.424.000 30.464.315 0,11
Hess Infrastructure Partners LP,
144A 5,625% 15/02/2026 USD 2.855.000 2.580.212 0,01
Hexion, Inc., 144A 7,875%
15/07/2027 USD 1.765.000 1.562.173 0,01
Hilcorp Energy I LP, 144A 5%
01/12/2024 USD 8.823.000 7.724.522 0,03
Hilcorp Energy I LP, 144A 5,75%
01/10/2025 USD 770.000 676.441 0,00
Hilcorp Energy I LP, 144A 6,25%
01/11/2028 USD 5.753.000 5.072.936 0,02
Hillman Group, Inc. (The), 144A
6,375% 15/07/2022 USD 1.355.000 1.053.470 0,00
Hill-Rom Holdings, Inc., 144A 5,75%
01/09/2023 USD 16.202.000 14.710.911 0,06
Hill-Rom Holdings, Inc., 144A 5%
15/02/2025 USD 3.035.000 2.759.552 0,01
Hilton Domestic Operating Co., Inc.,
144A 4,875% 15/01/2030 USD 3.259.000 2.952.800 0,01
Hilton Domestic Operating Co., Inc.
5,125% 01/05/2026 USD 10.792.000 9.913.232 0,04
Holly Energy Partners LP, 144A 6%
01/08/2024 USD 4.596.000 4.199.067 0,02
Hologic, Inc., 144A 4,375%
15/10/2025 USD 16.027.000 14.276.549 0,05
Home Equity Asset Trust, FRN, Series
2003-3 ‘M1’ 3,694% 25/08/2033 USD 433.681 382.683 0,00
Home Equity Asset Trust, FRN, Series
2004-6 ‘M2’ 3,304% 25/12/2034 USD 87.577 76.696 0,00
Home Equity Mortgage Loan
Asset-Backed Trust SPMD, FRN,
Series 2004-C ‘M1’ 3,27%
25/03/2035 USD 3.427.676 3.023.311 0,01
Home Equity Mortgage Loan
Asset-Backed Trust SPMD, FRN,
Series 2004-C ‘M2’ 3,33%
25/03/2035 USD 239.775 212.281 0,00
Home Equity Mortgage Loan
Asset-Backed Trust SPMD, FRN,
Series 2004-C ‘M3’ 3,405%
25/03/2035 USD 426.544 366.548 0,00
Homeward Opportunities Fund I
Trust, FRN, Series 2018-2 ‘A1’, 144A
3,985% 25/11/2058 USD 3.987.960 3.597.011 0,01
Hughes Satellite Systems Corp. 5,25%
01/08/2026 USD 4.630.000 4.188.887 0,02
Hughes Satellite Systems Corp.
6,625% 01/08/2026 USD 3.695.000 3.402.224 0,01
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Huntington Bancshares, Inc., FRN
5,7% Perpetual USD 5.473.000 4.849.811 0,02
Icahn Enterprises LP, 144A 6,25%
15/05/2026 USD 2.949.000 2.625.009 0,01
Icahn Enterprises LP 6,25%
01/02/2022 USD 3.758.000 3.392.322 0,01
Icahn Enterprises LP 6,75%
01/02/2024 USD 8.058.000 7.403.271 0,03
Icahn Enterprises LP 6,375%
15/12/2025 USD 3.775.000 3.387.438 0,01
iHeartCommunications, Inc. 6,375%
01/05/2026 USD 11.258.661 10.493.222 0,04
iHeartCommunications, Inc. 8,375%
01/05/2027 USD 10.287.573 9.532.664 0,04
ILFC E-Capital Trust I, FRN, 144A
4,34% 21/12/2065 USD 15.204.000 9.341.636 0,04
ILFC E-Capital Trust II, FRN, 144A
4,34% 21/12/2065 USD 8.202.000 5.178.534 0,02
Impac CMB Trust, FRN, Series 2004-5
‘1A1’ 3,15% 25/10/2034 USD 198.198 175.948 0,00
Impac CMB Trust, FRN, Series 2004-9
‘1A1’ 3,19% 25/01/2035 USD 3.257.354 2.885.418 0,01
Impac CMB Trust, FRN, Series 2005-1
‘1A1’ 2,95% 25/04/2035 USD 641.999 559.274 0,00
Impac CMB Trust, FRN, Series 2005-4
‘1A1A’ 2,97% 25/05/2035 USD 507.508 444.835 0,00
Impac CMB Trust, FRN, Series 2004-6
‘1A2’ 3,21% 25/10/2034 USD 2.498.721 2.182.889 0,01
Impac CMB Trust, FRN, Series 2004-7
‘1A2’ 3,35% 25/11/2034 USD 1.130.752 980.845 0,00
Impac CMB Trust, FRN, Series 2005-1
‘1A2’ 3,05% 25/04/2035 USD 702.919 611.435 0,00
Impac CMB Trust, FRN, Series 2005-2
‘1A2’ 3,05% 25/04/2035 USD 596.722 513.381 0,00
Impac CMB Trust, FRN, Series 2004-5
‘1M2’ 3,3% 25/10/2034 USD 409.241 349.661 0,00
Impac CMB Trust, FRN, Series
2004-10 ‘2A’ 3,07% 25/03/2035 USD 1.969.853 1.661.152 0,01
Impac CMB Trust, FRN, Series
2004-10 ‘3A1’ 3,13% 25/03/2035 USD 524.305 443.505 0,00
Impac Secured Assets CMN Owner
Trust, Series 2003-2 ‘A4’ 3,75%
25/08/2033 USD 556.229 480.758 0,00
Impac Secured Assets Trust, FRN,
Series 2007-3 ‘A1B’ 2,67%
25/09/2037 USD 3.390.538 2.584.797 0,01
Impac Secured Assets Trust, FRN,
Series 2007-3 ‘A1C’ 2,79%
25/09/2037 USD 5.681.443 4.355.859 0,02
IndyMac INDX Mortgage Loan Trust,
FRN, Series 2005-AR14 ‘2A1A’ 2,73%
25/07/2035 USD 455.671 386.407 0,00
IndyMac INDX Mortgage Loan Trust,
FRN, Series 2005-AR3 ‘3A1’ 4,177%
25/04/2035 USD 378.906 332.949 0,00
Infor US, Inc. 6,5% 15/05/2022 USD 47.158.000 42.221.017 0,16
IQVIA, Inc., 144A 4,875% 15/05/2023 USD 1.190.000 1.075.449 0,00
IQVIA, Inc., 144A 5% 15/10/2026 USD 13.505.000 12.304.652 0,05
IQVIA, Inc., 144A 5% 15/05/2027 USD 3.923.000 3.551.985 0,01
IRB Holding Corp., 144A 6,75%
15/02/2026 USD 16.270.000 14.293.119 0,05
Iron Mountain, Inc., REIT, 144A
4,875% 15/09/2027 USD 15.774.000 13.770.777 0,05
Iron Mountain, Inc., REIT, 144A 5,25%
15/03/2028 USD 6.185.000 5.447.077 0,02
J.P. Morgan Alternative Loan Trust,
FRN, Series 2006-A2 ‘1A1’ 2,584%
25/05/2036 USD 4.406.948 3.540.376 0,01
J.P. Morgan Alternative Loan Trust,
STEP, Series 2006-S2 ‘A5’ 6,38%
25/05/2036 USD 3.285.594 2.490.764 0,01
J.P. Morgan Chase Commercial
Mortgage Securities Trust, FRN,
Series 2015-JP1 ‘E’, 144A 4,222%
15/01/2049 USD 4.430.000 3.763.268 0,01
J.P. Morgan Mortgage Trust, FRN,
Series 2004-A6 ‘1A1’ 4,016%
25/12/2034 USD 238.609 208.836 0,00
J.P. Morgan Mortgage Trust, FRN,
Series 2005-A8 ‘1A1’ 4,32%
25/11/2035 USD 43.898 36.227 0,00
J.P. Morgan Mortgage Trust, FRN,
Series 2006-A4 ‘1A1’ 4,448%
25/06/2036 USD 3.876.696 3.084.177 0,01
J.P. Morgan Mortgage Trust, FRN,
Series 2005-A6 ‘1A2’ 4,453%
25/09/2035 USD 588.613 531.758 0,00
J.P. Morgan Mortgage Trust, Series
2006-S2 ‘2A1’ 5% 25/06/2021 USD 9.370 7.660 0,00
J.P. Morgan Mortgage Trust, Series
2005-S2 ‘2A15’ 6% 25/09/2035 USD 4.855.390 4.195.545 0,02

J.P. Morgan Mortgage Trust, FRN,
Series 2007-S1 ‘2A17’ 2,76%
25/03/2037 USD 5.402.692 2.273.722 0,01
J.P. Morgan Mortgage Trust, FRN,
Series 2007-A1 ‘2A2’ 4,508%
25/07/2035 USD 148.821 135.796 0,00
J.P. Morgan Mortgage Trust, Series
2007-S3 ‘2A3’ 6% 25/08/2022 USD 9.347 8.204 0,00
J.P. Morgan Mortgage Trust, FRN,
Series 2006-A7 ‘2A4’ 4,204%
25/01/2037 USD 919.444 782.909 0,00
J.P. Morgan Mortgage Trust, Series
2006-S3 ‘2A4’ 5,5% 25/08/2021 USD 7.050 6.338 0,00
J.P. Morgan Mortgage Trust, FRN,
Series 2006-A5 ‘3A5’ 4,131%
25/08/2036 USD 2.392.059 1.968.435 0,01
J.P. Morgan Mortgage Trust, FRN,
Series 2005-A8 ‘4A1’ 4,274%
25/11/2035 USD 2.486.306 2.053.530 0,01
J.P. Morgan Mortgage Trust, FRN,
Series 2007-A1 ‘5A1’ 4,684%
25/07/2035 USD 262.514 240.418 0,00
J.P. Morgan Mortgage Trust, FRN,
Series 2005-A3 ‘6A6’ 4,538%
25/06/2035 USD 348.874 313.406 0,00
Jack Ohio Finance LLC, 144A 6,75%
15/11/2021 USD 21.331.000 19.298.830 0,07
Jack Ohio Finance LLC, 144A 10,25%
15/11/2022 USD 2.226.000 2.097.307 0,01
Jagged Peak Energy LLC 5,875%
01/05/2026 USD 3.125.000 2.683.529 0,01
JB Poindexter & Co., Inc., 144A
7,125% 15/04/2026 USD 5.871.000 5.260.799 0,02
JELD-WEN, Inc., 144A 4,625%
15/12/2025 USD 6.857.000 5.903.366 0,02
JELD-WEN, Inc., 144A 4,875%
15/12/2027 USD 2.750.000 2.331.307 0,01
JPMBB Commercial Mortgage
Securities Trust, FRN, Series 2013-C17
‘D’, 144A 4,891% 15/01/2047 USD 1.415.000 1.278.534 0,01
Kaiser Aluminum Corp. 5,875%
15/05/2024 USD 2.072.000 1.892.752 0,01
KeyCorp, FRN 5% Perpetual USD 17.489.000 15.436.984 0,06
Kinetic Concepts, Inc., 144A 7,875%
15/02/2021 USD 6.355.000 5.729.387 0,02
Kratos Defense & Security Solutions,
Inc., 144A 6,5% 30/11/2025 USD 574.000 540.815 0,00
Kronos Acquisition Holdings, Inc.,
144A 9% 15/08/2023 USD 5.163.000 3.968.713 0,02
LABL Escrow Issuer LLC, 144A 6,75%
15/07/2026 USD 6.555.000 5.808.924 0,02
LABL Escrow Issuer LLC, 144A 10,5%
15/07/2027 USD 4.915.000 4.339.264 0,02
Ladder Capital Finance Holdings
LLLP, 144A 5,25% 15/03/2022 USD 3.310.000 2.958.706 0,01
Ladder Capital Finance Holdings
LLLP, 144A 5,25% 01/10/2025 USD 2.532.000 2.241.033 0,01
Lamar Media Corp. 5,75%
01/02/2026 USD 3.210.000 2.976.380 0,01
LB Commercial Mortgage Trust, FRN,
Series 2007-C3 ‘AJ’ 6,094%
15/07/2044 USD 1.617.707 1.439.239 0,01
LB-UBS Commercial Mortgage Trust,
FRN, Series 2006-C6 ‘AJ’ 5,452%
15/09/2039 USD 5.570.349 3.451.795 0,01
LB-UBS Commercial Mortgage Trust,
FRN, Series 2007-C6 ‘AJ’ 6,28%
15/07/2040 USD 6.087.500 5.372.763 0,02
Lehman Mortgage Trust, Series
2006-3 ‘1A2’ 6% 25/07/2036 USD 2.702.891 1.841.101 0,01
Lehman XS Trust, FRN, Series
2005-7N ‘1A1A’ 2,944% 25/12/2035 USD 1.045.994 901.774 0,00
Lehman XS Trust, FRN, Series
2005-5N ‘3A1A’ 2,704% 25/11/2035 USD 4.119.386 3.608.740 0,01
Lehman XS Trust, STEP, Series
2006-8 ‘3A3’ 4,553% 25/06/2036 USD 1.040.867 925.779 0,00
Lendmark Funding Trust, Series
2017-2A ‘C’, 144A 4,33% 20/05/2026 USD 1.070.000 946.025 0,00
Lendmark Funding Trust, Series
2018-1A ‘C’, 144A 5,03% 21/12/2026 USD 2.925.000 2.637.812 0,01
Lennar Corp. 5,25% 01/06/2026 USD 5.437.000 5.072.133 0,02
Liberty Interactive LLC 8,25%
01/02/2030 USD 5.280.000 4.642.607 0,02
Liberty Mutual Group, Inc., 144A
7,8% 07/03/2087 USD 3.917.000 4.324.027 0,02
Live Nation Entertainment, Inc., 144A
4,875% 01/11/2024 USD 6.954.000 6.277.056 0,02
Live Nation Entertainment, Inc., 144A
5,625% 15/03/2026 USD 1.528.000 1.407.780 0,01
Long Beach Mortgage Loan Trust,
FRN, Series 2001-2 ‘M1’ 2,99%
25/07/2031 USD 133.750 119.088 0,00
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Long Beach Mortgage Loan Trust,
FRN, Series 2002-5 ‘M1’ 3,675%
25/11/2032 USD 3.951.608 3.480.297 0,01
Long Beach Mortgage Loan Trust,
FRN, Series 2003-4 ‘M1’ 3,45%
25/08/2033 USD 1.804.528 1.583.518 0,01
Long Beach Mortgage Loan Trust,
FRN, Series 2004-4 ‘M1’ 3,33%
25/10/2034 USD 3.942.210 3.487.098 0,01
Long Beach Mortgage Loan Trust,
FRN, Series 2004-3 ‘M2’ 3,33%
25/07/2034 USD 1.079.258 947.672 0,00
Long Beach Mortgage Loan Trust,
FRN, Series 2004-2 ‘M3’ 4,155%
25/06/2034 USD 950.766 831.225 0,00
Long Beach Mortgage Loan Trust,
FRN, Series 2004-3 ‘M4’ 4,042%
25/07/2034 USD 406.604 359.200 0,00
Long Beach Mortgage Loan Trust,
FRN, Series 2004-3 ‘M6’ 4,567%
25/07/2034 USD 502.014 437.766 0,00
LPL Holdings, Inc., 144A 5,75%
15/09/2025 USD 7.840.000 7.094.026 0,03
LTF Merger Sub, Inc., 144A 8,5%
15/06/2023 USD 9.090.000 8.155.215 0,03
Mariner Finance Issuance Trust,
Series 2018-AA ‘A’, 144A 4,2%
20/11/2030 USD 3.610.000 3.260.836 0,01
Marlette Funding Trust, Series
2018-3A ‘B’, 144A 3,86% 15/09/2028 USD 1.505.000 1.338.575 0,01
Martin Midstream Partners LP 7,25%
15/02/2021 USD 8.498.000 7.353.472 0,03
MASTR Alternative Loan Trust, Series
2005-3 ‘1A1’ 5,5% 25/04/2035 USD 185.432 167.463 0,00
MASTR Alternative Loan Trust, Series
2005-6 ‘1A2’ 5,5% 25/12/2035 USD 389.205 328.519 0,00
MASTR Alternative Loan Trust, Series
2004-12 ‘3A1’ 6% 25/12/2034 USD 1.532.349 1.451.906 0,01
MASTR Alternative Loan Trust, Series
2005-5 ‘3A1’ 5,75% 25/08/2035 USD 78.211 56.972 0,00
MASTR Alternative Loan Trust, Series
2006-3 ‘3A1’ 5,5% 25/06/2021 USD 83.460 71.738 0,00
Mastr Asset-Backed Securities Trust,
FRN, Series 2004-OPT2 ‘M1’ 3,33%
25/09/2034 USD 849.147 736.226 0,00
Mastr Asset-Backed Securities Trust,
FRN, Series 2004-WMC2 ‘M1’ 3,304%
25/04/2034 USD 1.093.466 955.948 0,00
Mastr Asset-Backed Securities Trust,
FRN, Series 2004-OPT2 ‘M2’ 3,405%
25/09/2034 USD 336.206 292.935 0,00
Mastr Asset-Backed Securities Trust,
FRN, Series 2005-NC1 ‘M2’ 3,154%
25/12/2034 USD 430.927 377.379 0,00
Mastr Asset-Backed Securities Trust,
FRN, Series 2003-OPT1 ‘M3’ 6,529%
25/12/2032 USD 2.421.388 2.200.179 0,01
Mastr Asset-Backed Securities Trust,
FRN, Series 2005-NC1 ‘M4’ 3,544%
25/12/2034 USD 810.200 719.919 0,00
Matador Resources Co. 5,875%
15/09/2026 USD 5.945.000 5.309.481 0,02
Mattel, Inc., 144A 6,75% 31/12/2025 USD 41.671.000 37.530.112 0,14
Mattel, Inc. 2,35% 15/08/2021 USD 1.000.000 847.748 0,00
Mattel, Inc. 3,15% 15/03/2023 USD 2.750.000 2.282.990 0,01
Meredith Corp. 6,875% 01/02/2026 USD 8.525.000 7.946.462 0,03
Merrill Lynch Alternative Note Asset
Trust, FRN, Series 2007-OAR3 ‘A1’
2,667% 25/07/2047 USD 8.367.041 6.931.455 0,03
Merrill Lynch Mortgage Investors
Trust, FRN, Series 2005-1 ‘2A1’
4,344% 25/04/2035 USD 160.241 139.043 0,00
Merrill Lynch Mortgage Investors
Trust, FRN, Series 2005-1 ‘2A2’
4,344% 25/04/2035 USD 403.319 346.413 0,00
Merrill Lynch Mortgage Investors
Trust, Series 2006-AF2 ‘AF2’ 6,25%
25/10/2036 USD 73.381 55.901 0,00
Merrill Lynch Mortgage Investors
Trust, FRN, Series 2003-OPT1 ‘M1’
3,405% 25/07/2034 USD 456.340 395.453 0,00
Merrill Lynch Mortgage Investors
Trust, FRN, Series 2004-HE2 ‘M1’
3,63% 25/08/2035 USD 218.075 193.173 0,00
Merrill Lynch Mortgage Investors
Trust, FRN, Series 2005-FM1 ‘M1’
3,15% 25/05/2036 USD 1.211.792 1.055.699 0,00
Merrill Lynch Mortgage Investors
Trust, FRN, Series 2005-WMC1 ‘M3’
3,555% 25/09/2035 USD 67.095 58.722 0,00
Merrill Lynch Mortgage Investors
Trust, FRN, Series 2004-WMC5 ‘M5’
4,155% 25/07/2035 USD 553.724 487.662 0,00

Metlife Securitization Trust, FRN,
Series 2017-1A ‘A’, 144A 3%
25/04/2055 USD 8.415.583 7.484.448 0,03
MetLife, Inc., FRN 5,25% Perpetual USD 36.404.000 32.294.475 0,12
MetLife, Inc., FRN 5,875% Perpetual USD 23.620.000 21.979.397 0,08
MFA LLC, STEP, Series 2017-NPL1
‘A1’, 144A 3,351% 25/11/2047 USD 5.955.675 5.218.045 0,02
MFA LLC, STEP, Series 2018-NPL1
‘A1’, 144A 3,875% 25/05/2048 USD 15.444.497 13.750.459 0,05
MFA LLC, STEP, Series 2018-NPL2
‘A1’, 144A 4,164% 25/07/2048 USD 11.884.833 10.563.211 0,04
MGM Growth Properties Operating
Partnership LP, REIT, 144A 5,75%
01/02/2027 USD 6.853.000 6.483.442 0,02
MGM Growth Properties Operating
Partnership LP, REIT 4,5%
15/01/2028 USD 1.200.000 1.048.876 0,00
Mill City Mortgage Loan Trust, FRN,
Series 2018-2 ‘A1’, 144A 3,5%
25/05/2058 USD 5.819.430 5.242.066 0,02
Morgan Stanley, FRN 5,45%
Perpetual USD 32.960.000 28.927.120 0,11
Morgan Stanley, FRN 5,55%
Perpetual USD 39.203.000 34.887.024 0,13
Morgan Stanley ABS Capital I, Inc.
Trust, FRN, Series 2003-HE3 ‘M1’
3,45% 25/10/2033 USD 297.243 262.237 0,00
Morgan Stanley ABS Capital I, Inc.
Trust, FRN, Series 2003-NC10 ‘M1’
3,45% 25/10/2033 USD 1.229.603 1.076.953 0,00
Morgan Stanley ABS Capital I, Inc.
Trust, FRN, Series 2003-NC7 ‘M1’
3,48% 25/06/2033 USD 439.420 391.710 0,00
Morgan Stanley ABS Capital I, Inc.
Trust, FRN, Series 2004-HE1 ‘M1’
3,285% 25/01/2034 USD 2.202.956 1.922.498 0,01
Morgan Stanley ABS Capital I, Inc.
Trust, FRN, Series 2004-HE3 ‘M1’
3,285% 25/03/2034 USD 2.324.833 2.013.392 0,01
Morgan Stanley ABS Capital I, Inc.
Trust, FRN, Series 2004-HE6 ‘M1’
3,255% 25/08/2034 USD 1.178.394 1.036.003 0,00
Morgan Stanley ABS Capital I, Inc.
Trust, FRN, Series 2004-HE8 ‘M1’
3,39% 25/09/2034 USD 1.202.698 1.062.844 0,00
Morgan Stanley ABS Capital I, Inc.
Trust, FRN, Series 2004-NC3 ‘M1’
3,225% 25/03/2034 USD 2.325.320 2.031.572 0,01
Morgan Stanley ABS Capital I, Inc.
Trust, FRN, Series 2004-NC5 ‘M1’
3,33% 25/05/2034 USD 7.035.983 6.206.181 0,02
Morgan Stanley ABS Capital I, Inc.
Trust, FRN, Series 2004-WMC2 ‘M1’
3,345% 25/07/2034 USD 483.427 427.263 0,00
Morgan Stanley ABS Capital I, Inc.
Trust, FRN, Series 2004-HE2 ‘M2’
4,23% 25/03/2034 USD 248.862 200.723 0,00
Morgan Stanley ABS Capital I, Inc.
Trust, FRN, Series 2004-HE3 ‘M2’
4,305% 25/03/2034 USD 1.530.261 1.314.422 0,01
Morgan Stanley ABS Capital I, Inc.
Trust, FRN, Series 2004-HE6 ‘M2’
3,33% 25/08/2034 USD 1.128.554 989.406 0,00
Morgan Stanley ABS Capital I, Inc.
Trust, FRN, Series 2004-HE7 ‘M2’
3,375% 25/08/2034 USD 144.746 129.032 0,00
Morgan Stanley ABS Capital I, Inc.
Trust, FRN, Series 2004-HE8 ‘M2’
3,45% 25/09/2034 USD 320.782 281.804 0,00
Morgan Stanley ABS Capital I, Inc.
Trust, FRN, Series 2004-NC6 ‘M2’
4,305% 25/07/2034 USD 940.987 819.683 0,00
Morgan Stanley ABS Capital I, Inc.
Trust, FRN, Series 2004-NC7 ‘M2’
3,36% 25/07/2034 USD 564.134 498.640 0,00
Morgan Stanley ABS Capital I, Inc.
Trust, FRN, Series 2004-OP1 ‘M2’
3,345% 25/11/2034 USD 203.752 178.141 0,00
Morgan Stanley ABS Capital I, Inc.
Trust, FRN, Series 2004-WMC2 ‘M2’
4,23% 25/07/2034 USD 525.251 465.956 0,00
Morgan Stanley ABS Capital I, Inc.
Trust, FRN, Series 2004-WMC3 ‘M2’
3,225% 25/01/2035 USD 2.875.056 2.509.797 0,01
Morgan Stanley ABS Capital I, Inc.
Trust, FRN, Series 2005-HE1 ‘M2’
3,135% 25/12/2034 USD 518.769 435.949 0,00
Morgan Stanley ABS Capital I, Inc.
Trust, FRN, Series 2004-HE2 ‘M3’
4,605% 25/03/2034 USD 223.629 132.045 0,00
Morgan Stanley ABS Capital I, Inc.
Trust, FRN, Series 2004-HE6 ‘M3’
3,405% 25/08/2034 USD 490.966 431.551 0,00
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Morgan Stanley ABS Capital I, Inc.
Trust, FRN, Series 2004-HE7 ‘M3’
3,45% 25/08/2034 USD 18.051 15.953 0,00
Morgan Stanley ABS Capital I, Inc.
Trust, FRN, Series 2004-HE8 ‘M3’
3,555% 25/09/2034 USD 97.038 85.431 0,00
Morgan Stanley ABS Capital I, Inc.
Trust, FRN, Series 2004-NC8 ‘M3’
3,54% 25/09/2034 USD 133.143 116.066 0,00
Morgan Stanley ABS Capital I, Inc.
Trust, FRN, Series 2004-OP1 ‘M3’
3,45% 25/11/2034 USD 945.901 835.070 0,00
Morgan Stanley ABS Capital I, Inc.
Trust, FRN, Series 2005-HE1 ‘M3’
3,21% 25/12/2034 USD 442.377 378.358 0,00
Morgan Stanley ABS Capital I, Inc.
Trust, FRN, Series 2005-NC1 ‘M3’
3,195% 25/01/2035 USD 72.377 62.886 0,00
Morgan Stanley ABS Capital I, Inc.
Trust, FRN, Series 2004-OP1 ‘M4’
3,855% 25/11/2034 USD 617.429 542.479 0,00
Morgan Stanley ABS Capital I, Inc.
Trust, FRN, Series 2004-OP1 ‘M5’
4,005% 25/11/2034 USD 458.662 385.857 0,00
Morgan Stanley Bank of America
Merrill Lynch Trust, FRN, Series
2014-C15 ‘D’, 144A 4,911%
15/04/2047 USD 580.000 533.955 0,00
Morgan Stanley Bank of America
Merrill Lynch Trust, FRN, Series
2015-C23 ‘D’, 144A 4,131%
15/07/2050 USD 2.000.000 1.722.907 0,01
Morgan Stanley Capital I Trust, FRN,
Series 2007-HQ11 ‘B’ 5,538%
12/02/2044 USD 269.462 236.528 0,00
Morgan Stanley Capital I Trust, FRN,
Series 2007-T27 ‘B’, 144A 5,946%
11/06/2042 USD 2.500.000 2.345.784 0,01
Morgan Stanley Capital I Trust, FRN,
Series 2007-T27 ‘C’, 144A 5,946%
11/06/2042 USD 2.000.000 1.850.028 0,01
Morgan Stanley Capital I Trust, FRN,
Series 2006-HQ8 ‘D’ 5,603%
12/03/2044 USD 452.685 403.016 0,00
Morgan Stanley Capital I Trust, FRN,
Series 2006-T23 ‘D’, 144A 6,154%
12/08/2041 USD 1.484.437 1.326.889 0,01
Morgan Stanley Capital I Trust, FRN,
Series 2018-MP ‘D’, 144A 4,276%
11/07/2040 USD 1.160.000 1.066.833 0,00
Morgan Stanley Mortgage Loan Trust,
FRN, Series 2004-9 ‘1A’ 5,347%
25/11/2034 USD 207.254 196.676 0,00
Morgan Stanley Mortgage Loan Trust,
Series 2005-4 ‘1A’ 5% 25/08/2035 USD 8.606 7.580 0,00
Morgan Stanley Mortgage Loan Trust,
Series 2006-2 ‘1A’ 5,25% 25/02/2021 USD 1.142.048 990.109 0,00
Morgan Stanley Mortgage Loan Trust,
FRN, Series 2007-5AX ‘2A2’ 2,554%
25/02/2037 USD 3.944.082 1.612.360 0,01
Morgan Stanley Mortgage Loan Trust,
FRN, Series 2004-8AR ‘4A1’ 4,533%
25/10/2034 USD 886.853 806.810 0,00
MortgageIT Mortgage Loan Trust,
FRN, Series 2006-1 ‘1A2’ 2,63%
25/04/2036 USD 6.997.077 5.476.498 0,02
MortgageIT Trust, FRN, Series 2005-3
‘A1’ 3,03% 25/08/2035 USD 5.610.218 4.903.435 0,02
MortgageIT Trust, FRN, Series 2005-5
‘A1’ 2,95% 25/12/2035 USD 669.877 584.191 0,00
MPH Acquisition Holdings LLC, 144A
7,125% 01/06/2024 USD 22.216.000 18.150.487 0,07
MSCI, Inc., 144A 5,375% 15/05/2027 USD 5.500.000 5.168.785 0,02
Mueller Water Products, Inc., 144A
5,5% 15/06/2026 USD 2.235.000 2.032.884 0,01
Nabors Industries, Inc. 5,75%
01/02/2025 USD 14.511.000 11.341.121 0,04
National Rural Utilities Cooperative
Finance Corp., FRN 5,25%
20/04/2046 USD 3.576.000 3.253.981 0,01
Nationslink Funding Corp., Series
1999-LTL1 ‘E’, 144A 5% 22/01/2026 USD 3.000.000 2.705.473 0,01
Nationstar Mortgage Holdings, Inc.,
144A 8,125% 15/07/2023 USD 6.417.000 5.745.682 0,02
Nationstar Mortgage Holdings, Inc.,
144A 9,125% 15/07/2026 USD 4.184.000 3.732.505 0,01
Nationstar Mortgage LLC 6,5%
01/07/2021 USD 191.000 168.007 0,00
Nationstar Mortgage LLC 6,5%
01/06/2022 USD 6.685.000 5.860.027 0,02
Neiman Marcus Group Ltd. LLC, 144A
14% 25/04/2024 USD 17.064.402 12.480.006 0,05

Neiman Marcus Group Ltd. LLC, 144A
8% 25/10/2024 USD 18.924.000 6.939.460 0,03
Neiman Marcus Group Ltd. LLC, 144A
8,75% 25/10/2024 USD 14.313.443 5.344.075 0,02
Netflix, Inc., 144A 5,375% 15/11/2029 USD 6.264.000 5.827.593 0,02
Netflix, Inc. 5,875% 15/02/2025 USD 1.940.000 1.874.939 0,01
Netflix, Inc. 4,375% 15/11/2026 USD 4.678.000 4.192.430 0,02
Netflix, Inc. 4,875% 15/04/2028 USD 13.340.000 12.128.301 0,05
Netflix, Inc. 5,875% 15/11/2028 USD 11.139.000 10.808.884 0,04
New Albertsons LP 7,75%
15/06/2026 USD 4.930.000 4.233.535 0,02
New Albertsons LP 7,45%
01/08/2029 USD 1.669.000 1.414.891 0,01
New Albertsons LP 8,7% 01/05/2030 USD 6.878.000 6.045.312 0,02
New Albertsons LP 8% 01/05/2031 USD 12.780.000 11.048.546 0,04
New Albertsons LP 6,625%
01/06/2028 USD 1.005.000 785.770 0,00
New Century Home Equity Loan
Trust, FRN, Series 2006-2 ‘A2B’
2,59% 25/08/2036 USD 1.892.626 1.607.844 0,01
New Century Home Equity Loan
Trust, FRN, Series 2003-3 ‘M1’
3,615% 25/07/2033 USD 108.919 95.067 0,00
New Century Home Equity Loan
Trust, FRN, Series 2004-1 ‘M1’ 3,315%
25/05/2034 USD 4.138.976 3.652.507 0,01
New Century Home Equity Loan
Trust, FRN, Series 2004-4 ‘M1’
3,195% 25/02/2035 USD 3.907.901 3.412.566 0,01
New Century Home Equity Loan
Trust, FRN, Series 2003-B ‘M2’
4,905% 25/11/2033 USD 189.019 167.719 0,00
New Century Home Equity Loan
Trust, FRN, Series 2004-2 ‘M2’ 3,36%
25/08/2034 USD 45.530 40.115 0,00
New Century Home Equity Loan
Trust, FRN, Series 2004-3 ‘M2’
3,405% 25/11/2034 USD 350.983 310.958 0,00
New Century Home Equity Loan
Trust, FRN, Series 2004-4 ‘M2’
3,225% 25/02/2035 USD 94.636 83.191 0,00
New Century Home Equity Loan
Trust, FRN, Series 2004-3 ‘M3’
3,495% 25/11/2034 USD 293.573 260.969 0,00
New Century Home Equity Loan
Trust, FRN, Series 2005-1 ‘M3’ 3,21%
25/03/2035 USD 61.904 53.342 0,00
New Century Home Equity Loan
Trust, FRN, Series 2004-2 ‘M4’ 4,23%
25/08/2034 USD 967.822 855.038 0,00
New Century Home Equity Loan
Trust, FRN, Series 2004-2 ‘M6’ 4,68%
25/08/2034 USD 346.102 307.670 0,00
New Residential Mortgage LLC, Series
2018-FNT1 ‘D’, 144A 4,69%
25/05/2023 USD 683.448 608.035 0,00
New Residential Mortgage LLC, Series
2018-FNT1 ‘E’, 144A 4,89%
25/05/2023 USD 1.004.803 893.165 0,00
New Residential Mortgage Loan
Trust, FRN, Series 2018-2A ‘A1’, 144A
4,5% 25/02/2058 USD 8.532.535 7.928.829 0,03
New Residential Mortgage Loan
Trust, FRN, Series 2018-NQM1 ‘A1’,
144A 3,986% 25/11/2048 USD 8.422.219 7.558.593 0,03
New Residential Mortgage Loan
Trust, FRN, Series 2018-1A ‘A1A’,
144A 4% 25/12/2057 USD 5.773.048 5.291.205 0,02
Nexstar Broadcasting, Inc., 144A
6,125% 15/02/2022 USD 3.840.000 3.419.807 0,01
Nexstar Broadcasting, Inc., 144A
5,625% 01/08/2024 USD 7.110.000 6.486.171 0,02
Nexstar Broadcasting, Inc. 5,875%
15/11/2022 USD 2.541.000 2.283.398 0,01
Nexstar Escrow, Inc., 144A 5,625%
15/07/2027 USD 7.588.000 6.836.873 0,03
NextEra Energy Capital Holdings, Inc.,
FRN 5,65% 01/05/2079 USD 5.370.000 4.867.089 0,02
NextEra Energy Operating Partners
LP, 144A 4,25% 15/07/2024 USD 4.540.000 4.008.311 0,02
NextEra Energy Operating Partners
LP, 144A 4,25% 15/09/2024 USD 1.529.000 1.353.932 0,01
NextEra Energy Operating Partners
LP, 144A 4,5% 15/09/2027 USD 2.151.000 1.866.023 0,01
Nielsen Finance LLC, 144A 5%
15/04/2022 USD 13.193.000 11.612.300 0,04
NiSource, Inc., FRN 5,65% Perpetual USD 12.315.000 10.666.289 0,04
Nomura Asset Acceptance Corp.
Alternative Loan Trust, STEP, Series
2005-WF1 ‘2A5’ 5,159% 25/03/2035 USD 5.864 5.398 0,00
Northern Oil and Gas, Inc. 9,5%
15/05/2023 USD 8.536.111 7.760.797 0,03
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Northern Trust Corp., FRN 4,6%
Perpetual USD 7.507.000 6.630.345 0,03
NovaStar Mortgage Funding Trust,
FRN, Series 2004-2 ‘M4’ 4,23%
25/09/2034 USD 2.939.854 2.541.644 0,01
Novelis Corp., 144A 6,25%
15/08/2024 USD 10.305.000 9.482.907 0,04
Novelis Corp., 144A 5,875%
30/09/2026 USD 9.545.000 8.494.204 0,03
NRG Energy, Inc., 144A 5,25%
15/06/2029 USD 7.950.000 7.460.838 0,03
Nuance Communications, Inc. 5,625%
15/12/2026 USD 7.606.000 6.976.237 0,03
Oak Hill Advisors Residential Loan
Trust, STEP, Series 2017-NPL1 ‘A1’,
144A 3% 25/06/2057 USD 3.125.568 2.747.618 0,01
Oak Hill Advisors Residential Loan
Trust, STEP, Series 2017-NPL2 ‘A1’,
144A 3% 25/07/2057 USD 12.526.341 11.029.642 0,04
Oasis Petroleum, Inc., 144A 6,25%
01/05/2026 USD 14.162.000 12.115.041 0,05
OBX Trust, FRN, Series 2018-EXP1
‘2A1B’, 144A 3,254% 25/04/2048 USD 3.410.000 2.968.499 0,01
OnDeck Asset Securitization Trust
LLC, Series 2018-1A ‘C’, 144A 4,52%
18/04/2022 USD 265.000 235.777 0,00
OneMain Financial Issuance Trust,
Series 2015-1A ‘C’, 144A 5,12%
18/03/2026 USD 1.220.000 1.081.567 0,00
OneMain Financial Issuance Trust,
Series 2015-3A ‘C’, 144A 5,82%
20/11/2028 USD 1.450.000 1.350.559 0,01
Opteum Mortgage Acceptance Corp.
Asset-Backed Pass-Through
Certificates Trust, FRN, Series 2005-4
‘1A2’ 2,82% 25/11/2035 USD 966.808 847.984 0,00
Opteum Mortgage Acceptance Corp.
Asset-Backed Pass-Through
Certificates Trust, FRN, Series 2005-5
‘1APT’ 2,71% 25/12/2035 USD 6.397.216 5.298.199 0,02
Opteum Mortgage Acceptance Corp.
Trust, FRN, Series 2006-1 ‘1AC1’
2,73% 25/04/2036 USD 3.072.805 2.617.344 0,01
Opteum Mortgage Acceptance Corp.
Trust, FRN, Series 2006-1 ‘1APT’
2,64% 25/04/2036 USD 700.937 588.732 0,00
Option One Mortgage Accept Corp
Asset Asset Backed Certificates Trust,
FRN, Series 2003-5 ‘A2’ 3,07%
25/08/2033 USD 248.661 216.424 0,00
Option One Mortgage Accept Corp.
Asset Backed Certificates Trust, FRN,
Series 2003-5 ‘M1’ 3,405%
25/08/2033 USD 1.574.493 1.369.583 0,01
Option One Mortgage Accept Corp.
Asset-Backed Certificates Trust, FRN,
Series 2003-5 ‘M2’ 4,755%
25/08/2033 USD 116.884 105.576 0,00
Option One Mortgage Loan Trust,
FRN, Series 2002-3 ‘A1’ 2,93%
25/08/2032 USD 2.257.669 1.967.451 0,01
Option One Mortgage Loan Trust,
FRN, Series 2002-3 ‘A2’ 2,97%
25/08/2032 USD 401.447 350.101 0,00
Option One Mortgage Loan Trust,
FRN, Series 2004-3 ‘M2’ 3,285%
25/11/2034 USD 616.218 546.576 0,00
Outfront Media Capital LLC, 144A 5%
15/08/2027 USD 7.265.000 6.535.060 0,02
Owens-Brockway Glass Container,
Inc., 144A 5% 15/01/2022 USD 1.720.000 1.548.787 0,01
Owens-Brockway Glass Container,
Inc., 144A 5,875% 15/08/2023 USD 2.000.000 1.879.980 0,01
Owens-Brockway Glass Container,
Inc., 144A 5,375% 15/01/2025 USD 4.621.000 4.232.057 0,02
Par Pharmaceutical, Inc., 144A 7,5%
01/04/2027 USD 11.530.000 9.945.614 0,04
Parsley Energy LLC, 144A 5,375%
15/01/2025 USD 3.185.000 2.857.297 0,01
Parsley Energy LLC, 144A 5,25%
15/08/2025 USD 5.570.000 4.983.303 0,02
Parsley Energy LLC, 144A 5,625%
15/10/2027 USD 1.102.000 1.014.663 0,00
Party City Holdings, Inc., 144A
6,625% 01/08/2026 USD 4.632.000 3.962.374 0,02
PDC Energy, Inc. 6,125% 15/09/2024 USD 790.000 692.714 0,00
Peabody Energy Corp., 144A 6%
31/03/2022 USD 1.711.000 1.543.825 0,01
Peabody Energy Corp., 144A 6,375%
31/03/2025 USD 1.940.000 1.733.825 0,01
People’s Choice Home Loan
Securities Trust, FRN, Series 2004-2
‘M3’ 4,155% 25/10/2034 USD 1.050.705 935.071 0,00

PetSmart, Inc., 144A 7,125%
15/03/2023 USD 19.985.000 16.231.372 0,06
PetSmart, Inc., 144A 5,875%
01/06/2025 USD 33.067.000 27.717.793 0,10
PetSmart, Inc., 144A 8,875%
01/06/2025 USD 5.300.000 4.405.927 0,02
PGT Escrow Issuer, Inc., 144A 6,75%
01/08/2026 USD 5.505.000 5.108.148 0,02
Pilgrim’s Pride Corp., 144A 5,75%
15/03/2025 USD 14.884.000 13.379.334 0,05
Pilgrim’s Pride Corp., 144A 5,875%
30/09/2027 USD 5.205.000 4.744.154 0,02
Plains All American Pipeline LP, FRN
6,125% Perpetual USD 6.545.000 5.484.113 0,02
Plantronics, Inc., 144A 5,5%
31/05/2023 USD 16.118.000 14.088.790 0,05
PNC Financial Services Group, Inc.
(The), FRN 5% Perpetual USD 15.260.000 13.682.200 0,05
PNC Financial Services Group, Inc.
(The), FRN 4,85% Perpetual USD 20.115.000 17.830.767 0,07
PNMAC FMSR ISSUER TRUST, FRN,
Series 2018-FT1 ‘A’, 144A 4,78%
25/04/2023 USD 2.531.000 2.260.221 0,01
PNMAC GMSR ISSUER TRUST, FRN,
Series 2018-GT1 ‘A’, 144A 5,28%
25/02/2023 USD 5.930.000 5.223.371 0,02
Polaris Intermediate Corp., 144A
8,5% 01/12/2022 USD 6.444.000 5.089.261 0,02
Post Holdings, Inc., 144A 5,5%
01/03/2025 USD 10.764.000 9.799.618 0,04
Post Holdings, Inc., 144A 5%
15/08/2026 USD 16.044.000 14.324.532 0,05
Post Holdings, Inc., 144A 5,75%
01/03/2027 USD 11.818.000 10.738.630 0,04
Post Holdings, Inc., 144A 5,625%
15/01/2028 USD 3.130.000 2.825.444 0,01
Post Holdings, Inc., 144A 5,5%
15/12/2029 USD 4.622.000 4.079.855 0,02
Prestige Auto Receivables Trust,
Series 2017-1A ‘D’, 144A 3,61%
16/10/2023 USD 2.810.000 2.509.865 0,01
Prestige Auto Receivables Trust,
Series 2017-1A ‘E’, 144A 4,89%
15/05/2024 USD 1.480.000 1.341.371 0,01
Prestige Auto Receivables Trust,
Series 2018-1A ‘E’, 144A 5,03%
15/01/2026 USD 1.005.000 918.710 0,00
Prestige Brands, Inc., 144A 6,375%
01/03/2024 USD 6.525.000 6.015.237 0,02
Pretium Mortgage Credit Partners I
LLC, STEP, Series 2018-NPL3 ‘A1’,
144A 4,125% 25/08/2033 USD 11.044.379 9.792.504 0,04
Pretium Mortgage Credit Partners I
LLC, STEP, Series 2018-NPL4 ‘A1’,
144A 4,826% 25/09/2058 USD 7.854.453 6.974.276 0,03
Pretium Mortgage Credit Partners I
LLC, STEP, Series 2018-NPL4 ‘A2’,
144A 6,049% 25/09/2058 USD 18.000.000 16.066.558 0,06
Prime Security Services Borrower
LLC, 144A 9,25% 15/05/2023 USD 8.075.000 7.459.290 0,03
Prime Security Services Borrower
LLC, 144A 5,25% 15/04/2024 USD 6.377.000 5.706.393 0,02
Prime Security Services Borrower
LLC, 144A 5,75% 15/04/2026 USD 6.588.000 5.956.407 0,02
Progressive Corp. (The), FRN 5,375%
Perpetual USD 14.385.000 12.945.123 0,05
PRPM LLC, FRN, Series 2018-1A ‘A1’,
144A 3,75% 25/04/2023 USD 3.445.593 3.051.295 0,01
PRPM LLC, FRN, Series 2018-2A ‘A1’,
144A 4% 25/08/2023 USD 3.754.271 3.337.307 0,01
PRPM LLC, STEP, Series 2017-2A ‘A1’,
144A 3,47% 25/09/2022 USD 5.855.208 5.173.391 0,02
Prudential Financial, Inc., FRN
5,875% 15/09/2042 USD 20.736.000 19.468.225 0,07
Prudential Financial, Inc., FRN
5,625% 15/06/2043 USD 48.481.000 45.097.200 0,17
Prudential Financial, Inc., FRN 5,7%
15/09/2048 USD 20.204.000 19.088.025 0,07
Qorvo, Inc. 5,5% 15/07/2026 USD 6.101.000 5.641.084 0,02
Quicken Loans, Inc., 144A 5,75%
01/05/2025 USD 10.254.000 9.278.334 0,04
Quicken Loans, Inc., 144A 5,25%
15/01/2028 USD 5.074.000 4.429.760 0,02
Qwest Corp. 6,875% 15/09/2033 USD 4.659.000 4.083.455 0,02
RAAC Trust, FRN, Series 2005-RP3
‘M1’, 144A 3,204% 25/05/2039 USD 295.161 259.935 0,00
Rackspace Hosting, Inc., 144A
8,625% 15/11/2024 USD 9.531.000 7.761.338 0,03
Rain CII Carbon LLC, 144A 7,25%
01/04/2025 USD 8.195.000 6.695.320 0,03
RALI Trust, Series 2006-QS3 ‘1A10’
6% 25/03/2036 USD 1.855.365 1.558.887 0,01
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RALI Trust, FRN, Series 2006-QO4
‘2A1’ 2,594% 25/04/2046 USD 2.697.730 2.276.671 0,01
RALI Trust, Series 2005-QS2 ‘A1’
5,5% 25/02/2035 USD 85.712 77.196 0,00
RALI Trust, Series 2005-QS6 ‘A1’ 5%
25/05/2035 USD 3.213.243 2.731.281 0,01
RALI Trust, FRN, Series 2006-QS10
‘A13’ 2,804% 25/08/2036 USD 2.789.908 1.884.679 0,01
RALI Trust, FRN, Series 2005-QA5
‘A2’ 5,292% 25/04/2035 USD 824.095 710.850 0,00
RALI Trust, Series 2006-QS4 ‘A2’ 6%
25/04/2036 USD 427.362 356.644 0,00
RALI Trust, FRN, Series 2007-QS5 ‘A2’
2,924% 25/03/2037 USD 2.778.795 1.896.818 0,01
RALI Trust, Series 2005-QS17 ‘A3’ 6%
25/12/2035 USD 211.125 183.171 0,00
RALI Trust, Series 2006-QS17 ‘A5’ 6%
25/12/2036 USD 3.291.827 2.726.311 0,01
RALI Trust, Series 2006-QS1 ‘A7’
5,75% 25/01/2036 USD 5.541.515 4.793.403 0,02
RAMP Trust, FRN, Series 2002-RS2
‘AI5’ 5,923% 25/03/2032 USD 251.475 232.623 0,00
RAMP Trust, FRN, Series 2006-RZ3
‘M1’ 2,754% 25/08/2036 USD 5.500.000 4.828.247 0,02
RASC Trust, FRN, Series 2001-KS3
‘AII’ 2,864% 25/09/2031 USD 686.560 598.562 0,00
RASC Trust, FRN, Series 2005-EMX1
‘M1’ 3,049% 25/03/2035 USD 3.781.603 3.333.795 0,01
RASC Trust, FRN, Series 2005-KS2
‘M1’ 3,049% 25/03/2035 USD 189.007 166.646 0,00
RBS Global, Inc., 144A 4,875%
15/12/2025 USD 3.760.000 3.349.040 0,01
Refinitiv US Holdings, Inc., 144A
6,25% 15/05/2026 USD 3.979.000 3.612.686 0,01
Refinitiv US Holdings, Inc., 144A
8,25% 15/11/2026 USD 3.972.000 3.585.062 0,01
Reliance Holding USA, Inc., Reg. S
5,4% 14/02/2022 USD 2.030.000 1.892.638 0,01
Renaissance Home Equity Loan Trust,
FRN, Series 2003-3 ‘A’ 3,404%
25/12/2033 USD 1.470.400 1.274.363 0,01
Renaissance Home Equity Loan Trust,
STEP, Series 2005-4 ‘A3’ 5,565%
25/02/2036 USD 7.756 6.808 0,00
Renaissance Home Equity Loan Trust,
STEP, Series 2005-1 ‘AF6’ 4,97%
25/05/2035 USD 198.164 181.808 0,00
Renaissance Home Equity Loan Trust,
FRN, Series 2004-1 ‘AV3’ 3,37%
25/05/2034 USD 6.669.673 5.834.524 0,02
Renaissance Home Equity Loan Trust,
FRN, Series 2005-2 ‘AV3’ 2,8%
25/08/2035 USD 258.563 222.556 0,00
Renaissance Home Equity Loan Trust,
FRN, Series 2002-3 ‘M1’ 3,93%
25/12/2032 USD 1.408.003 1.246.585 0,01
Renaissance Home Equity Loan Trust,
FRN, Series 2003-1 ‘M1’ 3,93%
25/06/2033 USD 514.583 449.147 0,00
Renaissance Home Equity Loan Trust,
FRN, Series 2003-3 ‘M1’ 3,499%
25/12/2033 USD 800.544 698.538 0,00
Renaissance Home Equity Loan Trust,
FRN, Series 2003-4 ‘M1’ 3,28%
25/03/2034 USD 996.741 885.357 0,00
Renaissance Home Equity Loan Trust,
STEP, Series 2003-3 ‘M2F’ 6,181%
25/12/2033 USD 377.331 345.546 0,00
Renaissance Home Equity Loan Trust,
STEP, Series 2003-4 ‘M2F’ 6,244%
25/03/2034 USD 505.537 431.434 0,00
Residential Asset Securitization Trust,
Series 2007-A5 ‘2A2’ 6% 25/05/2037 USD 9.770.398 7.970.873 0,03
Residential Asset Securitization Trust,
Series 2006-A8 ‘3A1’ 6% 25/08/2036 USD 3.821.439 2.772.309 0,01
Residential Asset Securitization Trust,
Series 2004-A6 ‘A1’ 5% 25/08/2019 USD 26.102 22.923 0,00
Residential Asset Securitization Trust,
Series 2005-A14 ‘A1’ 5,5%
25/12/2035 USD 60.439 43.280 0,00
Residential Asset Securitization Trust,
Series 2005-A8CB ‘A11’ 6%
25/07/2035 USD 844.062 681.123 0,00
Residential Asset Securitization Trust,
Series 2005-A3 ‘A2’ 5,5%
25/04/2035 USD 694.568 535.791 0,00
Reynolds Group Issuer, Inc., 144A
5,125% 15/07/2023 USD 510.000 457.242 0,00
Reynolds Group Issuer, Inc. 6,875%
15/02/2021 USD 3.243.589 2.860.990 0,01
RFMSI Trust, Series 2006-S10 ‘1A1’
6% 25/10/2036 USD 7.729.269 6.477.467 0,02

RFMSI Trust, Series 2004-S9 ‘2A1’
4,75% 25/12/2019 USD 20.904 18.277 0,00
RFMSI Trust, FRN, Series 2006-SA4
‘2A1’ 5,345% 25/11/2036 USD 2.622.357 2.224.363 0,01
RFMSI Trust, Series 2006-S6 ‘A14’
6% 25/07/2036 USD 3.674.984 3.234.340 0,01
RFMSI Trust, Series 2005-S7 ‘A6’
5,5% 25/11/2035 USD 225.248 193.808 0,00
Rite Aid Corp., 144A 6,125%
01/04/2023 USD 17.177.000 12.486.904 0,05
Sabre GLBL, Inc., 144A 5,375%
15/04/2023 USD 16.746.000 15.079.065 0,06
Sabre GLBL, Inc., 144A 5,25%
15/11/2023 USD 2.241.000 2.037.613 0,01
Santander Prime Auto Issuance Notes
Trust, Series 2018-A ‘F’, 144A 6,8%
15/09/2025 USD 2.026.946 1.830.745 0,01
SASCO Mortgage Loan Trust, FRN,
Series 2004-GEL3 ‘M1’ 3,979%
25/08/2034 USD 633.031 558.614 0,00
Saxon Asset Securities Trust, FRN,
Series 2004-2 ‘AF3’ 4,131%
25/08/2035 USD 110.383 99.256 0,00
Saxon Asset Securities Trust, FRN,
Series 2003-3 ‘M1’ 3,405%
25/12/2033 USD 2.201.169 1.889.266 0,01
Saxon Asset Securities Trust, FRN,
Series 2004-2 ‘MV2’ 4,23%
25/08/2035 USD 804.940 713.054 0,00
SBA Communications Corp., REIT 4%
01/10/2022 USD 1.594.000 1.416.208 0,01
SBA Communications Corp., REIT
4,875% 01/09/2024 USD 13.016.000 11.782.447 0,04
Scientific Games International, Inc.,
144A 5% 15/10/2025 USD 24.232.000 21.555.392 0,08
Scientific Games International, Inc.,
144A 8,25% 15/03/2026 USD 1.924.000 1.773.190 0,01
Scientific Games International, Inc.
10% 01/12/2022 USD 5.675.000 5.236.604 0,02
Sealed Air Corp., 144A 5,25%
01/04/2023 USD 867.000 799.738 0,00
Sealed Air Corp., 144A 5,125%
01/12/2024 USD 960.000 885.523 0,00
Sealed Air Corp., 144A 5,5%
15/09/2025 USD 565.000 529.853 0,00
Seasoned Credit Risk Transfer Trust,
IO, FRN, Series 2017-3 ‘AIO’ 0,098%
25/07/2056 USD 314.066.198 442.677 0,00
Securitized Asset-Backed Receivables
LLC Trust, FRN, Series 2004-NC1 ‘M1’
3,21% 25/02/2034 USD 644.207 570.046 0,00
Securitized Asset-Backed Receivables
LLC Trust, FRN, Series 2004-OP2 ‘M1’
3,379% 25/08/2034 USD 7.013.657 6.154.702 0,02
Securitized Asset-Backed Receivables
LLC Trust, FRN, Series 2004-OP1 ‘M2’
4,08% 25/02/2034 USD 397.483 348.671 0,00
Securitized Asset-Backed Receivables
LLC Trust, FRN, Series 2005-FR2 ‘M2’
3,405% 25/03/2035 USD 1.110.318 980.109 0,00
Securitized Asset-Backed Receivables
LLC Trust, FRN, Series 2005-OP1 ‘M2’
3,105% 25/01/2035 USD 2.564.449 2.239.341 0,01
SemGroup Corp. 6,375% 15/03/2025 USD 4.417.000 3.738.236 0,01
SemGroup Corp. 7,25% 15/03/2026 USD 5.552.000 4.792.808 0,02
Sequoia Mortgage Trust, FRN, Series
2007-3 ‘1A1’ 2,641% 20/07/2036 USD 1.840.707 1.576.388 0,01
Sequoia Mortgage Trust, FRN, Series
2018-2 ‘A4’, 144A 3,5% 25/02/2048 USD 7.358.719 6.556.403 0,02
Sinclair Television Group, Inc., 144A
5,625% 01/08/2024 USD 7.899.000 7.141.236 0,03
Sinclair Television Group, Inc., 144A
5,875% 15/03/2026 USD 3.000.000 2.707.962 0,01
Sinclair Television Group, Inc., 144A
5,125% 15/02/2027 USD 2.090.000 1.811.507 0,01
Sinclair Television Group, Inc. 5,375%
01/04/2021 USD 8.586.000 7.569.576 0,03
Sinclair Television Group, Inc. 6,125%
01/10/2022 USD 4.814.000 4.315.730 0,02
Sirius XM Radio, Inc., 144A 4,625%
15/05/2023 USD 4.871.000 4.343.916 0,02
Sirius XM Radio, Inc., 144A 4,625%
15/07/2024 USD 5.980.000 5.370.868 0,02
Sirius XM Radio, Inc., 144A 6%
15/07/2024 USD 30.159.000 27.352.169 0,10
Sirius XM Radio, Inc., 144A 5,375%
15/04/2025 USD 20.801.000 18.877.980 0,07
Sirius XM Radio, Inc., 144A 5,375%
15/07/2026 USD 10.433.000 9.507.988 0,04
Sirius XM Radio, Inc., 144A 5%
01/08/2027 USD 3.964.000 3.539.309 0,01
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Sirius XM Radio, Inc., 144A 5,5%
01/07/2029 USD 3.956.000 3.560.369 0,01
Six Flags Entertainment Corp., 144A
4,875% 31/07/2024 USD 5.975.000 5.321.184 0,02
Sofi Consumer Loan Program Trust,
Series 2018-1 ‘B’, 144A 3,65%
25/02/2027 USD 1.195.000 1.075.991 0,00
Solera LLC, 144A 10,5% 01/03/2024 USD 5.876.000 5.594.359 0,02
Sotheby’s, 144A 4,875% 15/12/2025 USD 6.070.000 5.442.849 0,02
Soundview Home Loan Trust, FRN,
Series 2006-OPT2 ‘A3’ 2,584%
25/05/2036 USD 555.435 488.577 0,00
Soundview Home Loan Trust, FRN,
Series 2004-WMC1 ‘M2’ 3,225%
25/01/2035 USD 186.034 162.075 0,00
Specialty Underwriting & Residential
Finance Trust, FRN, Series 2004-BC3
‘M1’ 3,334% 25/07/2035 USD 859.906 756.623 0,00
Specialty Underwriting & Residential
Finance Trust, FRN, Series 2004-BC1
‘M2’ 4,009% 25/02/2035 USD 241.468 213.041 0,00
Springleaf Finance Corp. 6,125%
15/05/2022 USD 7.090.000 6.698.226 0,03
Springleaf Finance Corp. 5,625%
15/03/2023 USD 10.653.000 9.953.959 0,04
Springleaf Finance Corp. 6,875%
15/03/2025 USD 4.055.000 3.883.333 0,01
Springleaf Finance Corp. 7,125%
15/03/2026 USD 11.280.000 10.823.423 0,04
Sprint Communications, Inc., 144A
7% 01/03/2020 USD 5.276.000 4.750.815 0,02
SPX FLOW, Inc., 144A 5,625%
15/08/2024 USD 5.470.000 4.997.584 0,02
SPX FLOW, Inc., 144A 5,875%
15/08/2026 USD 4.745.000 4.376.883 0,02
SRC Energy, Inc. 6,25% 01/12/2025 USD 511.000 407.387 0,00
SS&C Technologies, Inc., 144A 5,5%
30/09/2027 USD 11.588.000 10.555.443 0,04
STACR Trust, FRN, Series 2018-DNA2
‘M1’, 144A 3,204% 25/12/2030 USD 4.468.358 3.934.035 0,02
STACR Trust, FRN, Series 2018-DNA2
‘M2’, 144A 4,554% 25/12/2030 USD 6.800.000 5.981.859 0,02
STACR Trust, FRN, Series 2018-DNA3
‘M2’, 144A 4,504% 25/09/2048 USD 9.250.000 8.136.747 0,03
Standard Industries, Inc., 144A 6%
15/10/2025 USD 8.620.000 8.011.237 0,03
Standard Industries, Inc., 144A 5%
15/02/2027 USD 2.683.000 2.382.977 0,01
Standard Industries, Inc., 144A 4,75%
15/01/2028 USD 18.233.000 15.897.874 0,06
Stanwich Mortgage Loan Trust, STEP,
Series 2018-NPB1 ‘A1’, 144A 4,016%
16/05/2023 USD 8.299.263 7.341.361 0,03
Stanwich Mortgage Loan Trust, STEP,
Series 2018-NPB2 ‘A1’, 144A 4,5%
18/10/2023 USD 9.957.335 8.839.121 0,03
Staples, Inc., 144A 7,5% 15/04/2026 USD 17.060.000 14.884.094 0,06
Staples, Inc., 144A 10,75%
15/04/2027 USD 13.414.000 11.632.121 0,04
Starwood Mortgage Residential Trust,
FRN, Series 2018-IMC1 ‘A1’, 144A
3,793% 25/03/2048 USD 5.887.873 5.279.361 0,02
State Street Corp., FRN 5,25%
Perpetual USD 6.835.000 6.113.498 0,02
State Street Corp., FRN 5,625%
Perpetual USD 17.788.000 15.843.261 0,06
Station Casinos LLC, 144A 5%
01/10/2025 USD 6.183.000 5.452.106 0,02
Steel Dynamics, Inc. 5,25%
15/04/2023 USD 1.869.000 1.674.787 0,01
Steel Dynamics, Inc. 4,125%
15/09/2025 USD 3.395.000 2.999.447 0,01
Stevens Holding Co., Inc., 144A
6,125% 01/10/2026 USD 3.990.000 3.689.219 0,01
Structured Adjustable Rate Mortgage
Loan Trust, FRN, Series 2005-1 ‘1A1’
4,278% 25/02/2035 USD 964.167 861.496 0,00
Structured Adjustable Rate Mortgage
Loan Trust, FRN, Series 2004-20
‘3A1’ 4,054% 25/01/2035 USD 127.155 112.609 0,00
Structured Adjustable Rate Mortgage
Loan Trust, FRN, Series 2005-1 ‘5A1’
4,382% 25/02/2035 USD 491.574 435.805 0,00
Structured Asset Investment Loan
Trust, FRN, Series 2004-BNC1 ‘A5’
3,644% 25/09/2034 USD 159.253 140.563 0,00
Structured Asset Investment Loan
Trust, FRN, Series 2003-BC12 ‘M1’
3,405% 25/11/2033 USD 239.214 203.409 0,00
Structured Asset Investment Loan
Trust, FRN, Series 2003-BC3 ‘M1’
3,855% 25/04/2033 USD 8.188 7.210 0,00

Structured Asset Investment Loan
Trust, FRN, Series 2003-BC6 ‘M1’
3,529% 25/07/2033 USD 1.497.776 1.321.192 0,01
Structured Asset Investment Loan
Trust, FRN, Series 2003-BC7 ‘M1’
3,529% 25/07/2033 USD 331.263 291.752 0,00
Structured Asset Investment Loan
Trust, FRN, Series 2004-1 ‘M1’
3,405% 25/02/2034 USD 9.713 8.113 0,00
Structured Asset Investment Loan
Trust, FRN, Series 2004-6 ‘M1’
3,304% 25/07/2034 USD 1.324.478 1.157.888 0,00
Structured Asset Investment Loan
Trust, FRN, Series 2004-7 ‘M1’
3,454% 25/08/2034 USD 238.470 209.496 0,00
Structured Asset Investment Loan
Trust, FRN, Series 2005-HE2 ‘M1’
3,124% 25/07/2035 USD 834.044 736.541 0,00
Structured Asset Investment Loan
Trust, FRN, Series 2003-BC11 ‘M2’
4,954% 25/10/2033 USD 156.552 145.691 0,00
Structured Asset Investment Loan
Trust, FRN, Series 2004-1 ‘M2’ 5,13%
25/02/2034 USD 20 17 0,00
Structured Asset Investment Loan
Trust, FRN, Series 2004-8 ‘M2’ 3,36%
25/09/2034 USD 117.709 103.164 0,00
Structured Asset Investment Loan
Trust, FRN, Series 2004-5 ‘M3’ 3,36%
25/05/2034 USD 557.833 490.601 0,00
Structured Asset Mortgage
Investments II Trust, FRN, Series
2006-AR6 ‘2A1’ 2,62% 25/07/2046 USD 4.171.321 3.173.236 0,01
Structured Asset Mortgage
Investments II Trust, FRN, Series
2005-AR5 ‘A3’ 2,691% 19/07/2035 USD 891.426 777.142 0,00
Structured Asset Securities Corp.
Mortgage Loan Trust, FRN, Series
2006-BC4 ‘A4’ 2,6% 25/12/2036 USD 2.934.298 2.513.135 0,01
Structured Asset Securities Corp.
Mortgage Loan Trust, FRN, Series
2006-BC6 ‘A4’ 2,6% 25/01/2037 USD 1.754.654 1.522.573 0,01
Structured Asset Securities Corp.
Mortgage Pass-Through Certificates
Trust, Series 2002-AL1 ‘A3’ 3,45%
25/02/2032 USD 2.694.374 2.321.494 0,01
Structured Asset Securities Corp.
Mortgage Pass-Through Certificates
Trust, FRN, Series 2003-35 ‘B1’
5,452% 25/12/2033 USD 210.348 151.326 0,00
Structured Asset Securities Corp.
Trust, Series 2005-1 ‘6A1’ 6%
25/02/2035 USD 1.468.830 1.312.697 0,01
Summit Materials LLC, 144A 5,125%
01/06/2025 USD 2.775.000 2.453.061 0,01
Sunoco LP, 144A 6% 15/04/2027 USD 5.355.000 4.933.209 0,02
Sunoco LP 4,875% 15/01/2023 USD 3.475.000 3.126.389 0,01
Sunoco LP 5,5% 15/02/2026 USD 2.335.000 2.140.077 0,01
Sunoco LP 5,875% 15/03/2028 USD 1.059.000 967.879 0,00
SunTrust Banks, Inc., FRN 5,05%
Perpetual USD 37.633.000 32.730.307 0,12
SunTrust Banks, Inc., FRN 5,125%
Perpetual USD 23.790.000 20.454.665 0,08
SunTrust Banks, Inc., FRN 5,625%
Perpetual USD 3.529.000 3.130.298 0,01
Symantec Corp., 144A 5%
15/04/2025 USD 7.304.000 6.564.656 0,02
Syneos Health, Inc., 144A 7,5%
01/10/2024 USD 2.070.000 1.900.317 0,01
Talen Energy Supply LLC 6,5%
01/06/2025 USD 4.104.000 3.102.489 0,01
Tallgrass Energy Partners LP, 144A
5,5% 15/09/2024 USD 4.701.000 4.258.863 0,02
Tallgrass Energy Partners LP, 144A
5,5% 15/01/2028 USD 4.285.000 3.797.291 0,01
Targa Resources Partners LP, 144A
6,5% 15/07/2027 USD 7.168.000 6.836.775 0,03
Targa Resources Partners LP, 144A
6,875% 15/01/2029 USD 5.351.000 5.217.826 0,02
Targa Resources Partners LP 4,25%
15/11/2023 USD 6.325.000 5.583.071 0,02
Targa Resources Partners LP 5,125%
01/02/2025 USD 3.431.000 3.115.980 0,01
Targa Resources Partners LP 5%
15/01/2028 USD 3.710.000 3.291.191 0,01
Team Health Holdings, Inc., 144A
6,375% 01/02/2025 USD 17.723.000 11.755.028 0,04
TEGNA, Inc., 144A 4,875%
15/09/2021 USD 2.730.000 2.410.284 0,01
TEGNA, Inc., 144A 5,5% 15/09/2024 USD 1.750.000 1.583.488 0,01
Tenet Healthcare Corp., 144A 6,25%
01/02/2027 USD 16.550.000 15.104.523 0,06
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Tennant Co. 5,625% 01/05/2025 USD 9.538.000 8.651.409 0,03
Terex Corp., 144A 5,625%
01/02/2025 USD 11.830.000 10.612.923 0,04
Terraform Global Operating LLC,
144A 6,125% 01/03/2026 USD 1.940.000 1.712.802 0,01
TerraForm Power Operating LLC,
144A 4,25% 31/01/2023 USD 4.179.000 3.671.232 0,01
TerraForm Power Operating LLC,
144A 5% 31/01/2028 USD 5.622.000 4.926.554 0,02
T-Mobile USA, Inc. 6% 01/03/2023 USD 2.584.000 2.327.657 0,01
T-Mobile USA, Inc. 6,5% 15/01/2024 USD 4.464.000 4.076.389 0,02
T-Mobile USA, Inc. 6% 15/04/2024 USD 6.264.000 5.746.673 0,02
T-Mobile USA, Inc. 6,375%
01/03/2025 USD 12.825.000 11.697.823 0,04
T-Mobile USA, Inc. 6,5% 15/01/2026 USD 41.486.000 39.322.246 0,15
T-Mobile USA, Inc. 4,5% 01/02/2026 USD 4.124.000 3.718.958 0,01
T-Mobile USA, Inc. 4,75% 01/02/2028 USD 20.867.000 18.891.408 0,07
Toorak Mortgage Corp. Ltd., STEP,
Series 2018-1 ‘A1’, 144A 4,336%
25/08/2021 USD 7.520.000 6.656.228 0,03
TransMontaigne Partners LP 6,125%
15/02/2026 USD 2.757.000 2.331.186 0,01
TreeHouse Foods, Inc., 144A 6%
15/02/2024 USD 9.705.000 8.802.886 0,03
Tricolor Auto Securitization Trust,
Series 2018-2A ‘A’, 144A 3,96%
15/10/2021 USD 2.176.184 1.922.576 0,01
TriMas Corp., 144A 4,875%
15/10/2025 USD 5.343.000 4.749.539 0,02
Tronox, Inc., 144A 6,5% 15/04/2026 USD 3.260.000 2.842.974 0,01
Tutor Perini Corp., 144A 6,875%
01/05/2025 USD 2.715.000 2.293.908 0,01
Twin River Worldwide Holdings, Inc.,
144A 6,75% 01/06/2027 USD 5.893.000 5.396.994 0,02
Ultra Resources, Inc. 11% 12/07/2024 USD 21.299.000 7.110.207 0,03
UMBS AL9859 3% 01/03/2047 USD 28.691.272 25.560.730 0,10
UMBS AS4085 4% 01/12/2044 USD 5.814.954 5.409.047 0,02
UMBS AS8650 3% 01/01/2047 USD 15.932.764 14.188.181 0,05
UMBS AS9403 3,5% 01/04/2047 USD 3.055.480 2.801.947 0,01
UMBS BH9215 3,5% 01/01/2048 USD 35.718.572 32.235.270 0,12
UMBS BH9923 3,5% 01/09/2047 USD 46.143.591 41.619.428 0,16
UMBS BJ0645 3,5% 01/03/2048 USD 64.823.751 59.122.280 0,22
UMBS BJ1069 4% 01/01/2048 USD 11.007.358 10.063.987 0,04
UMBS BM3100 4% 01/11/2037 USD 19.809.246 18.324.440 0,07
UMBS BM3141 3,5% 01/11/2047 USD 12.836.916 11.755.067 0,04
UMBS BM3567 4% 01/09/2047 USD 21.740.419 20.236.715 0,08
UMBS BM3778 3,5% 01/12/2047 USD 64.116.254 58.718.574 0,22
UMBS BM3788 3,5% 01/03/2048 USD 146.193.477 133.413.576 0,50
UMBS BM3791 3,5% 01/04/2038 USD 33.899.289 30.860.856 0,12
UMBS BM4028 3,5% 01/10/2047 USD 12.699.885 11.608.798 0,04
UMBS BM4483 4% 01/09/2048 USD 11.685.620 10.859.854 0,04
UMBS BM5483 3,5% 01/04/2048 USD 21.457.112 19.357.124 0,07
UMBS BM5897 3,5% 01/05/2048 USD 9.647.824 8.697.672 0,03
UMBS CA0995 3,5% 01/01/2048 USD 40.875.686 37.282.698 0,14
UMBS CA1231 3,5% 01/02/2038 USD 3.555.761 3.238.507 0,01
UMBS MA2670 3% 01/07/2046 USD 21.274.119 18.958.633 0,07
UMBS MA2863 3% 01/01/2047 USD 34.638.523 30.831.043 0,12
United Continental Holdings, Inc. 5%
01/02/2024 USD 5.794.000 5.255.427 0,02
United Continental Holdings, Inc.
4,875% 15/01/2025 USD 3.458.000 3.133.149 0,01
Uniti Group LP, REIT, 144A 6%
15/04/2023 USD 6.795.000 5.715.677 0,02
Uniti Group LP, REIT, 144A 7,125%
15/12/2024 USD 975.000 766.597 0,00
Uniti Group LP, REIT 8,25%
15/10/2023 USD 5.609.000 4.631.585 0,02
Univar USA, Inc., 144A 6,75%
15/07/2023 USD 2.281.000 2.041.420 0,01
Univision Communications, Inc., 144A
5,125% 15/05/2023 USD 1.185.000 1.016.756 0,00
Univision Communications, Inc., 144A
5,125% 15/02/2025 USD 3.547.000 2.973.683 0,01
Upgrade Receivables Trust, Series
2018-1A ‘A’, 144A 3,76% 15/11/2024 USD 908.077 801.883 0,00
US Bancorp, FRN 5,3% Perpetual USD 9.019.000 8.291.061 0,03
USA Compression Partners LP, 144A
6,875% 01/09/2027 USD 570.000 528.674 0,00
USA Compression Partners LP
6,875% 01/04/2026 USD 1.654.000 1.544.296 0,01
Valvoline, Inc. 5,5% 15/07/2024 USD 710.000 647.895 0,00
Vantage Data Centers Issuer LLC,
Series 2018-1A ‘A2’, 144A 4,072%
16/02/2043 USD 1.085.333 981.159 0,00
Vantiv LLC, 144A 4,375% 15/11/2025 USD 6.724.000 6.141.954 0,02
Velocity Commercial Capital Loan
Trust, FRN, Series 2018-2 ‘A’, 144A
4,05% 26/10/2048 USD 7.819.537 7.272.410 0,03

Velocity Commercial Capital Loan
Trust, FRN, Series 2018-2 ‘M2’, 144A
4,51% 26/10/2048 USD 539.252 506.799 0,00
Velocity Commercial Capital Loan
Trust, FRN, Series 2018-2 ‘M3’, 144A
4,72% 26/10/2048 USD 750.051 700.277 0,00
Vertiv Group Corp., 144A 9,25%
15/10/2024 USD 19.536.000 16.561.605 0,06
Verus Securitization Trust, FRN,
Series 2018-1 ‘A1’, 144A 2,929%
25/02/2048 USD 3.749.186 3.303.853 0,01
Verus Securitization Trust, FRN,
Series 2018-2 ‘A1’, 144A 3,677%
01/06/2058 USD 10.392.144 9.261.199 0,03
Verus Securitization Trust, FRN,
Series 2018-3 ‘A1’, 144A 4,108%
25/10/2058 USD 5.573.495 5.036.704 0,02
Verus Securitization Trust, FRN,
Series 2018-INV1 ‘A2’, 144A 3,849%
25/03/2058 USD 1.453.981 1.302.025 0,01
Verus Securitization Trust, FRN,
Series 2018-INV1 ‘A3’, 144A 4,052%
25/03/2058 USD 2.217.120 1.988.959 0,01
Viacom, Inc., FRN 5,875%
28/02/2057 USD 12.005.000 10.754.627 0,04
Viacom, Inc., FRN 6,25% 28/02/2057 USD 29.171.000 26.513.524 0,10
VICI Properties 1 LLC, REIT 8%
15/10/2023 USD 14.904.763 14.304.938 0,05
VOLT LXII LLC, STEP, Series
2017-NPL9 ‘A1’, 144A 3,125%
25/09/2047 USD 4.203.515 3.710.329 0,01
VOLT LXIV LLC, STEP, Series
2017-NP11 ‘A1’, 144A 3,375%
25/10/2047 USD 3.157.232 2.789.061 0,01
VOLT LXV LLC, STEP, Series
2018-NPL1 ‘A1’, 144A 3,75%
25/04/2048 USD 3.037.378 2.684.865 0,01
VOLT LXXIII LLC, STEP, Series
2018-NPL9 ‘A1A’, 144A 4,458%
25/10/2048 USD 6.861.830 6.099.549 0,02
Voya Financial, Inc., FRN 5,65%
15/05/2053 USD 19.259.000 17.525.824 0,07
W&T Offshore, Inc., 144A 9,75%
01/11/2023 USD 8.968.000 7.547.062 0,03
W.R. Grace & Co.-Conn., 144A 5,625%
01/10/2024 USD 2.398.000 2.264.629 0,01
Wabash National Corp., 144A 5,5%
01/10/2025 USD 5.466.000 4.549.758 0,02
Wachovia Bank Commercial
Mortgage Trust, FRN, Series
2007-C34 ‘AJ’ 6,123% 15/05/2046 USD 1.254.314 1.109.898 0,00
Wachovia Bank Commercial
Mortgage Trust, FRN, Series
2007-C34 ‘B’ 6,198% 15/05/2046 USD 3.500.000 3.100.100 0,01
WaMu Mortgage Pass-Through
Certificates Trust, FRN, Series
2005-AR16 ‘1A1’ 4,243% 25/12/2035 USD 663.122 582.277 0,00
WaMu Mortgage Pass-Through
Certificates Trust, FRN, Series
2006-AR10 ‘1A1’ 3,841% 25/09/2036 USD 5.420.708 4.605.149 0,02
WaMu Mortgage Pass-Through
Certificates Trust, FRN, Series
2006-AR2 ‘1A1’ 4,23% 25/03/2036 USD 649.059 558.989 0,00
WaMu Mortgage Pass-Through
Certificates Trust, FRN, Series
2005-AR14 ‘1A3’ 4,185% 25/12/2035 USD 2.702.940 2.368.881 0,01
WaMu Mortgage Pass-Through
Certificates Trust, FRN, Series
2005-AR18 ‘1A3A’ 4,25% 25/01/2036 USD 139.811 126.951 0,00
WaMu Mortgage Pass-Through
Certificates Trust, FRN, Series
2005-AR14 ‘1A4’ 4,185% 25/12/2035 USD 1.993.873 1.747.448 0,01
WaMu Mortgage Pass-Through
Certificates Trust, FRN, Series
2004-AR11 ‘A’ 4,152% 25/10/2034 USD 780.717 694.797 0,00
WaMu Mortgage Pass-Through
Certificates Trust, FRN, Series
2004-AR10 ‘A1B’ 2,824%
25/07/2044 USD 2.329.160 2.063.720 0,01
WaMu Mortgage Pass-Through
Certificates Trust, FRN, Series
2005-AR7 ‘A3’ 4,134% 25/08/2035 USD 196.608 176.469 0,00
WaMu Mortgage Pass-Through
Certificates Trust, FRN, Series
2005-AR5 ‘A6’ 4,366% 25/05/2035 USD 3.592.515 3.242.670 0,01
Washington Mutual Mortgage
Pass-Through Certificates WMALT
Trust, Series 2005-1 ‘1A3’ 5,5%
25/03/2035 USD 210.889 182.758 0,00
Washington Mutual Mortgage
Pass-Through Certificates WMALT
Trust, Series 2007-4 ‘1A3’ 6%
25/06/2037 USD 4.798.726 3.999.388 0,02
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Washington Mutual Mortgage
Pass-Through Certificates WMALT
Trust, FRN, Series 2007-1 ‘1A7’
3,004% 25/02/2037 USD 5.112.720 3.380.384 0,01
Washington Mutual Mortgage
Pass-Through Certificates WMALT
Trust, Series 2005-10 ‘2A5’ 5,75%
25/11/2035 USD 3.287.267 2.824.489 0,01
Washington Mutual Mortgage
Pass-Through Certificates WMALT
Trust, Series 2006-5 ‘2CB5’ 6,5%
25/07/2036 USD 56.721 43.162 0,00
Washington Mutual Mortgage
Pass-Through Certificates WMALT
Trust, Series 2005-10 ‘4CB1’ 5,75%
25/12/2035 USD 284.376 250.640 0,00
Washington Mutual Mortgage
Pass-Through Certificates WMALT
Trust, Series 2005-4 ‘CB7’ 5,5%
25/06/2035 USD 208.414 180.208 0,00
Wells Fargo & Co., FRN 5,9%
Perpetual USD 59.763.000 55.010.039 0,21
Wells Fargo & Co., FRN 5,875%
Perpetual USD 12.229.000 11.663.053 0,04
Wells Fargo Commercial Mortgage
Trust, FRN, Series 2018-C48 ‘C’
5,121% 15/01/2052 USD 1.585.000 1.530.129 0,01
Wells Fargo Home Equity
Asset-Backed Securities Trust, FRN,
Series 2004-2 ‘M1’ 3,33%
25/10/2034 USD 1.308.925 1.157.110 0,00
Wells Fargo Home Equity
Asset-Backed Securities Trust, FRN,
Series 2004-2 ‘M5’ 4,305%
25/10/2034 USD 488.213 419.596 0,00
Wells Fargo Home Equity
Asset-Backed Securities Trust, FRN,
Series 2004-2 ‘M8A’, 144A 6,93%
25/10/2034 USD 182.680 149.603 0,00
Wells Fargo Home Equity
Asset-Backed Securities Trust, FRN,
Series 2004-2 ‘M8B’, 144A 5%
25/10/2034 USD 182.680 150.511 0,00
Wells Fargo Home Equity Trust
Mortgage Pass-Through Certificates,
FRN, Series 2004-1 ‘M2’ 3,034%
25/04/2034 USD 468.608 394.059 0,00
Wells Fargo Home Equity Trust
Mortgage Pass-Through Certificates,
FRN, Series 2004-1 ‘M4’ 3,554%
25/04/2034 USD 136.414 106.562 0,00
Wells Fargo Mortgage Backed
Securities Trust, FRN, Series
2004-DD ‘1A1’ 5,011% 25/01/2035 USD 5.142.606 4.786.272 0,02
Wells Fargo Mortgage Backed
Securities Trust, FRN, Series
2005-AR10 ‘1A1’ 4,878% 25/06/2035 USD 1.401.812 1.250.585 0,01
Wells Fargo Mortgage Backed
Securities Trust, FRN, Series
2005-AR11 ‘1A1’ 4,849% 25/06/2035 USD 330.548 298.355 0,00
Wells Fargo Mortgage Backed
Securities Trust, FRN, Series
2005-AR5 ‘1A1’ 5,223% 25/04/2035 USD 1.340.273 1.199.602 0,00
Wells Fargo Mortgage Backed
Securities Trust, FRN, Series
2005-AR8 ‘1A1’ 4,93% 25/06/2035 USD 1.418.030 1.258.087 0,01
Wells Fargo Mortgage Backed
Securities Trust, Series 2007-2 ‘1A13’
6% 25/03/2037 USD 41.022 35.553 0,00
Wells Fargo Mortgage Backed
Securities Trust, FRN, Series 2004-Q
‘1A2’ 4,72% 25/09/2034 USD 195.582 178.940 0,00
Wells Fargo Mortgage Backed
Securities Trust, FRN, Series
2005-AR15 ‘1A6’ 4,666% 25/09/2035 USD 1.043.679 913.941 0,00
Wells Fargo Mortgage Backed
Securities Trust, Series 2006-4 ‘1A9’
5,75% 25/04/2036 USD 100.759 89.407 0,00
Wells Fargo Mortgage Backed
Securities Trust, FRN, Series
2005-AR3 ‘2A1’ 4,693% 25/03/2035 USD 403.376 366.232 0,00
Wells Fargo Mortgage Backed
Securities Trust, FRN, Series
2005-AR7 ‘2A1’ 5,089% 25/05/2035 USD 45.983 40.662 0,00
Wells Fargo Mortgage Backed
Securities Trust, FRN, Series
2006-AR2 ‘2A1’ 4,948% 25/03/2036 USD 757.291 686.428 0,00
Wells Fargo Mortgage Backed
Securities Trust, FRN, Series
2005-AR2 ‘2A2’ 5,147% 25/03/2035 USD 877.683 800.960 0,00
Wells Fargo Mortgage Backed
Securities Trust, FRN, Series
2005-AR4 ‘2A2’ 5,104% 25/04/2035 USD 1.410.270 1.264.172 0,01

Wells Fargo Mortgage Backed
Securities Trust, FRN, Series
2006-AR2 ‘2A3’ 4,948% 25/03/2036 USD 401.635 362.145 0,00
Wells Fargo Mortgage Backed
Securities Trust, FRN, Series
2004-DD ‘2A6’ 5,006% 25/01/2035 USD 114.957 105.479 0,00
Wells Fargo Mortgage Backed
Securities Trust, FRN, Series
2005-AR2 ‘3A1’ 5,139% 25/03/2035 USD 224.051 203.517 0,00
Wells Fargo Mortgage Backed
Securities Trust, Series 2007-2 ‘3A2’
5,25% 25/03/2037 USD 53.166 48.712 0,00
Wells Fargo Mortgage Backed
Securities Trust, FRN, Series
2006-AR6 ‘5A1’ 4,85% 25/03/2036 USD 534.553 480.310 0,00
Wells Fargo Mortgage Backed
Securities Trust, FRN, Series
2005-AR16 ‘6A3’ 4,834% 25/10/2035 USD 1.789.799 1.615.999 0,01
Wells Fargo Mortgage Backed
Securities Trust, FRN, Series
2005-AR16 ‘7A1’ 4,757% 25/10/2035 USD 286.533 254.440 0,00
Wells Fargo Mortgage Backed
Securities Trust, FRN, Series 2004-M
‘A1’ 4,628% 25/08/2034 USD 3.273.613 3.049.560 0,01
Wells Fargo Mortgage Backed
Securities Trust, Series 2007-15 ‘A1’
6% 25/11/2037 USD 110.190 98.962 0,00
Wells Fargo Mortgage Backed
Securities Trust, FRN, Series
2006-AR19 ‘A3’ 4,869% 25/12/2036 USD 237.895 208.530 0,00
Wells Fargo Mortgage Backed
Securities Trust, FRN, Series 2004-BB
‘A5’ 4,948% 25/01/2035 USD 651.431 590.684 0,00
Wells Fargo Mortgage Backed
Securities Trust, FRN, Series 2004-N
‘A6’ 4,606% 25/08/2034 USD 4.325.294 3.921.403 0,02
Wells Fargo Mortgage Backed
Securities Trust, FRN, Series 2004-N
‘A7’ 4,606% 25/08/2034 USD 4.769.727 4.324.296 0,02
Western Digital Corp. 4,75%
15/02/2026 USD 13.415.000 11.491.391 0,04
Westlake Automobile Receivables
Trust, Series 2018-3A ‘F’, 144A 6,02%
18/02/2025 USD 4.630.000 4.208.639 0,02
WFRBS Commercial Mortgage Trust,
FRN, Series 2014-C22 ‘D’, 144A
3,908% 15/09/2057 USD 1.600.000 1.197.158 0,00
William Carter Co. (The), 144A
5,625% 15/03/2027 USD 6.350.000 5.843.422 0,02
Windstream Services LLC, 144A 9%
30/06/2025 § USD 29.681.000 18.179.225 0,07
Windstream Services LLC, 144A
8,625% 31/10/2025 § USD 5.405.000 4.856.053 0,02
WMG Acquisition Corp., 144A 5%
01/08/2023 USD 3.719.000 3.332.467 0,01
WMG Acquisition Corp., 144A 5,5%
15/04/2026 USD 7.858.000 7.110.313 0,03
Wyndham Destinations, Inc. 5,4%
01/04/2024 USD 2.627.000 2.421.871 0,01
Wyndham Destinations, Inc. 5,75%
01/04/2027 USD 2.381.000 2.172.667 0,01
Wynn Las Vegas LLC, 144A 5,5%
01/03/2025 USD 26.988.000 24.426.617 0,09
XPO Logistics, Inc., 144A 6,5%
15/06/2022 USD 8.271.000 7.411.356 0,03
XPO Logistics, Inc., 144A 6,125%
01/09/2023 USD 12.317.000 11.222.460 0,04
XPO Logistics, Inc., 144A 6,75%
15/08/2024 USD 8.832.000 8.287.405 0,03

7.435.863.997 27,74

Anleihen insgesamt 8.602.728.593 32,09

Einlagenzertifikate

China
Agricultural Bank of China Ltd. 0%
30/06/2020 EUR 5.000.000 5.000.253 0,02
Industrial & Commercial Bank of
China Ltd. 0% 27/11/2019 EUR 4.000.000 4.002.518 0,01

9.002.771 0,03

Japan
Mizuho Bank Ltd. 0% 31/07/2019 EUR 31.000.000 31.015.525 0,12

31.015.525 0,12
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Großbritannien
Barclays Bank plc 0% 24/07/2019 EUR 30.000.000 30.007.650 0,11
Barclays Bank UK plc 0% 18/10/2019 EUR 2.000.000 2.002.390 0,01
Lloyds Bank plc 0% 27/01/2020 EUR 18.500.000 18.533.933 0,07

50.543.973 0,19

Einlagenzertifikate insgesamt 90.562.269 0,34

Commercial Papers

Belgien
LVMH Finance Belgique SA 0%
19/08/2019 EUR 8.000.000 8.004.440 0,03
LVMH Finance Belgique SA 0%
18/10/2019 EUR 18.500.000 18.522.849 0,07

26.527.289 0,10

China
Agricultural Bank of China Ltd. 0%
05/08/2019 EUR 25.000.000 25.006.095 0,09
Bank of China Ltd. 0% 27/11/2019 EUR 10.500.000 10.512.644 0,04
Industrial & Commercial Bank of
China Ltd. 0% 25/11/2019 EUR 16.500.000 16.513.575 0,06

52.032.314 0,19

Finnland
OP Corporate Bank plc 0%
29/07/2019 EUR 28.000.000 28.013.440 0,10

28.013.440 0,10

Frankreich
Electricite de France SA 0%
24/07/2019 EUR 1.200.000 1.200.486 0,00
Engie SA 0% 30/07/2019 EUR 18.500.000 18.506.012 0,07
Gecina SA 0% 09/09/2019 EUR 9.500.000 9.507.837 0,04
Imerys SA 0% 24/10/2019 EUR 2.000.000 2.002.595 0,01
LMA SA 0% 23/07/2019 EUR 18.500.000 18.504.625 0,07
LMA SA 0% 12/11/2019 EUR 9.500.000 9.514.845 0,04
Natixis SA 0% 23/07/2019 EUR 28.500.000 28.508.835 0,11
Societe Generale SA 0% 03/09/2019 EUR 9.500.000 9.506.792 0,03
Thales SA 0% 16/09/2019 EUR 5.100.000 5.104.548 0,02
Unibail-Rodamco SE 0% 23/07/2019 EUR 24.100.000 24.109.401 0,09
Valeo SA 0% 23/07/2019 EUR 9.500.000 9.501.092 0,03
Vinci Sa Cp Zero 2019-08-05 0%
05/08/2019 EUR 1.000.000 1.000.475 0,00

136.967.543 0,51

Deutschland
Allianz SE 0% 09/08/2019 EUR 4.000.000 4.002.580 0,01
Commerzbank AG 0% 31/07/2019 EUR 18.000.000 18.004.320 0,07
DekaBank Deutsche Girozentrale 0%
24/10/2019 EUR 18.500.000 18.522.755 0,07
Heidelbergcement Finance BV 0%
04/07/2019 EUR 4.500.000 4.500.297 0,02
Heidelbergcement Finance BV 0%
19/07/2019 EUR 7.500.000 7.501.559 0,03
Honda Bank GmbH 0% 29/11/2019 EUR 5.000.000 5.009.425 0,02

57.540.936 0,22

Irland
Matchpoint Finance plc 0%
25/07/2019 EUR 37.500.000 37.508.625 0,14

37.508.625 0,14

Italien
FCA Bank SpA 0% 08/08/2019 EUR 9.500.000 9.499.472 0,04
Snam SpA 0% 01/08/2019 EUR 13.000.000 13.006.677 0,04

22.506.149 0,08

Luxemburg
Danaher European Finance SA 0%
13/08/2019 EUR 15.000.000 15.008.366 0,06

15.008.366 0,06

Niederlande
ABB Finance BV 0% 21/11/2019 EUR 26.000.000 26.007.857 0,10
Heineken N.V. Cp Zero 2019-07-15
0% 15/07/2019 EUR 9.500.000 9.502.137 0,04
Iberdrola International BV 0%
27/09/2019 EUR 18.000.000 18.017.865 0,07

Koninklijke Ahold Delhaize NV 0%
28/10/2019 EUR 4.000.000 4.003.701 0,01
Telefonica Europe BV 0% 10/07/2019 EUR 19.000.000 19.001.805 0,07

76.533.365 0,29

Spanien
Ferrovial Emisiones SA 0%
23/07/2019 EUR 18.500.000 18.506.014 0,07
Ferrovial Emisiones SA 0%
07/11/2019 EUR 6.500.000 6.508.512 0,02
Red Electrica Financiaciones SAU 0%
25/07/2019 EUR 9.500.000 9.503.088 0,04

34.517.614 0,13

Schweden
Essity Aktiebolag 0% 09/09/2019 EUR 1.500.000 1.501.073 0,01
Svenska Handelsbanken AB 0%
23/10/2019 EUR 22.500.000 22.520.700 0,08
Svenska Handelsbanken AB 0%
18/06/2020 EUR 4.000.000 4.014.211 0,01

28.035.984 0,10

Großbritannien
CRH Finance BV 0% 16/08/2019 EUR 9.500.000 9.505.584 0,04
Reckitt Benckiser Treasury Services
plc 0% 29/07/2019 EUR 16.000.000 16.007.611 0,06
Reckitt Benckiser Treasury Services
plc 0% 04/11/2019 EUR 3.500.000 3.504.936 0,01

29.018.131 0,11

Vereinigte Staaten von Amerika
Archer Daniels Midland Co. 0%
23/08/2019 EUR 4.500.000 4.502.270 0,02
Bat Capital Corp. 0% 25/07/2019 EUR 13.000.000 13.003.995 0,05
Discovery Communications LLC 0%
11/07/2019 EUR 8.500.000 8.499.802 0,03
Fidelity National Information
Services, Inc. 0% 12/08/2019 EUR 12.000.000 12.006.000 0,04
Fortive Corp. 0% 28/10/2019 EUR 8.000.000 8.003.497 0,03
General Electric Co. 0% 20/09/2019 EUR 6.500.000 6.507.729 0,02
General Electric Co. 0% 30/09/2019 EUR 14.000.000 14.018.200 0,05
Honeywell International, Inc. 0%
01/08/2019 EUR 7.500.000 7.503.852 0,03
Honeywell International, Inc. 0%
20/08/2019 EUR 12.000.000 12.008.682 0,04
Natwest Markets Securities, Inc. 0%
07/08/2019 EUR 9.500.000 9.504.708 0,04
United Parcel Service, Inc. 0%
07/08/2019 EUR 5.000.000 5.002.928 0,02
Volkswagen Leasing GmbH 0%
05/06/2020 EUR 8.000.000 7.995.569 0,03
Weinberg Capital Ltd. 0%
23/07/2019 EUR 18.500.000 18.504.610 0,07

127.061.842 0,47

Commercial Papers insgesamt 671.271.598 2,50

Wandelanleihen

Bermuda
Golar LNG Ltd. 2,75% 15/02/2022 USD 4.432.000 3.596.262 0,01

3.596.262 0,01

Kaimaninseln
Ctrip.com International Ltd. 1%
01/07/2020 USD 9.400.000 8.161.652 0,03
Momo, Inc., 144A 1,25% 01/07/2025 USD 7.862.000 6.570.131 0,02
Weibo Corp. 1,25% 15/11/2022 USD 6.250.000 5.198.139 0,02

19.929.922 0,07

Jersey
Ensco Jersey Finance Ltd. 3%
31/01/2024 USD 14.472.000 9.998.026 0,04

9.998.026 0,04

Marshallinseln
Scorpio Tankers, Inc., 144A 2,375%
01/07/2019 USD 5.871.000 5.183.376 0,02

5.183.376 0,02

Mexiko
Cemex SAB de CV 3,72% 15/03/2020 USD 2.994.000 2.629.229 0,01

2.629.229 0,01
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Vereinigte Staaten von Amerika
Ares Capital Corp. 3,75% 01/02/2022 USD 11.092.000 9.827.164 0,04
BlackRock Capital Investment Corp.
5% 15/06/2022 USD 6.063.000 5.327.729 0,02
BlackRock TCP Capital Corp. 4,625%
01/03/2022 USD 5.960.000 5.394.216 0,02
BofA Finance LLC 0,25% 01/05/2023 USD 6.260.000 5.505.485 0,02
Chesapeake Energy Corp. 5,5%
15/09/2026 USD 5.755.000 4.039.689 0,02
Colony Capital, Inc., REIT 3,875%
15/01/2021 USD 2.627.000 2.243.385 0,01
Colony Capital, Inc., REIT 5%
15/04/2023 USD 7.417.000 6.279.547 0,02
Coupa Software, Inc., 144A 0,125%
15/06/2025 USD 7.453.000 6.951.206 0,03
DISH Network Corp. 2,375%
15/03/2024 USD 21.203.000 17.246.402 0,06
DISH Network Corp. 3,375%
15/08/2026 USD 5.135.000 4.389.275 0,02
Finisar Corp. 0,5% 15/12/2036 USD 9.742.000 8.344.644 0,03
FireEye, Inc. 1,625% 01/06/2035 USD 13.854.000 11.450.049 0,04
Hercules Capital, Inc. 4,375%
01/02/2022 USD 6.033.000 5.313.212 0,02
Intercept Pharmaceuticals, Inc.
3,25% 01/07/2023 USD 2.313.000 1.814.276 0,01
Liberty Expedia Holdings, Inc., 144A
1% 30/06/2047 USD 6.303.000 5.522.344 0,02
Liberty Interactive LLC, 144A 1,75%
30/09/2046 USD 5.702.000 6.235.323 0,02
Liberty Interactive LLC 4%
15/11/2029 USD 13.788.000 8.503.825 0,03
Liberty Interactive LLC 3,75%
15/02/2030 USD 1.383.000 833.611 0,00
Live Nation Entertainment, Inc. 2,5%
15/03/2023 USD 2.602.000 2.724.144 0,01
Macquarie Infrastructure Corp. 2%
01/10/2023 USD 10.059.000 7.872.073 0,03
MFA Financial, Inc., REIT 6,25%
15/06/2024 USD 4.591.000 4.058.359 0,02
Nabors Industries, Inc. 0,75%
15/01/2024 USD 6.847.000 4.310.811 0,02
RWT Holdings, Inc. 5,625%
15/11/2019 USD 6.484.000 5.745.185 0,02
Spirit Realty Capital, Inc., REIT 3,75%
15/05/2021 USD 8.857.000 7.943.764 0,03
Starwood Property Trust, Inc., REIT
4,375% 01/04/2023 USD 9.476.000 8.447.743 0,03
SunPower Corp. 0,875% 01/06/2021 USD 6.907.000 5.521.668 0,02
Supernus Pharmaceuticals, Inc.
0,625% 01/04/2023 USD 4.600.000 3.911.320 0,02
TPG Specialty Lending, Inc. 4,5%
01/08/2022 USD 2.457.000 2.228.613 0,01
Twitter, Inc. 1% 15/09/2021 USD 10.932.000 9.197.570 0,03
Veeco Instruments, Inc. 2,7%
15/01/2023 USD 7.504.000 5.834.123 0,02
VEREIT, Inc., REIT 3,75% 15/12/2020 USD 5.904.000 5.229.867 0,02
Verint Systems, Inc. 1,5% 01/06/2021 USD 6.311.000 5.842.184 0,02
Vishay Intertechnology, Inc., 144A
2,25% 15/06/2025 USD 6.204.000 4.993.479 0,02
Whiting Petroleum Corp. 1,25%
01/04/2020 USD 17.045.000 14.538.603 0,05
Zillow Group, Inc. 1,5% 01/07/2023 USD 3.255.000 2.759.191 0,01

216.380.079 0,81

Wandelanleihen insgesamt 257.716.894 0,96

Aktien

Australien
Adelaide Brighton Ltd. AUD 235.818 585.904 0,00

585.904 0,00

Bermuda
Bunge Ltd. Preference 4,875% USD 94.032 8.186.734 0,03

8.186.734 0,03

China
Fuyao Glass Industry Group Co. Ltd. CNH 4.276.496 12.431.261 0,05
Henan Shuanghui Investment &
Development Co. Ltd. ‘A’ CNH 202.037 643.095 0,00

Huayu Automotive Systems Co. Ltd.
‘A’ CNH 5.206.111 14.384.685 0,05
Inner Mongolia Yili Industrial Group
Co. Ltd. ‘A’ CNH 4.109.857 17.553.767 0,07
Jiangsu Yanghe Brewery Joint-Stock
Co. Ltd. ‘A’ CNH 607.461 9.442.670 0,03
Midea Group Co. Ltd. ‘A’ CNH 2.872.802 19.047.084 0,07
SAIC Motor Corp. Ltd. ‘A’ CNH 1.361.103 4.436.885 0,02

77.939.447 0,29

Vereinigte Staaten von Amerika
AMG Capital Trust II Preference
5,15% USD 201.630 8.524.430 0,04
MYT Holding Co. Preference, 144A USD 6.764.074 5.481.687 0,02
Penn Virginia Corp. USD 7.002 189.058 0,00

14.195.175 0,06

Aktien insgesamt 100.907.260 0,38

An sonstigen geregelten Märkten gehandelte übertragbare
Wertpapiere und Geldmarktinstrumente insgesamt

9.723.186.614 36,27

Sonstige übertragbare Wertpapiere und Geldmarktinstrumente

Anleihen

Vereinigte Staaten von Amerika
Avaya, Inc., 144A 9% 01/04/2019 * USD 350.000 31 0,00
Avaya, Inc., 144A 7% 01/04/2049 * USD 20.675.000 1.816 0,00
Clear Channel Communication 9%
15/12/2019 * USD 29.120.000 26 0,00
NewPage Corp. 11,375% 31/12/2014
§* USD 839.309 0 0,00
Texas Competitive Electric Holdings
Co. LLC 11,5% 01/10/2020 * USD 40.352.000 141.796 0,00

143.669 0,00

Anleihen insgesamt 143.669 0,00

Aktien

Kaimaninseln
Telford Offshore Holdings Ltd. * USD 63.154 31.208 0,00

31.208 0,00

Vereinigte Staaten von Amerika
Claires Holdings * USD 7.867 4.492.230 0,02
Claire’s Stores, Inc. Preference * USD 4.719 6.632.991 0,02
Computershare, Inc. * USD 79.527 1.606.874 0,01
Goodman Private * USD 74.750 0 0,00
Goodman Private Preferred Shares
Preference * USD 88.935 781 0,00
Remington LLC * USD 6.160.000 0 0,00
Remington Outdoor Co., Inc. * USD 63.304 83.418 0,00
Vistra Energy Corp. Rights
31/12/2049 * USD 691.068 482.645 0,00

13.298.939 0,05

Aktien insgesamt 13.330.147 0,05

Optionsscheine

Vereinigte Staaten von Amerika
iHeartCommunications, Inc.
31/12/2019 * USD 274.452 3.857.677 0,02
Jack Cooper Enterprises, Inc.
29/10/2027 * USD 618 0 0,00
Remington Outdoor Co., Inc.
15/05/2022 * USD 63.836 561 0,00

3.858.238 0,02

Optionsscheine insgesamt 3.858.238 0,02

Sonstige übertragbare Wertpapiere und Geldmarktinstrumente
insgesamt

17.332.054 0,07
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Anteile zugelassener OGAW oder sonstiger Organismen für gemeinsame Anlagen

Organismen für gemeinsame Anlagen in Wertpapieren - OGAW

Luxemburg
JPMorgan USD Liquidity LVNAV Fund
- JPM USD Liquidity LVNAV X (dist.)† USD 1.092.246.295 959.533.280 3,58

959.533.280 3,58

Organismen für gemeinsame Anlagen in Wertpapieren - OGAW
insgesamt 959.533.280 3,58

Anteile zugelassener OGAW oder sonstiger Organismen für
gemeinsame Anlagen insgesamt

959.533.280 3,58

Wertpapierbestand insgesamt 26.112.769.481 97,41

Bankguthaben 371.529.018 1,39

Andere Aktiva/(Passiva) 323.401.827 1,20

Nettovermögen insgesamt 26.807.700.326 100,00

* Wertpapier wird nach Weisung des Verwaltungsrats zum Zeitwert bewertet.
† Fonds einer verbundenen Partei.
§ Wertpapier ist derzeit in Zahlungsverzug.
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Geografische Aufteilung des Wertpapierbestandes zum
30. Juni 2019 (Fortsetzung)

% des Netto-
vermögens

Vereinigte Staaten von Amerika 51,21
Luxemburg 5,95
Großbritannien 5,63
Frankreich 5,53
Niederlande 3,16
Kanada 2,65
Deutschland 2,61
Schweiz 2,21
Italien 1,82
Spanien 1,41
Japan 1,29
Kaimaninseln 1,01
Schweden 0,97
Australien 0,96
Irland 0,87
Supranational 0,85
China 0,83
Taiwan 0,69
Norwegen 0,51
Finnland 0,45
Hongkong 0,44
Mexiko 0,42
Belgien 0,39
Dänemark 0,35
Jersey 0,35
Russland 0,30
Singapur 0,27
Südafrika 0,27
Brasilien 0,25
Südkorea 0,24
Indonesien 0,21
Vereinigte Arabische Emirate 0,17
Österreich 0,16
Indien 0,16
Saudi-Arabien 0,12
Thailand 0,12
Bermuda 0,11
Ungarn 0,11
Türkei 0,11
Dominikanische Republik 0,10
Argentinien 0,10
Portugal 0,09
Kolumbien 0,09
Libanon 0,08
Ecuador 0,08
Uruguay 0,08
Sri Lanka 0,08
Chile 0,08
Ukraine 0,08
Nigeria 0,07
Ägypten 0,07
Oman 0,07
Panama 0,06
Kasachstan 0,06
El Salvador 0,05
Costa Rica 0,05
Aserbaidschan 0,05
Tschechische Republik 0,05
Angola 0,05
Paraguay 0,04
Peru 0,04
Katar 0,04
Israel 0,04
Serbien 0,04
Jamaika 0,03
Marokko 0,03
Rumänien 0,03
Kroatien 0,03
Ghana 0,03
Elfenbeinküste 0,03
Britische Jungferninseln 0,03
Pakistan 0,03
Jordanien 0,03
Honduras 0,03
Äthiopien 0,03
Philippinen 0,02
Gabun 0,02
Bahrain 0,02
Kenia 0,02
Marshallinseln 0,02
Mongolei 0,02
Weißrussland 0,02

Geografische Aufteilung des Wertpapierbestandes zum
30. Juni 2019 (Fortsetzung)

% des Netto-
vermögens

Zypern 0,02
Trinidad und Tobago 0,02
Neuseeland 0,01
Insel Man 0,01
Armenien 0,01
Sambia 0,01
Malta 0,01
Senegal 0,01
Tunesien 0,01
Polen 0,01
Tadschikistan 0,01
Guatemala 0,01
Wertpapierbestand insgesamt 97,41
Bankguthaben und andere Aktiva/(Passiva) 2,59

Summe 100,00
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Geografische Aufteilung des Wertpapierbestandes zum
31. Dezember 2018 (Fortsetzung)

% des Netto-
vermögens

Vereinigte Staaten von Amerika 52,48
Luxemburg 11,63
Großbritannien 4,95
Frankreich 4,51
Kanada 2,32
Deutschland 2,08
Niederlande 2,05
Schweiz 2,03
Italien 1,59
Spanien 1,21
Kaimaninseln 0,99
Japan 0,85
Irland 0,68
Schweden 0,66
Australien 0,65
Jersey 0,58
Hongkong 0,53
China 0,51
Taiwan 0,47
Norwegen 0,47
Dänemark 0,41
Mexiko 0,41
Finnland 0,39
Supranational 0,38
Singapur 0,34
Brasilien 0,34
Russland 0,25
Südafrika 0,24
Südkorea 0,22
Belgien 0,20
Vereinigte Arabische Emirate 0,16
Indien 0,14
Indonesien 0,14
Thailand 0,12
Ungarn 0,12
Bermuda 0,11
Portugal 0,10
Argentinien 0,10
Türkei 0,09
Österreich 0,08
Ukraine 0,08
Saudi-Arabien 0,07
Kolumbien 0,06
Libanon 0,06
Ecuador 0,06
Dominikanische Republik 0,06
Britische Jungferninseln 0,05
Aserbaidschan 0,05
Tschechische Republik 0,05
Uruguay 0,05
Panama 0,05
Ägypten 0,04
Kasachstan 0,04
El Salvador 0,04
Oman 0,04
Sri Lanka 0,04
Costa Rica 0,04
Serbien 0,03
Marokko 0,03
Malta 0,03
Zypern 0,03
Irak 0,03
Nigeria 0,03
Kroatien 0,03
Mongolei 0,03
Chile 0,03
Peru 0,03
Honduras 0,03
Paraguay 0,03
Kenia 0,02
Angola 0,02
Jordanien 0,02
Katar 0,02
Weißrussland 0,02
Marshallinseln 0,02
Äthiopien 0,02
Jamaika 0,02
Elfenbeinküste 0,02
Trinidad und Tobago 0,02
Pakistan 0,02
Ghana 0,02
Philippinen 0,01

Geografische Aufteilung des Wertpapierbestandes zum
31. Dezember 2018 (Fortsetzung)

% des Netto-
vermögens

Armenien 0,01
Gabun 0,01
Rumänien 0,01
Senegal -
Bahrain -
Tadschikistan -
Wertpapierbestand insgesamt 97,10
Bankguthaben und andere Aktiva/(Passiva) 2,90

Summe 100,00

103

JPMorgan Investment Funds - Global Income Fund

Wertpapierbestand (Fortsetzung)

zum 30. Juni 2019

Anlagen Währung
Anzahl/

Nennwert
Marktwert

EUR

% des
Netto-

vermö-
gens Anlagen Währung

Anzahl/
Nennwert

Marktwert
EUR

% des
Netto-

vermö-
gens



JPMorgan Investment Funds - Global Income Fund
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zum 30. Juni 2019

Devisentermingeschäfte (Fortsetzung)

Gekaufte
Währung

Gekaufter
Betrag

Verkaufte
Währung

Verkaufter
Betrag Fälligkeit Gegenpartei

Nicht
realisierter

Gewinn/
(Verlust)

EUR

% des
Netto-

vermö-
gens

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 USD 88.442.478 02/07/2019 Citibank 4.364.964 0,02
BRL 2.079.181 USD 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 1.323 EUR 1.191 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 USD 8.310.464 02/07/2019 Barclays 5.224 -
EUR 79.447.815 USD 90.290.972 02/07/2019 Citibank 127.617 -
EUR 2.882.012 USD 3.229.277 02/07/2019 HSBC 45.107 -
EUR 2.048 USD 2.328 03/07/2019 Barclays 2 -
EUR 2.407.366 USD 2.731.024 18/07/2019 ANZ 11.419 -
EUR 3.972.567.410 USD 4.465.807.333 18/07/2019 Barclays 54.681.509 0,20
EUR 344.978.298 USD 390.701.664 18/07/2019 BNP Paribas 2.212.830 0,01
EUR 3.956.169.796 USD 4.464.786.693 18/07/2019 Citibank 39.179.311 0,15
EUR 7.910.964.870 USD 8.933.177.564 18/07/2019 Goldman Sachs 73.821.928 0,28
EUR 7.982.306 USD 9.058.325 18/07/2019 Merrill Lynch 35.370 -
EUR 1.323.970.269 USD 1.488.602.000 18/07/2019 RBC 18.008.692 0,07
EUR 1.200 USD 1.355 18/07/2019 Standard Chartered 11 -
EUR 5.530.267 USD 6.274.375 18/07/2019 State Street 25.712 -
EUR 232.770 USD 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 -
JPY 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 1.776 -
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 -
USD 90.288.894 BRL 345.075.125 02/07/2019 HSBC 262.698 -
USD 7.830.504 EUR 6.857.497 18/07/2019 Citibank 12.262 -
USD 3.470.768 EUR 3.043.248 18/07/2019 Merrill Lynch 1.682 -
USD 3.156 EUR 2.767 18/07/2019 State Street 2 -

Nicht realisierter Gewinn aus Devisentermingeschäften insgesamt 207.623.503 0,77

BRL 2.057.434 USD 537.063 02/08/2019 Citibank (1.761) -
BRL 345.075.125 USD 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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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 1.191 CHF 1.323 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 22.270 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 (2) -
EUR 2.708 SGD 4.180 18/07/2019 State Street (3) -
EUR 3.023.217 USD 3.443.096 01/07/2019 Merrill Lynch (1.527) -
EUR 24.297 USD 27.672 02/07/2019 Merrill Lynch (13) -
EUR 11.867.172 USD 13.541.263 18/07/2019 BNP Paribas (12.679) -
EUR 43.034.600 USD 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 492.745 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) -
JPY 308.701.666.740 EUR 2.532.768.421 18/07/2019 Merrill Lynch (16.042.958) (0,06)
JPY 1.715.312.770 EUR 14.117.359 18/07/2019 RBC (133.077) -
JPY 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) -
USD 2.652.750 BRL 10.915.270 02/07/2019 Citibank (170.227) -
USD 561.324 BRL 2.204.040 02/07/2019 HSBC (11.818) -
USD 87.311.375 EUR 77.803.705 02/07/2019 Citibank (1.101.069) -
USD 572.571 EUR 507.319 02/07/2019 Deutsche Bank (4.317) -
USD 575.812 EUR 515.389 02/07/2019 HSBC (9.541) -
USD 1.095.101.948 EUR 974.053.652 18/07/2019 Barclays (13.312.590) (0,05)
USD 102.077.528 EUR 90.357.215 18/07/2019 BNP Paribas (803.843) -
USD 1.089.612.958 EUR 965.482.279 18/07/2019 Citibank (9.556.748) (0,04)
USD 2.173.959.457 EUR 1.925.195.908 18/07/2019 Goldman Sachs (17.965.150) (0,07)
USD 10.070.481 EUR 8.877.933 18/07/2019 Merrill Lynch (43.025) -
USD 362.263.000 EUR 322.198.574 18/07/2019 RBC (4.382.557) (0,02)
USD 17.923.418 EUR 15.919.590 18/07/2019 State Street (195.243) -
USD 1.495.211 EUR 1.317.648 18/07/2019 Toronto-Dominion Bank (5.889) -
USD 90.822.472 EUR 79.713.488 02/08/2019 Citibank (136.141) -
USD 535.736 EUR 476.456 02/08/2019 Deutsche Bank (7.052) -

Nicht realisierter Verlust aus Devisentermingeschäften insgesamt (71.854.117) (0,26)

Nicht realisierter Nettogewinn aus Devisentermingeschäften 135.769.386 0,51

Finanztermingeschäfte

Wertpapierbeschreibung
Anzahl der

Verträge Währung

Global-
risiko

EUR

Nicht
realisierter

Gewinn/
(Verlust)

EUR

% des
Netto-

vermö-
gens

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 14.181 USD 1.592.183.437 9.635.440 0,04

Nicht realisierter Gewinn aus Finanztermingeschäften insgesamt 9.716.568 0,04

EURO STOXX 50 Index, 20/09/2019 (24.329) EUR (838.985.565) (12.777.925) (0,05)

Nicht realisierter Verlust aus Finanztermingeschäften insgesamt (12.777.925) (0,05)

Nicht realisierter Nettoverlust aus Finanztermingeschäften (3.061.357) (0,01)

105



Börsennotierte Wertpapiere und Geldmarktinstrumente

Anleihen

Angola
Angola Government Bond, Reg. S 9,5%
12/11/2025 USD 322.000 325.018 0,02
Angola Government Bond, Reg. S
9,375% 08/05/2048 USD 200.000 193.948 0,01

518.966 0,03

Argentinien
Argentina Government Bond 5,875%
11/01/2028 USD 159.000 105.172 0,01
Argentina Government Bond 8,28%
31/12/2033 USD 277.734 203.205 0,02
Argentina Government Bond 6,875%
11/01/2048 USD 79.000 51.352 0,00
Argentina Government Bond 7,125%
28/06/2117 USD 79.000 51.826 0,00
Argentina Government Bond 6,875%
22/04/2021 USD 150.000 115.582 0,01
Pampa Energia SA, Reg. S 7,375%
21/07/2023 USD 55.000 46.792 0,00
Provincia de Buenos Aires, Reg. S
9,95% 09/06/2021 USD 181.264 144.381 0,01
YPF SA, Reg. S 8,5% 23/03/2021 USD 59.000 52.872 0,00
YPF SA, Reg. S 8,75% 04/04/2024 USD 156.000 138.995 0,01

910.177 0,06

Australien
AusNet Services Holdings Pty. Ltd.,
Reg. S 2,375% 24/07/2020 EUR 480.000 493.073 0,03
Australia & New Zealand Banking
Group Ltd., FRN, 144A 6,75% Perpetual USD 1.500.000 1.456.093 0,10
Australia Government Bond, Reg. S 3%
21/03/2047 AUD 5.386.000 4.084.211 0,27
BHP Billiton Finance Ltd., Reg. S, FRN
0,038% 28/04/2020 EUR 1.000.000 1.001.415 0,07
Scentre Group Trust 1, REIT, Reg. S
1,5% 16/07/2020 EUR 2.250.000 2.279.582 0,15
Telstra Corp. Ltd., Reg. S 4,25%
23/03/2020 EUR 800.000 826.220 0,06
Transurban Finance Co. Pty. Ltd. 2,5%
08/10/2020 EUR 1.500.000 1.541.086 0,10
Westpac Banking Corp., Reg. S, FRN
0,178% 04/12/2020 EUR 2.000.000 2.011.870 0,14

13.693.550 0,92

Aserbaidschan
Azerbaijan Government Bond, Reg. S
4,75% 18/03/2024 USD 200.000 185.278 0,01
Southern Gas Corridor CJSC, Reg. S
6,875% 24/03/2026 USD 200.000 204.065 0,01
State Oil Co. of the Azerbaijan
Republic, Reg. S 4,75% 13/03/2023 USD 200.000 183.232 0,01
State Oil Co. of the Azerbaijan
Republic, Reg. S 6,95% 18/03/2030 USD 200.000 208.264 0,02

780.839 0,05

Bahrain
Bahrain Government Bond, Reg. S 7%
12/10/2028 USD 200.000 189.739 0,02
Bahrain Government Bond, Reg. S
7,5% 20/09/2047 USD 200.000 186.270 0,01

376.009 0,03

Weißrussland
Belarus Government Bond, Reg. S 6,2%
28/02/2030 USD 201.000 189.431 0,02
Development Bank of the Republic of
Belarus JSC, Reg. S 6,75% 02/05/2024 USD 200.000 184.168 0,01

373.599 0,03

Belgien
Anheuser-Busch InBev SA/NV, Reg. S,
FRN 0,432% 17/03/2020 EUR 2.000.000 2.008.810 0,14
Barry Callebaut Services NV, Reg. S
2,375% 24/05/2024 EUR 300.000 323.324 0,02
Solvay SA, Reg. S, FRN 4,25%
Perpetual EUR 200.000 219.392 0,01

2.551.526 0,17

Bermuda
Bermuda Government Bond, Reg. S
3,717% 25/01/2027 USD 200.000 180.026 0,01

180.026 0,01

Brasilien
Brazil Government Bond 4,625%
13/01/2028 USD 200.000 184.472 0,01
Brazil Government Bond 8,25%
20/01/2034 USD 160.000 187.644 0,01
Cemig Geracao e Transmissao SA,
Reg. S 9,25% 05/12/2024 USD 200.000 201.751 0,02

573.867 0,04

Kanada
Bank of Montreal, Reg. S, FRN 0,157%
28/09/2021 EUR 2.077.000 2.092.162 0,14
Bank of Montreal, Reg. S 0,125%
19/04/2021 EUR 850.000 858.221 0,06
Bausch Health Cos., Inc., Reg. S 4,5%
15/05/2023 EUR 1.175.000 1.193.471 0,08
Federation des Caisses Desjardins du
Quebec, Reg. S 0,25% 27/09/2021 EUR 1.200.000 1.210.763 0,08
Precision Drilling Corp. 5,25%
15/11/2024 USD 16.000 13.072 0,00
Royal Bank of Canada, Reg. S, FRN
0,189% 24/07/2020 EUR 2.050.000 2.059.573 0,14
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
1,875% 09/07/2020 EUR 500.000 511.116 0,03

8.695.593 0,58

Kaimaninseln
Hutchison Whampoa Finance 14 Ltd.,
Reg. S 1,375% 31/10/2021 EUR 500.000 516.271 0,04
Noble Holding International Ltd. 6,2%
01/08/2040 USD 28.000 13.637 0,00
Noble Holding International Ltd. 5,25%
15/03/2042 USD 54.000 25.521 0,00
Noble Holding International Ltd. 8,95%
01/04/2045 USD 25.000 14.221 0,00
Transocean, Inc. 7,5% 15/04/2031 USD 183.000 136.300 0,01
Transocean, Inc. 6,8% 15/03/2038 USD 48.000 31.619 0,00
Transocean, Inc. 9,35% 15/12/2041 USD 205.000 166.303 0,01
UPCB Finance IV Ltd., Reg. S 4%
15/01/2027 EUR 1.044.000 1.102.976 0,07
UPCB Finance VII Ltd., Reg. S 3,625%
15/06/2029 EUR 950.000 1.010.073 0,07

3.016.921 0,20

Chile
Chile Government Bond 3,24%
06/02/2028 USD 200.000 184.195 0,01
Chile Government Bond 3,5%
25/01/2050 USD 200.000 178.615 0,01
Corp. Nacional del Cobre de Chile,
Reg. S 4,875% 04/11/2044 USD 200.000 199.441 0,02
Corp. Nacional del Cobre de Chile,
Reg. S 4,375% 05/02/2049 USD 200.000 186.491 0,01

748.742 0,05

Kolumbien
Colombia Government Bond 7,375%
18/09/2037 USD 146.000 174.805 0,01
Colombia Government Bond 6,125%
18/01/2041 USD 200.000 218.036 0,02
Ecopetrol SA 5,875% 18/09/2023 USD 205.000 199.615 0,01
Ecopetrol SA 5,375% 26/06/2026 USD 251.000 243.105 0,02
Ecopetrol SA 5,875% 28/05/2045 USD 300.000 291.602 0,02

1.127.163 0,08

Costa Rica
Costa Rica Government Bond, Reg. S
4,25% 26/01/2023 USD 200.000 173.611 0,01
Costa Rica Government Bond, Reg. S
4,375% 30/04/2025 USD 200.000 168.874 0,01
Costa Rica Government Bond, Reg. S
7% 04/04/2044 USD 200.000 174.693 0,01
Costa Rica Government Bond, Reg. S
7,158% 12/03/2045 USD 200.000 176.650 0,02

693.828 0,05
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Kroatien
Croatia Government Bond, Reg. S 6%
26/01/2024 USD 459.000 463.004 0,03

463.004 0,03

Dänemark
Carlsberg Breweries A/S, Reg. S
2,625% 03/07/2019 EUR 2.000.000 2.000.590 0,13
DKT Finance ApS, Reg. S 7%
17/06/2023 EUR 2.395.000 2.618.861 0,18
TDC A/S, Reg. S 6,875% 23/02/2023 GBP 450.000 573.781 0,04

5.193.232 0,35

Dominikanische Republik
Dominican Republic Government Bond,
Reg. S 5,875% 18/04/2024 USD 100.000 94.176 0,01
Dominican Republic Government Bond,
Reg. S 5,5% 27/01/2025 USD 200.000 187.111 0,01
Dominican Republic Government Bond,
Reg. S 6,875% 29/01/2026 USD 220.000 218.596 0,01
Dominican Republic Government Bond,
Reg. S 9,75% 05/06/2026 DOP 8.000.000 141.179 0,01
Dominican Republic Government Bond,
Reg. S 5,95% 25/01/2027 USD 300.000 284.549 0,02
Dominican Republic Government Bond,
Reg. S 7,45% 30/04/2044 USD 370.000 377.557 0,03

1.303.168 0,09

Ecuador
Ecuador Government Bond, Reg. S
10,75% 28/03/2022 USD 200.000 198.031 0,01
Ecuador Government Bond, Reg. S
7,95% 20/06/2024 USD 306.000 278.900 0,02
Ecuador Government Bond, Reg. S
7,875% 23/01/2028 USD 450.000 390.990 0,03
Petroamazonas EP, 144A 4,625%
06/11/2020 USD 200.000 174.908 0,01

1.042.829 0,07

Ägypten
Egypt Government Bond, Reg. S
5,875% 11/06/2025 USD 200.000 179.657 0,01
Egypt Government Bond, Reg. S
6,588% 21/02/2028 USD 200.000 177.591 0,01
Egypt Government Bond, Reg. S 7,6%
01/03/2029 USD 200.000 185.603 0,01
Egypt Government Bond, Reg. S
7,903% 21/02/2048 USD 200.000 178.191 0,01
Egypt Government Bond, Reg. S 8,7%
01/03/2049 USD 200.000 189.083 0,02

910.125 0,06

El Salvador
El Salvador Government Bond, Reg. S
7,375% 01/12/2019 USD 219.000 194.622 0,02
El Salvador Government Bond, Reg. S
7,75% 24/01/2023 USD 180.000 170.052 0,01
El Salvador Government Bond, Reg. S
5,875% 30/01/2025 USD 100.000 87.998 0,01
El Salvador Government Bond, Reg. S
6,375% 18/01/2027 USD 198.000 174.357 0,01
El Salvador Government Bond, Reg. S
7,65% 15/06/2035 USD 46.000 42.233 0,00

669.262 0,05

Äthiopien
Ethiopia Government Bond, Reg. S
6,625% 11/12/2024 USD 271.000 248.680 0,02

248.680 0,02

Finnland
Nokia OYJ 4,375% 12/06/2027 USD 150.000 135.194 0,01
Nokia OYJ 6,625% 15/05/2039 USD 90.000 86.275 0,01
Nokia OYJ, Reg. S 2% 15/03/2024 EUR 1.450.000 1.527.365 0,10
Nordea Bank Abp, FRN, 144A 6,625%
Perpetual USD 555.000 515.939 0,04
Nordea Bank Abp, Reg. S 4%
11/07/2019 EUR 300.000 300.342 0,02
OP Corporate Bank plc, Reg. S, FRN
0,186% 22/05/2021 EUR 350.000 352.287 0,02
Stora Enso OYJ, Reg. S 2,5%
07/06/2027 EUR 300.000 317.851 0,02

3.235.253 0,22

Frankreich
Accor SA, Reg. S, FRN 4,125%
Perpetual EUR 1.000.000 1.037.220 0,07
Accor SA, Reg. S, FRN 4,375%
Perpetual EUR 600.000 658.206 0,04
Air Liquide Finance SA 3,889%
09/06/2020 EUR 300.000 311.705 0,02
Air Liquide Finance SA, Reg. S 0,125%
13/06/2020 EUR 200.000 200.690 0,01
Altice France SA, 144A 6,25%
15/05/2024 USD 246.000 222.937 0,02
Altice France SA, 144A 7,375%
01/05/2026 USD 800.000 719.055 0,05
Altice France SA, Reg. S 5,625%
15/05/2024 EUR 957.000 995.084 0,07
Altice France SA, Reg. S 5,875%
01/02/2027 EUR 750.000 812.906 0,05
APRR SA, Reg. S 2,25% 16/01/2020 EUR 300.000 304.053 0,02
Arkema SA, Reg. S, FRN 4,75%
Perpetual EUR 1.200.000 1.271.658 0,09
BPCE SA, Reg. S 0,625% 20/04/2020 EUR 1.400.000 1.410.115 0,10
Burger King France SAS, Reg. S 6%
01/05/2024 EUR 780.000 836.094 0,06
Carrefour SA, Reg. S 4% 09/04/2020 EUR 1.065.000 1.099.011 0,07
Casino Guichard Perrachon SA, Reg. S
4,498% 07/03/2024 EUR 600.000 519.198 0,04
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%
17/01/2022 EUR 1.100.000 1.108.866 0,07
Crown European Holdings SA, Reg. S
2,625% 30/09/2024 EUR 725.000 784.878 0,05
Crown European Holdings SA, Reg. S
3,375% 15/05/2025 EUR 200.000 222.545 0,02
Crown European Holdings SA, Reg. S
2,875% 01/02/2026 EUR 1.125.000 1.221.120 0,08
Elis SA, Reg. S 1,875% 15/02/2023 EUR 1.700.000 1.787.686 0,12
Elis SA, Reg. S 1,75% 11/04/2024 EUR 600.000 621.090 0,04
Elis SA, Reg. S 2,875% 15/02/2026 EUR 200.000 215.202 0,01
Europcar Mobility Group, Reg. S
4,125% 15/11/2024 EUR 1.160.000 1.213.406 0,08
Faurecia SA, Reg. S 2,625%
15/06/2025 EUR 685.000 716.315 0,05
Faurecia SA, Reg. S 3,125%
15/06/2026 EUR 601.000 634.046 0,04
Fnac Darty SA, Reg. S 1,875%
30/05/2024 EUR 400.000 412.234 0,03
La Financiere Atalian SASU, Reg. S 4%
15/05/2024 EUR 1.070.000 806.775 0,05
La Financiere Atalian SASU, Reg. S
5,125% 15/05/2025 EUR 700.000 527.296 0,04
Loxam SAS, Reg. S 4,25% 15/04/2024 EUR 910.000 958.571 0,06
Loxam SAS, Reg. S 6% 15/04/2025 EUR 725.000 765.506 0,05
LVMH Moet Hennessy Louis Vuitton SE,
Reg. S 0% 28/02/2021 EUR 500.000 502.070 0,03
Novafives SAS, Reg. S, FRN 4,5%
15/06/2025 EUR 200.000 190.179 0,01
Novafives SAS, Reg. S 5% 15/06/2025 EUR 300.000 287.847 0,02
Orano SA 4,875% 23/09/2024 EUR 700.000 798.903 0,05
Orano SA, Reg. S 3,5% 22/03/2021 EUR 600.000 633.468 0,04
Orano SA, Reg. S 3,125% 20/03/2023 EUR 400.000 422.504 0,03
Orano SA, Reg. S 3,375% 23/04/2026 EUR 800.000 831.696 0,06
Paprec Holding SA, Reg. S 4%
31/03/2025 EUR 350.000 337.979 0,02
Parts Europe SA, Reg. S 4,375%
01/05/2022 EUR 600.000 605.313 0,04
Picard Groupe SAS, Reg. S, FRN 3%
30/11/2023 EUR 600.000 570.795 0,04
PSA Banque France SA, Reg. S 0,5%
12/04/2022 EUR 143.000 144.272 0,01
Rexel SA, Reg. S 2,625% 15/06/2024 EUR 650.000 671.118 0,05
Rexel SA, Reg. S 2,125% 15/06/2025 EUR 1.125.000 1.163.385 0,08
Rexel SA, Reg. S 2,75% 15/06/2026 EUR 700.000 732.382 0,05
Societe Generale SA, FRN, 144A 6,75%
Perpetual USD 345.000 299.204 0,02
Societe Generale SA, FRN, 144A
7,375% Perpetual USD 1.470.000 1.356.752 0,09
Societe Generale SA, FRN, 144A 8%
Perpetual USD 1.000.000 972.815 0,07
Societe Generale SA, Reg. S 2,25%
23/01/2020 EUR 300.000 304.287 0,02
Societe Generale SA, Reg. S 0,75%
19/02/2021 EUR 1.200.000 1.218.722 0,08
Solvay Finance SA, Reg. S, FRN 5,118%
Perpetual EUR 575.000 625.131 0,04
Solvay Finance SA, Reg. S, FRN 5,425%
Perpetual EUR 1.660.000 1.929.211 0,13
SPIE SA, 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
Vallourec SA, Reg. S 6,625%
15/10/2022 EUR 745.000 681.168 0,05
Vallourec SA, Reg. S 6,375%
15/10/2023 EUR 500.000 445.668 0,03
Vallourec SA, Reg. S 2,25%
30/09/2024 EUR 900.000 648.378 0,04

43.985.827 2,95

Gabun
Gabon Government Bond, Reg. S
6,95% 16/06/2025 USD 200.000 176.040 0,01

176.040 0,01

Deutschland
ADLER Real Estate AG, Reg. S 1,5%
06/12/2021 EUR 450.000 456.111 0,03
BASF SE, Reg. S, FRN 0% 15/11/2019 EUR 500.000 500.595 0,03
CeramTec BondCo GmbH, Reg. S 5,25%
15/12/2025 EUR 1.160.000 1.185.439 0,08
Daimler AG, Reg. S 0,25% 11/05/2020 EUR 950.000 953.653 0,06
IHO Verwaltungs GmbH, Reg. S 3,75%
15/09/2026 EUR 550.000 558.335 0,04
K+S AG, Reg. S 2,625% 06/04/2023 EUR 885.000 944.928 0,06
LANXESS AG, Reg. S, FRN 4,5%
06/12/2076 EUR 300.000 331.156 0,02
Nidda BondCo GmbH, Reg. S 5%
30/09/2025 EUR 1.150.000 1.134.895 0,08
Nidda BondCo GmbH, Reg. S 7,25%
30/09/2025 EUR 281.000 296.507 0,02
Nidda Healthcare Holding GmbH,
Reg. S 3,5% 30/09/2024 EUR 1.300.000 1.347.372 0,09
ProGroup AG, Reg. S 3% 31/03/2026 EUR 960.000 991.344 0,07
RWE AG, Reg. S, FRN 3,5% 21/04/2075 EUR 800.000 845.744 0,06
Techem Verwaltungsgesellschaft 674
mbH, Reg. S 6% 30/07/2026 EUR 1.225.000 1.302.849 0,09
Tele Columbus AG, Reg. S 3,875%
02/05/2025 EUR 712.000 667.621 0,04
thyssenkrupp AG, Reg. S 2,75%
08/03/2021 EUR 1.085.000 1.120.062 0,08
thyssenkrupp AG, Reg. S 1,375%
03/03/2022 EUR 1.393.000 1.412.056 0,09
thyssenkrupp AG, Reg. S 2,875%
22/02/2024 EUR 992.000 1.035.945 0,07
Unitymedia GmbH, Reg. S 3,75%
15/01/2027 EUR 1.435.000 1.523.762 0,10
Unitymedia Hessen GmbH & Co. KG,
Reg. S 3,5% 15/01/2027 EUR 1.650.000 1.750.881 0,12
Volkswagen Leasing GmbH, Reg. S,
FRN 0,14% 06/07/2021 EUR 1.000.000 998.805 0,07
Volkswagen Leasing GmbH, Reg. S
0,25% 05/10/2020 EUR 500.000 501.743 0,03
WEPA Hygieneprodukte GmbH, Reg. S
3,75% 15/05/2024 EUR 450.000 460.195 0,03

20.319.998 1,36

Ghana
Ghana Government Bond, Reg. S
8,125% 26/03/2032 USD 200.000 178.951 0,01
Ghana Government Bond, Reg. S
8,627% 16/06/2049 USD 200.000 177.405 0,01

356.356 0,02

Guatemala
Guatemala Government Bond, Reg. S
4,5% 03/05/2026 USD 200.000 177.744 0,01

177.744 0,01

Honduras
Honduras Government Bond, Reg. S
8,75% 16/12/2020 USD 449.000 423.980 0,03
Honduras Government Bond, Reg. S
7,5% 15/03/2024 USD 200.000 193.693 0,01

617.673 0,04

Ungarn
Hungary Government Bond 5,375%
21/02/2023 USD 92.000 89.128 0,01
Hungary Government Bond 5,75%
22/11/2023 USD 220.000 219.264 0,01
Hungary Government Bond 5,375%
25/03/2024 USD 144.000 142.885 0,01
Hungary Government Bond 7,625%
29/03/2041 USD 82.000 115.777 0,01

567.054 0,04

Indonesien
Indonesia Asahan Aluminium Persero
PT, 144A 6,53% 15/11/2028 USD 200.000 207.857 0,01
Indonesia Asahan Aluminium Persero
PT, 144A 6,757% 15/11/2048 USD 200.000 215.790 0,02
Indonesia Asahan Aluminium Persero
PT, Reg. S 6,53% 15/11/2028 USD 200.000 207.857 0,01
Indonesia Government Bond, Reg. S
4,35% 08/01/2027 USD 252.000 236.844 0,02
Pertamina Persero PT, 144A 6,45%
30/05/2044 USD 200.000 215.142 0,01
Pertamina Persero PT, Reg. S 6,45%
30/05/2044 USD 351.000 377.520 0,03

1.461.010 0,10

Irland
Abbott Ireland Financing DAC, Reg. S
0% 27/09/2020 EUR 1.900.000 1.903.039 0,13
Allied Irish Banks plc, Reg. S, FRN
4,125% 26/11/2025 EUR 970.000 1.017.617 0,07
Bank of Ireland, Reg. S 10%
19/12/2022 EUR 500.000 638.145 0,04
Eaton Capital Unlimited Co., Reg. S
0,021% 14/05/2021 EUR 1.000.000 1.002.420 0,07
eircom Finance DAC, Reg. S 3,5%
15/05/2026 EUR 1.498.000 1.552.782 0,10
Europcar Mobility Drive Designated
Activity Co., Reg. S 4% 30/04/2026 EUR 664.000 680.776 0,05
GE Capital European Funding Unlimited
Co., Reg. S, FRN 0,069% 21/01/2020 EUR 500.000 500.250 0,03
Smurfit Kappa Acquisitions ULC, Reg. S
3,25% 01/06/2021 EUR 100.000 105.712 0,01
Smurfit Kappa Acquisitions ULC, Reg. S
2,375% 01/02/2024 EUR 750.000 806.509 0,05
Smurfit Kappa Acquisitions ULC, Reg. S
2,75% 01/02/2025 EUR 1.090.000 1.188.645 0,08
Smurfit Kappa Acquisitions ULC, Reg. S
2,875% 15/01/2026 EUR 800.000 872.948 0,06

10.268.843 0,69

Israel
Israel Government Bond 4,5%
30/01/2043 USD 325.000 328.282 0,02

328.282 0,02

Italien
Buzzi Unicem SpA, Reg. S 2,125%
28/04/2023 EUR 250.000 260.314 0,02
EVOCA SpA, Reg. S 7% 15/10/2023 EUR 1.075.000 1.136.280 0,08
FCA Bank SpA, Reg. S 1,375%
17/04/2020 EUR 500.000 505.818 0,03
Guala Closures SpA, Reg. S, FRN 3,5%
15/04/2024 EUR 500.000 508.590 0,03
Intesa Sanpaolo SpA, Reg. S 6,625%
13/09/2023 EUR 1.600.000 1.904.800 0,13
Intesa Sanpaolo SpA, Reg. S 3,928%
15/09/2026 EUR 1.070.000 1.145.376 0,08
Leonardo SpA 4,5% 19/01/2021 EUR 800.000 854.576 0,06
Leonardo SpA 5,25% 21/01/2022 EUR 300.000 336.805 0,02
Leonardo SpA 4,875% 24/03/2025 EUR 800.000 941.468 0,06
Nexi Capital SpA, Reg. S 4,125%
01/11/2023 EUR 850.000 883.231 0,06
Telecom Italia SpA, 144A 5,303%
30/05/2024 USD 200.000 182.519 0,01
Telecom Italia SpA, Reg. S 4,875%
25/09/2020 EUR 950.000 1.007.546 0,07
Telecom Italia SpA, Reg. S 4,5%
25/01/2021 EUR 325.000 347.090 0,02
Telecom Italia SpA, Reg. S 2,5%
19/07/2023 EUR 500.000 515.660 0,03
Telecom Italia SpA, Reg. S 3,625%
19/01/2024 EUR 1.690.000 1.792.879 0,12
Telecom Italia SpA, Reg. S 3%
30/09/2025 EUR 600.000 621.657 0,04
Telecom Italia SpA, Reg. S 3,625%
25/05/2026 EUR 1.680.000 1.775.340 0,12
Telecom Italia SpA, Reg. S 2,375%
12/10/2027 EUR 1.030.000 992.956 0,07
UniCredit SpA, Reg. S, FRN 5,75%
28/10/2025 EUR 350.000 368.685 0,03
UniCredit SpA, Reg. S, FRN 4,375%
03/01/2027 EUR 1.070.000 1.118.059 0,08
UniCredit SpA, Reg. S 6,95%
31/10/2022 EUR 1.325.000 1.551.628 0,10
Wind Tre SpA, 144A 5% 20/01/2026 USD 200.000 169.750 0,01
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Wind Tre SpA, Reg. S 2,625%
20/01/2023 EUR 1.525.000 1.537.665 0,10
Wind Tre SpA, Reg. S 3,125%
20/01/2025 EUR 1.625.000 1.622.311 0,11

22.081.003 1,48

Elfenbeinküste
Ivory Coast Government Bond, Reg. S
6,125% 15/06/2033 USD 200.000 163.996 0,01
Ivory Coast Government Bond, STEP,
Reg. S 5,75% 31/12/2032 USD 216.295 184.941 0,01

348.937 0,02

Jamaika
Jamaica Government Bond 9,25%
17/10/2025 USD 100.000 110.687 0,01
Jamaica Government Bond 8%
15/03/2039 USD 240.000 261.615 0,02

372.302 0,03

Japan
Sumitomo Mitsui Banking Corp., Reg. S
2,25% 16/12/2020 EUR 1.600.000 1.658.272 0,11

1.658.272 0,11

Jersey
Adient Global Holdings Ltd., Reg. S
3,5% 15/08/2024 EUR 480.000 401.609 0,03
Avis Budget Finance plc, Reg. S 4,5%
15/05/2025 EUR 200.000 211.273 0,02
CPUK Finance Ltd., Reg. S 4,25%
28/02/2047 GBP 1.370.000 1.544.433 0,10

2.157.315 0,15

Jordanien
Jordan Government Bond, Reg. S
6,125% 29/01/2026 USD 200.000 182.683 0,01

182.683 0,01

Kasachstan
Kazakhstan Temir Zholy National Co.
JSC, Reg. S 4,85% 17/11/2027 USD 268.000 251.600 0,02
KazMunayGas National Co. JSC, Reg. S
4,4% 30/04/2023 USD 200.000 183.988 0,01
KazMunayGas National Co. JSC, Reg. S
5,375% 24/04/2030 USD 240.000 233.927 0,02

669.515 0,05

Kenia
Kenya Government Bond, Reg. S
6,875% 24/06/2024 USD 200.000 187.328 0,02
Kenya Government Bond, Reg. S 8%
22/05/2032 USD 200.000 185.514 0,01

372.842 0,03

Libanon
Lebanon Government Bond 6,375%
09/03/2020 USD 372.000 320.627 0,02
Lebanon Government Bond, Reg. S
5,45% 28/11/2019 USD 220.000 191.750 0,01
Lebanon Government Bond, Reg. S 6%
27/01/2023 USD 110.000 81.353 0,01
Lebanon Government Bond, Reg. S
6,65% 22/04/2024 USD 110.000 79.552 0,01
Lebanon Government Bond, Reg. S
6,85% 23/03/2027 USD 320.000 223.301 0,01
Lebanon Government Bond, Reg. S
6,65% 03/11/2028 USD 290.000 200.301 0,01

1.096.884 0,07

Luxemburg
Altice Financing SA, 144A 6,625%
15/02/2023 USD 325.000 292.496 0,02
Altice Financing SA, 144A 7,5%
15/05/2026 USD 600.000 530.913 0,04
Altice Finco SA, Reg. S 9% 15/06/2023 EUR 400.000 416.962 0,03
Altice Finco SA, Reg. S 4,75%
15/01/2028 EUR 1.490.000 1.301.165 0,09
Altice Luxembourg SA, 144A 7,75%
15/05/2022 USD 200.000 178.614 0,01
Altice Luxembourg SA, 144A 10,5%
15/05/2027 USD 556.000 500.261 0,03
Altice Luxembourg SA, Reg. S 7,25%
15/05/2022 EUR 450.361 462.645 0,03

Altice Luxembourg SA, Reg. S 6,25%
15/02/2025 EUR 1.295.000 1.289.833 0,09
Altice Luxembourg SA, Reg. S 8%
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
Cirsa Finance International Sarl, Reg. S
6,25% 20/12/2023 EUR 1.170.000 1.274.791 0,09
Crystal Almond SARL, Reg. S 10%
01/11/2021 EUR 757.000 803.397 0,05
eDreams ODIGEO SA, Reg. S 5,5%
01/09/2023 EUR 1.000.000 1.047.960 0,07
Fiat Chrysler Finance Europe SA,
Reg. S 4,75% 22/03/2021 EUR 1.075.000 1.159.656 0,08
Fiat Chrysler Finance Europe SA,
Reg. S 4,75% 15/07/2022 EUR 1.505.000 1.700.612 0,11
Garfunkelux Holdco 2 SA, Reg. S 11%
01/11/2023 GBP 150.000 139.114 0,01
Garfunkelux Holdco 3 SA, Reg. S 8,5%
01/11/2022 GBP 200.000 202.110 0,01
Gestamp Funding Luxembourg SA,
Reg. S 3,5% 15/05/2023 EUR 575.000 586.524 0,04
Horizon Parent Holdings Sarl, Reg. S
8,25% 15/02/2022 EUR 410.000 423.466 0,03
INEOS Group Holdings SA, Reg. S
5,375% 01/08/2024 EUR 650.000 670.196 0,05
Intelsat Jackson Holdings SA 5,5%
01/08/2023 USD 452.000 362.335 0,02
John Deere Cash Management SA,
Reg. S, FRN 0% 15/09/2020 EUR 1.000.000 1.002.720 0,07
Lincoln Financing SARL, Reg. S 3,625%
01/04/2024 EUR 686.000 711.790 0,05
Matterhorn Telecom Holding SA, Reg. S
4,875% 01/05/2023 EUR 1.310.000 1.328.098 0,09
Medtronic Global Holdings SCA, FRN
0% 07/03/2021 EUR 2.750.000 2.757.191 0,19
Monitchem HoldCo 3 SA, Reg. S 5,25%
15/06/2021 EUR 300.000 301.995 0,02
Rossini Sarl, Reg. S 6,75% 30/10/2025 EUR 1.459.000 1.590.624 0,11
SES SA, Reg. S, FRN 4,625% Perpetual EUR 1.990.000 2.101.818 0,14
SES SA, Reg. S, FRN 5,625% Perpetual EUR 200.000 220.765 0,01
Telecom Italia Capital SA 6,375%
15/11/2033 USD 368.000 335.990 0,02
Telecom Italia Capital SA 6%
30/09/2034 USD 362.000 322.146 0,02
Telecom Italia Finance SA 7,75%
24/01/2033 EUR 1.090.000 1.495.862 0,10
Telenet Finance Luxembourg Notes
Sarl, Reg. S 3,5% 01/03/2028 EUR 1.200.000 1.243.464 0,08
Telenet Finance VI Luxembourg SCA,
Reg. S 4,875% 15/07/2027 EUR 801.000 872.113 0,06

29.533.297 1,98

Mexiko
America Movil SAB de CV 4,125%
25/10/2019 EUR 1.800.000 1.818.774 0,12
BBVA Bancomer SA, Reg. S 6,75%
30/09/2022 USD 200.000 190.814 0,01
Cemex SAB de CV, 144A 5,7%
11/01/2025 USD 200.000 182.291 0,01
Cemex SAB de CV, 144A 6,125%
05/05/2025 USD 200.000 184.188 0,01
Cemex SAB de CV, 144A 7,75%
16/04/2026 USD 845.000 817.215 0,06
Mexico Government Bond 3,375%
23/02/2031 EUR 200.000 231.908 0,02
Mexico Government Bond 5,55%
21/01/2045 USD 139.000 142.422 0,01
Petroleos Mexicanos 5,375%
13/03/2022 USD 199.000 175.496 0,01
Petroleos Mexicanos 6,5% 13/03/2027 USD 100.000 86.397 0,01
Petroleos Mexicanos 6,75%
21/09/2047 USD 364.000 283.014 0,02
Petroleos Mexicanos 6,35%
12/02/2048 USD 77.000 57.847 0,00

4.170.366 0,28

Mongolei
Mongolia Government Bond, Reg. S
5,125% 05/12/2022 USD 200.000 177.711 0,01

177.711 0,01

Marokko
OCP SA, Reg. S 5,625% 25/04/2024 USD 200.000 189.548 0,01
OCP SA, Reg. S 6,875% 25/04/2044 USD 200.000 202.069 0,02

391.617 0,03
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Niederlande
ABB Finance BV, Reg. S, FRN 0,043%
12/10/2020 EUR 1.350.000 1.353.962 0,09
ABN AMRO Bank NV, Reg. S, FRN
0,09% 15/01/2021 EUR 1.900.000 1.908.142 0,13
ABN AMRO Bank NV, Reg. S 0,25%
03/12/2021 EUR 1.910.000 1.927.615 0,13
Axalta Coating Systems Dutch Holding
B BV, Reg. S 3,75% 15/01/2025 EUR 950.000 991.772 0,07
BMW Finance NV, Reg. S, FRN 0%
06/03/2020 EUR 1.800.000 1.802.502 0,12
BMW Finance NV, Reg. S 2%
04/09/2020 EUR 750.000 770.079 0,05
CBR Fashion Finance BV, Reg. S 5,125%
01/10/2022 EUR 775.000 777.031 0,05
CEVA Logistics Finance BV, Reg. S
5,25% 01/08/2025 EUR 250.000 253.105 0,02
Constellium NV, 144A 5,75%
15/05/2024 USD 250.000 224.565 0,02
Constellium NV, Reg. S 4,25%
15/02/2026 EUR 1.000.000 1.034.390 0,07
Cooperatieve Rabobank UA, Reg. S,
FRN 6,625% Perpetual EUR 200.000 221.685 0,01
Cooperatieve Rabobank UA, Reg. S
0,125% 11/10/2021 EUR 2.000.000 2.018.247 0,14
Daimler International Finance BV, Reg.
S 0,25% 09/08/2021 EUR 950.000 955.747 0,06
Darling Global Finance BV, Reg. S
3,625% 15/05/2026 EUR 400.000 425.040 0,03
Dufry One BV, Reg. S 2,5% 15/10/2024 EUR 750.000 773.273 0,05
E.ON International Finance BV 5,75%
07/05/2020 EUR 1.100.000 1.155.368 0,08
Energizer Gamma Acquisition BV,
Reg. S 4,625% 15/07/2026 EUR 400.000 420.268 0,03
Fiat Chrysler Automobiles NV, Reg. S
3,75% 29/03/2024 EUR 260.000 289.318 0,02
Hema Bondco I BV, Reg. S, FRN 6,25%
15/07/2022 EUR 300.000 270.129 0,02
Hertz Holdings Netherlands BV, Reg. S
5,5% 30/03/2023 EUR 600.000 635.010 0,04
ING Bank NV, Reg. S, FRN 0,09%
26/11/2020 EUR 1.400.000 1.405.544 0,09
ING Bank NV, Reg. S, FRN 0,11%
26/11/2021 EUR 1.200.000 1.207.392 0,08
ING Bank NV, Reg. S, FRN 0,09%
08/04/2022 EUR 300.000 301.630 0,02
ING Groep NV, Reg. S, FRN 6,875%
Perpetual USD 400.000 370.723 0,02
InterXion Holding NV, Reg. S 4,75%
15/06/2025 EUR 350.000 381.759 0,03
Kazakhstan Temir Zholy Finance BV,
Reg. S 6,95% 10/07/2042 USD 200.000 218.965 0,01
Linde Finance BV, Reg. S 3,875%
01/06/2021 EUR 1.000.000 1.081.447 0,07
LKQ European Holdings BV, Reg. S
3,625% 01/04/2026 EUR 1.300.000 1.374.978 0,09
Minejesa Capital BV, Reg. S 4,625%
10/08/2030 USD 204.000 181.716 0,01
Naturgy Finance BV, Reg. S, FRN
4,125% Perpetual EUR 1.000.000 1.087.760 0,07
Petrobras Global Finance BV 6,25%
17/03/2024 USD 100.000 96.679 0,01
Petrobras Global Finance BV 5,999%
27/01/2028 USD 120.000 111.937 0,01
Petrobras Global Finance BV 6,9%
19/03/2049 USD 120.000 112.042 0,01
Petrobras Global Finance BV 6,85%
05/06/2115 USD 200.000 182.248 0,01
Repsol International Finance BV,
Reg. S, FRN 4,5% 25/03/2075 EUR 2.475.000 2.818.926 0,19
Saipem Finance International BV,
Reg. S 2,75% 05/04/2022 EUR 1.200.000 1.269.648 0,09
Saipem Finance International BV,
Reg. S 3,75% 08/09/2023 EUR 1.225.000 1.346.122 0,09
Saipem Finance International BV,
Reg. S 2,625% 07/01/2025 EUR 250.000 256.993 0,02
Sigma Holdco BV, Reg. S 5,75%
15/05/2026 EUR 1.345.000 1.275.147 0,09
Sunshine Mid BV, Reg. S 6,5%
15/05/2026 EUR 1.605.000 1.671.270 0,11
Telefonica Europe BV, Reg. S, FRN
2,625% Perpetual EUR 1.000.000 1.014.175 0,07
Telefonica Europe BV, Reg. S, FRN 3%
Perpetual EUR 1.900.000 1.947.196 0,13
Telefonica Europe BV, Reg. S, FRN
3,875% Perpetual EUR 1.400.000 1.451.737 0,10
Telefonica Europe BV, Reg. S, FRN
5,875% Perpetual EUR 1.800.000 2.094.066 0,14
Toyota Motor Finance Netherlands BV,
Reg. S, FRN 0,157% 28/03/2022 EUR 500.000 502.082 0,03

Vonovia Finance BV, Reg. S 1,625%
15/12/2020 EUR 900.000 922.277 0,06
Ziggo Bond Co. BV, Reg. S 4,625%
15/01/2025 EUR 1.710.000 1.771.834 0,12
Ziggo BV, Reg. S 3,75% 15/01/2025 EUR 1.300.000 1.343.608 0,09
Ziggo BV, Reg. S 4,25% 15/01/2027 EUR 905.000 962.599 0,06

46.969.748 3,15

Neuseeland
ASB Finance Ltd., Reg. S 0,5%
17/06/2020 EUR 1.300.000 1.308.694 0,09

1.308.694 0,09

Nigeria
Nigeria Government Bond, Reg. S
7,625% 21/11/2025 USD 200.000 192.145 0,01
Nigeria Government Bond, Reg. S 6,5%
28/11/2027 USD 294.000 258.704 0,02
Nigeria Government Bond, Reg. S
8,747% 21/01/2031 USD 200.000 195.800 0,02
Nigeria Government Bond, Reg. S
7,875% 16/02/2032 USD 200.000 183.809 0,01

830.458 0,06

Norwegen
Aker BP ASA, 144A 5,875% 31/03/2025 USD 279.000 258.386 0,01
DNB Bank ASA, Reg. S 3,875%
29/06/2020 EUR 1.400.000 1.457.718 0,10
Equinor ASA, Reg. S 2% 10/09/2020 EUR 1.850.000 1.900.338 0,13

3.616.442 0,24

Oman
Oman Government Bond, Reg. S
3,625% 15/06/2021 USD 200.000 173.557 0,01
Oman Government Bond, Reg. S
4,125% 17/01/2023 USD 200.000 170.970 0,01
Oman Government Bond, Reg. S 4,75%
15/06/2026 USD 216.000 175.853 0,02
Oman Government Bond, Reg. S 6,75%
17/01/2048 USD 400.000 310.109 0,02
Oman Government Bond, Reg. S 6,5%
08/03/2047 USD 200.000 152.167 0,01

982.656 0,07

Pakistan
Pakistan Government Bond, Reg. S
8,25% 30/09/2025 USD 200.000 192.558 0,02
Pakistan Government Bond, Reg. S
6,875% 05/12/2027 USD 200.000 177.947 0,01

370.505 0,03

Panama
Panama Government Bond 3,75%
16/03/2025 USD 200.000 185.601 0,01
Panama Government Bond 8,875%
30/09/2027 USD 71.000 88.414 0,01
Panama Government Bond 3,875%
17/03/2028 USD 200.000 187.744 0,01
Panama Government Bond 6,7%
26/01/2036 USD 87.000 104.097 0,01
Panama Government Bond 4,3%
29/04/2053 USD 200.000 193.564 0,01

759.420 0,05

Paraguay
Paraguay Government Bond, Reg. S
4,7% 27/03/2027 USD 200.000 190.799 0,01
Paraguay Government Bond, Reg. S
6,1% 11/08/2044 USD 213.000 223.175 0,02
Paraguay Government Bond, Reg. S
5,6% 13/03/2048 USD 200.000 198.853 0,01

612.827 0,04

Peru
Consorcio Transmantaro SA, Reg. S
4,375% 07/05/2023 USD 200.000 182.841 0,01
Peru Government Bond 6,35%
12/08/2028 PEN 316.000 94.586 0,01
Peru Government Bond 5,625%
18/11/2050 USD 88.000 106.653 0,01
Petroleos del Peru SA, 144A 4,75%
19/06/2032 USD 200.000 191.755 0,01

575.835 0,04
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Philippinen
Philippine Government Bond 10,625%
16/03/2025 USD 50.000 63.001 0,00
Philippine Government Bond 7,75%
14/01/2031 USD 200.000 259.138 0,02

322.139 0,02

Portugal
EDP - Energias de Portugal SA, Reg. S,
FRN 5,375% 16/09/2075 EUR 1.200.000 1.295.814 0,09

1.295.814 0,09

Katar
Qatar Government Bond, Reg. S
3,875% 23/04/2023 USD 200.000 184.531 0,01
Qatar Government Bond, Reg. S
5,103% 23/04/2048 USD 400.000 419.351 0,03

603.882 0,04

Rumänien
Romania Government Bond, Reg. S
4,375% 22/08/2023 USD 154.000 143.697 0,01
Romania Government Bond, Reg. S
5,125% 15/06/2048 USD 144.000 141.924 0,01

285.621 0,02

Russland
Russian Foreign Bond - Eurobond,
Reg. S 5,1% 28/03/2035 USD 400.000 382.063 0,02
Russian Foreign Bond - Eurobond,
Reg. S 5,875% 16/09/2043 USD 400.000 427.135 0,03

809.198 0,05

Saudi-Arabien
Saudi Government Bond, Reg. S
4,375% 16/04/2029 USD 200.000 190.127 0,01
Saudi Government Bond, Reg. S
4,625% 04/10/2047 USD 200.000 181.972 0,01
Saudi Government Bond, Reg. S 5%
17/04/2049 USD 200.000 192.623 0,01
Saudi Government Bond, Reg. S 5,25%
16/01/2050 USD 200.000 200.010 0,02

764.732 0,05

Senegal
Senegal Government Bond, Reg. S
6,75% 13/03/2048 USD 228.000 188.608 0,01

188.608 0,01

Serbien
Serbia Government Bond, Reg. S
4,875% 25/02/2020 USD 219.000 194.982 0,01
Serbia Government Bond, Reg. S 7,25%
28/09/2021 USD 200.000 192.735 0,01
Serbia Government Bond, Reg. S 1,5%
26/06/2029 EUR 100.000 100.017 0,01

487.734 0,03

Südafrika
South Africa Government Bond 5,875%
30/05/2022 USD 100.000 94.221 0,00
South Africa Government Bond 4,875%
14/04/2026 USD 450.000 409.495 0,03
South Africa Government Bond 6,25%
08/03/2041 USD 300.000 292.933 0,02

796.649 0,05

Südkorea
Heungkuk Life Insurance Co. Ltd.,
Reg. S, FRN 4,475% Perpetual USD 200.000 168.729 0,01

168.729 0,01

Spanien
Banco Santander SA, Reg. S 4%
24/01/2020 EUR 700.000 716.964 0,05
Bankia SA, Reg. S, FRN 3,375%
15/03/2027 EUR 1.000.000 1.051.610 0,07
Bankinter SA, Reg. S, FRN 2,5%
06/04/2027 EUR 900.000 935.946 0,06
CaixaBank SA, Reg. S, FRN 3,5%
15/02/2027 EUR 1.000.000 1.063.679 0,07
CaixaBank SA, Reg. S, FRN 2,75%
14/07/2028 EUR 700.000 734.682 0,05

Cellnex Telecom SA, Reg. S 2,375%
16/01/2024 EUR 300.000 316.443 0,02
Cellnex Telecom SA, Reg. S 2,875%
18/04/2025 EUR 400.000 433.708 0,03
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%
30/04/2024 EUR 450.000 422.368 0,03
Grupo Antolin-Irausa SA, Reg. S
3,375% 30/04/2026 EUR 100.000 90.617 0,01
Iberdrola Finanzas SA 4,125%
23/03/2020 EUR 300.000 309.501 0,02

7.982.012 0,54

Sri Lanka
Sri Lanka Government Bond, Reg. S
6,25% 04/10/2020 USD 100.000 89.003 0,01
Sri Lanka Government Bond, Reg. S
6,25% 27/07/2021 USD 200.000 178.141 0,01
Sri Lanka Government Bond, Reg. S
5,875% 25/07/2022 USD 200.000 176.370 0,01
Sri Lanka Government Bond, Reg. S
6,85% 03/11/2025 USD 200.000 176.608 0,01
Sri Lanka Government Bond, Reg. S
7,85% 14/03/2029 USD 200.000 181.750 0,02
Sri Lanka Government Bond, Reg. S
7,55% 28/03/2030 USD 200.000 176.428 0,01

978.300 0,07

Supranational
Ardagh Packaging Finance plc, Reg. S
2,75% 15/03/2024 EUR 1.050.000 1.083.862 0,07
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%
01/10/2026 USD 210.000 189.565 0,01
Starfruit Finco BV, Reg. S 6,5%
01/10/2026 EUR 975.000 987.787 0,07

4.256.081 0,29

Schweden
Corral Petroleum Holdings AB, Reg. S,
FRN 11,75% 15/05/2021 EUR 550.000 583.242 0,04
Dometic Group AB, Reg. S 3%
08/05/2026 EUR 600.000 603.840 0,04
Essity AB, Reg. S 0,5% 26/05/2021 EUR 1.300.000 1.315.243 0,09
Intrum AB, Reg. S 2,75% 15/07/2022 EUR 950.000 961.523 0,07
Skandinaviska Enskilda Banken AB,
Reg. S, FRN 0,29% 26/05/2020 EUR 1.400.000 1.406.517 0,09
Telefonaktiebolaget LM Ericsson,
Reg. S 1,875% 01/03/2024 EUR 1.150.000 1.205.298 0,08
Verisure Midholding AB, Reg. S 5,75%
01/12/2023 EUR 2.195.000 2.278.575 0,15
Volvo Car AB, Reg. S 2% 24/01/2025 EUR 800.000 814.100 0,06
Volvo Treasury AB, FRN 0,212%
08/02/2021 EUR 500.000 502.040 0,03

9.670.378 0,65

Schweiz
Credit Suisse AG, Reg. S 1,375%
29/11/2019 EUR 1.850.000 1.862.922 0,13
Credit Suisse AG, Reg. S 1,125%
15/09/2020 EUR 500.000 508.175 0,03
Credit Suisse Group AG, FRN, 144A
6,25% Perpetual USD 400.000 366.839 0,03
Credit Suisse Group AG, FRN, 144A
7,5% Perpetual USD 210.000 197.744 0,01
Credit Suisse Group AG, FRN, 144A
7,5% Perpetual USD 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
UBS Group Funding Switzerland AG,
FRN, 144A 7% Perpetual USD 1.305.000 1.220.427 0,08
UBS Group Funding Switzerland AG,
Reg. S, FRN 5,75% Perpetual EUR 400.000 441.454 0,03
UBS Group Funding Switzerland AG,
Reg. S, FRN 6,875% Perpetual USD 200.000 183.316 0,01
UBS Group Funding Switzerland AG,
Reg. S, FRN 6,875% Perpetual USD 450.000 423.928 0,03
UBS Group Funding Switzerland AG,
Reg. S, FRN 7% Perpetual USD 960.000 926.084 0,06

9.428.133 0,63

Tadschikistan
Tajikistan Government Bond, Reg. S
7,125% 14/09/2027 USD 200.000 166.956 0,01

166.956 0,01
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Trinidad und Tobago
Trinidad Petroleum Holdings Ltd.,
Reg. S 9,75% 14/08/2019 USD 119.000 104.439 0,01

104.439 0,01

Tunesien
Banque Centrale de Tunisie
International Bond, Reg. S 5,75%
30/01/2025 USD 200.000 163.918 0,01

163.918 0,01

Türkei
Turkey Government Bond 3,25%
23/03/2023 USD 200.000 160.317 0,01
Turkey Government Bond 5,2%
16/02/2026 EUR 100.000 101.267 0,01
Turkey Government Bond 4,25%
14/04/2026 USD 200.000 153.991 0,01
Turkey Government Bond 5,125%
17/02/2028 USD 200.000 157.462 0,01
Turkey Government Bond 4,875%
16/04/2043 USD 200.000 137.436 0,01
Turkey Government Bond 6,625%
17/02/2045 USD 200.000 162.170 0,01

872.643 0,06

Ukraine
Ukraine Government Bond, Reg. S
7,75% 01/09/2020 USD 100.000 90.880 0,01
Ukraine Government Bond, Reg. S
7,75% 01/09/2022 USD 170.000 158.316 0,01
Ukraine Government Bond, Reg. S
7,75% 01/09/2024 USD 300.000 275.784 0,02
Ukraine Government Bond, Reg. S
7,75% 01/09/2027 USD 100.000 90.613 0,00
Ukraine Government Bond, Reg. S
7,375% 25/09/2032 USD 400.000 346.176 0,02

961.769 0,06

Vereinigte Arabische Emirate
Abu Dhabi Government Bond, Reg. S
4,125% 11/10/2047 USD 200.000 192.770 0,01

192.770 0,01

Großbritannien
Algeco Global Finance plc, Reg. S 6,5%
15/02/2023 EUR 1.145.000 1.198.397 0,08
Arqiva Broadcast Finance plc, Reg. S
6,75% 30/09/2023 GBP 1.000.000 1.202.794 0,08
Barclays plc, FRN 5,088% 20/06/2030 USD 200.000 179.396 0,01
Barclays plc, FRN 7,75% Perpetual USD 485.000 437.103 0,03
Barclays plc, FRN 8% Perpetual USD 500.000 461.790 0,03
Barclays plc 4,375% 11/09/2024 USD 405.000 364.467 0,03
Barclays plc 5,2% 12/05/2026 USD 470.000 433.998 0,03
Barclays plc, Reg. S, FRN 7,875%
Perpetual USD 600.000 552.593 0,04
BG Energy Capital plc, Reg. S 3,625%
16/07/2019 EUR 2.000.000 2.002.960 0,14
Diageo Finance plc, Reg. S 0%
17/11/2020 EUR 1.900.000 1.904.112 0,13
EC Finance plc, Reg. S 2,375%
15/11/2022 EUR 1.050.000 1.074.181 0,07
eG Global Finance plc, Reg. S 4,375%
07/02/2025 EUR 1.400.000 1.395.877 0,09
Ensco Rowan plc 5,2% 15/03/2025 USD 4.000 2.596 0,00
Ensco Rowan plc 7,75% 01/02/2026 USD 16.000 10.596 0,00
Ensco Rowan plc 5,75% 01/10/2044 USD 53.000 27.332 0,00
Experian Finance plc, Reg. S 4,75%
04/02/2020 EUR 900.000 926.307 0,06
GlaxoSmithKline Capital plc, Reg. S,
FRN 0% 21/05/2020 EUR 1.300.000 1.303.107 0,09
GlaxoSmithKline Capital plc, Reg. S
0,625% 02/12/2019 EUR 700.000 702.506 0,05
GlaxoSmithKline Capital plc, Reg. S 0%
12/09/2020 EUR 1.403.000 1.405.652 0,09
HSBC Bank plc, Reg. S, FRN 0,283%
07/06/2021 EUR 2.000.000 2.015.830 0,14
HSBC Holdings plc, FRN 6,5%
Perpetual USD 715.000 656.324 0,04
HSBC Holdings plc, Reg. S, FRN 4,75%
Perpetual EUR 400.000 421.036 0,03
HSBC Holdings plc, Reg. S, FRN 6%
Perpetual EUR 600.000 693.999 0,05
Iceland Bondco plc, Reg. S 4,625%
15/03/2025 GBP 1.015.000 1.028.121 0,07
International Game Technology plc,
144A 6,25% 15/01/2027 USD 200.000 192.212 0,01

International Game Technology plc,
Reg. S 4,75% 15/02/2023 EUR 285.000 318.301 0,02
International Game Technology plc,
Reg. S 3,5% 15/07/2024 EUR 1.425.000 1.517.889 0,10
Jaguar Land Rover Automotive plc,
144A 4,5% 01/10/2027 USD 200.000 145.942 0,01
Lloyds Banking Group plc, FRN 7,5%
Perpetual USD 570.000 528.957 0,04
Merlin Entertainments plc, Reg. S
2,75% 15/03/2022 EUR 1.320.000 1.382.106 0,09
Nomad Foods Bondco plc, Reg. S
3,25% 15/05/2024 EUR 1.040.000 1.078.584 0,07
OTE plc, Reg. S 3,5% 09/07/2020 EUR 300.000 310.113 0,02
OTE plc, Reg. S 2,375% 18/07/2022 EUR 1.200.000 1.272.060 0,09
Royal Bank of Scotland Group plc
6,125% 15/12/2022 USD 473.000 447.858 0,03
Royal Bank of Scotland Group plc
5,125% 28/05/2024 USD 200.000 185.170 0,01
Santander UK plc, Reg. S 0,875%
13/01/2020 EUR 1.450.000 1.458.867 0,10
SSE plc, Reg. S 2% 17/06/2020 EUR 1.300.000 1.327.269 0,09
Standard Chartered plc, Reg. S 1,625%
13/06/2021 EUR 1.300.000 1.342.010 0,09
Synlab Bondco plc, Reg. S, FRN 3,5%
01/07/2022 EUR 460.000 461.872 0,03
Synlab Bondco plc, Reg. S 6,25%
01/07/2022 EUR 650.000 661.713 0,04
Synlab Unsecured Bondco plc, Reg. S
8,25% 01/07/2023 EUR 500.000 523.542 0,04
Tesco Corporate Treasury Services plc,
Reg. S 2,125% 12/11/2020 EUR 460.000 471.601 0,03
Tesco Corporate Treasury Services plc,
Reg. S 1,375% 24/10/2023 EUR 800.000 826.599 0,06
Tesco Corporate Treasury Services plc,
Reg. S 2,5% 01/07/2024 EUR 300.000 327.291 0,02
Tesco Corporate Treasury Services plc,
Reg. S 2,5% 02/05/2025 GBP 525.000 600.235 0,04
Tesco plc, Reg. S 5% 24/03/2023 GBP 850.000 1.058.159 0,07
Tesco plc, Reg. S 5,125% 10/04/2047 EUR 100.000 143.295 0,01
Titan Global Finance plc, Reg. S 2,375%
16/11/2024 EUR 350.000 354.345 0,02
Virgin Media Finance plc, Reg. S 4,5%
15/01/2025 EUR 1.300.000 1.354.138 0,09
Vodafone Group plc, FRN 7%
04/04/2079 USD 315.000 299.303 0,02
Worldpay Finance plc, Reg. S 3,75%
15/11/2022 EUR 1.235.000 1.379.421 0,09

40.369.926 2,71

Vereinigte Staaten von Amerika
AbbVie, Inc. 0,375% 18/11/2019 EUR 1.050.000 1.051.864 0,07
AECOM 5,125% 15/03/2027 USD 322.000 296.009 0,02
AerCap Global Aviation Trust, FRN,
144A 6,5% 15/06/2045 USD 584.000 533.373 0,04
AES Corp. 5,5% 15/04/2025 USD 455.000 417.409 0,03
AES Corp. 6% 15/05/2026 USD 45.000 42.020 0,00
Air Products & Chemicals, Inc. 2%
07/08/2020 EUR 122.000 125.006 0,01
AK Steel Corp. 6,375% 15/10/2025 USD 141.000 99.912 0,01
AK Steel Corp. 7% 15/03/2027 USD 179.000 127.822 0,01
Allegheny Technologies, Inc. 5,95%
15/01/2021 USD 60.000 54.286 0,00
Allegheny Technologies, Inc. 7,875%
15/08/2023 USD 30.000 28.214 0,00
Ally Financial, Inc. 4,125% 13/02/2022 USD 61.000 54.885 0,00
Ally Financial, Inc. 4,625% 19/05/2022 USD 579.000 529.997 0,04
Ally Financial, Inc. 3,875% 21/05/2024 USD 205.000 184.915 0,01
Ally Financial, Inc. 5,125% 30/09/2024 USD 341.000 325.041 0,02
Ally Financial, Inc. 4,625% 30/03/2025 USD 272.000 253.077 0,02
Ally Financial, Inc. 5,75% 20/11/2025 USD 285.000 277.485 0,02
Ally Financial, Inc. 8% 01/11/2031 USD 147.000 170.214 0,01
AMC Entertainment Holdings, Inc.
5,75% 15/06/2025 USD 360.000 292.925 0,02
AMC Entertainment Holdings, Inc.
5,875% 15/11/2026 USD 97.000 76.898 0,01
AMC Entertainment Holdings, Inc.
6,125% 15/05/2027 USD 164.000 128.580 0,01
American Axle & Manufacturing, Inc.
6,625% 15/10/2022 USD 17.000 15.234 0,00
American Axle & Manufacturing, Inc.
6,25% 01/04/2025 USD 820.000 717.092 0,05
American Axle & Manufacturing, Inc.
6,25% 15/03/2026 USD 714.000 620.810 0,04
American Axle & Manufacturing, Inc.
6,5% 01/04/2027 USD 664.000 581.889 0,04
American Honda Finance Corp., Reg. S
1,875% 04/09/2019 EUR 1.200.000 1.204.518 0,08
AmeriGas Partners LP 5,625%
20/05/2024 USD 50.000 47.036 0,00
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AmeriGas Partners LP 5,5%
20/05/2025 USD 308.000 284.748 0,02
AmeriGas Partners LP 5,875%
20/08/2026 USD 293.000 273.317 0,02
AmeriGas Partners LP 5,75%
20/05/2027 USD 43.000 39.692 0,00
Andeavor Logistics LP 6,25%
15/10/2022 USD 219.000 197.200 0,01
Andeavor Logistics LP 6,375%
01/05/2024 USD 95.000 87.421 0,01
Antero Resources Corp. 5,625%
01/06/2023 USD 749.000 635.855 0,04
Antero Resources Corp. 5,375%
01/11/2021 USD 297.000 259.192 0,02
Antero Resources Corp. 5,125%
01/12/2022 USD 516.000 434.698 0,03
Archrock Partners LP 6% 01/10/2022 USD 95.000 84.875 0,01
Arconic, Inc. 5,125% 01/10/2024 USD 305.000 283.238 0,02
Arconic, Inc. 5,9% 01/02/2027 USD 847.000 808.940 0,05
Arconic, Inc. 5,95% 01/02/2037 USD 40.000 36.550 0,00
Ashland LLC 6,875% 15/05/2043 USD 100.000 95.048 0,01
AT&T, Inc. 2,65% 17/12/2021 EUR 550.000 583.211 0,04
B&G Foods, Inc. 5,25% 01/04/2025 USD 456.000 404.716 0,03
Ball Corp. 4% 15/11/2023 USD 61.000 55.633 0,00
Ball Corp. 4,375% 15/12/2023 EUR 475.000 550.936 0,04
Bank of America Corp., FRN 6,25%
Perpetual USD 1.834.000 1.745.177 0,12
Bank of America Corp., Reg. S, FRN
0,034% 21/09/2021 EUR 349.000 349.471 0,02
Bank of America Corp., Reg. S 2,5%
27/07/2020 EUR 2.000.000 2.057.739 0,14
Belden, Inc., Reg. S 2,875%
15/09/2025 EUR 380.000 393.612 0,03
Belden, Inc., Reg. S 3,875%
15/03/2028 EUR 300.000 318.473 0,02
Berry Global, Inc. 5,5% 15/05/2022 USD 60.000 53.499 0,00
Berry Global, Inc. 6% 15/10/2022 USD 75.000 67.613 0,00
Berry Global, Inc. 5,125% 15/07/2023 USD 20.000 17.998 0,00
Boyd Gaming Corp. 6,375%
01/04/2026 USD 485.000 450.752 0,03
Brazos Valley Longhorn LLC 6,875%
01/02/2025 USD 437.000 366.147 0,02
Caleres, Inc. 6,25% 15/08/2023 USD 10.000 9.114 0,00
Callon Petroleum Co. 6,125%
01/10/2024 USD 158.000 140.642 0,01
Cargill, Inc., Reg. S 1,875% 04/09/2019 EUR 1.467.000 1.472.494 0,10
Centene Corp. 4,75% 15/05/2022 USD 7.000 6.297 0,00
Centene Corp. 6,125% 15/02/2024 USD 198.000 182.222 0,01
Centene Corp. 4,75% 15/01/2025 USD 186.000 168.649 0,01
CenturyLink, Inc. 7,5% 01/04/2024 USD 160.000 155.368 0,01
CenturyLink, Inc. 5,625% 01/04/2025 USD 491.000 439.858 0,03
CenturyLink, Inc. 6,875% 15/01/2028 USD 36.000 31.594 0,00
CenturyLink, Inc. 5,8% 15/03/2022 USD 253.000 232.510 0,02
CenturyLink, Inc. 5,625% 01/04/2020 USD 70.000 62.512 0,00
CenturyLink, Inc. 6,75% 01/12/2023 USD 475.000 450.249 0,03
Chemours Co. (The) 7% 15/05/2025 USD 255.000 234.898 0,02
Chemours Co. (The) 4% 15/05/2026 EUR 400.000 401.720 0,03
Chemours Co. (The) 6,625%
15/05/2023 USD 310.000 282.018 0,02
Chesapeake Energy Corp. 7%
01/10/2024 USD 133.000 104.956 0,01
Chesapeake Energy Corp. 8%
15/01/2025 USD 93.000 75.995 0,01
Chesapeake Energy Corp. 7,5%
01/10/2026 USD 195.000 152.142 0,01
Chesapeake Energy Corp. 8%
15/06/2027 USD 352.000 273.939 0,02
Cinemark USA, Inc. 4,875%
01/06/2023 USD 184.000 164.431 0,01
CIT Group, Inc. 5% 01/08/2023 USD 181.000 170.153 0,01
CIT Group, Inc. 4,75% 16/02/2024 USD 79.000 73.636 0,01
CIT Group, Inc. 5,25% 07/03/2025 USD 180.000 173.801 0,01
CIT Group, Inc. 6,125% 09/03/2028 USD 88.000 88.372 0,01
Citigroup, Inc., Reg. S, FRN 0,519%
24/05/2021 EUR 2.350.000 2.377.918 0,16
Clear Channel Worldwide Holdings, Inc.
6,5% 15/11/2022 USD 2.290.000 2.059.423 0,14
Clearwater Paper Corp. 4,5%
01/02/2023 USD 186.000 155.193 0,01
Clearway Energy Operating LLC
5,375% 15/08/2024 USD 183.000 163.514 0,01
Cleveland-Cliffs, Inc. 5,75% 01/03/2025 USD 15.000 13.118 0,00
CNO Financial Group, Inc. 5,25%
30/05/2025 USD 176.000 167.124 0,01
Coca-Cola Co. (The), FRN 0%
08/03/2021 EUR 750.000 752.906 0,05
Coeur Mining, Inc. 5,875% 01/06/2024 USD 71.000 61.058 0,00
Commercial Metals Co. 4,875%
15/05/2023 USD 60.000 53.686 0,00

Commercial Metals Co. 5,375%
15/07/2027 USD 69.000 60.740 0,00
Community Health Systems, Inc. 6,25%
31/03/2023 USD 401.000 339.376 0,02
Community Health Systems, Inc.
5,125% 01/08/2021 USD 197.000 170.844 0,01
CoreCivic, Inc., REIT 4,625%
01/05/2023 USD 270.000 231.857 0,02
Covanta Holding Corp. 5,875%
01/03/2024 USD 103.000 93.313 0,01
Crestwood Midstream Partners LP
6,25% 01/04/2023 USD 265.000 238.039 0,02
Crestwood Midstream Partners LP
5,75% 01/04/2025 USD 126.000 112.944 0,01
Crown Americas LLC 4,5% 15/01/2023 USD 121.000 110.682 0,01
Crown Americas LLC 4,25%
30/09/2026 USD 10.000 8.971 0,00
DaVita, Inc. 5,125% 15/07/2024 USD 423.000 372.449 0,03
DaVita, Inc. 5% 01/05/2025 USD 900.000 783.415 0,05
DCP Midstream Operating LP 3,875%
15/03/2023 USD 155.000 137.656 0,01
DCP Midstream Operating LP 5,6%
01/04/2044 USD 80.000 66.063 0,00
Diamond Offshore Drilling, Inc. 5,7%
15/10/2039 USD 67.000 39.602 0,00
Diebold Nixdorf, Inc. 8,5% 15/04/2024 USD 214.000 168.663 0,01
Embarq Corp. 7,995% 01/06/2036 USD 943.000 803.163 0,05
EMC Corp. 3,375% 01/06/2023 USD 201.000 175.412 0,01
Encompass Health Corp. 5,75%
01/11/2024 USD 572.000 512.444 0,03
Encompass Health Corp. 5,75%
15/09/2025 USD 35.000 32.092 0,00
EnLink Midstream LLC 5,375%
01/06/2029 USD 56.000 50.273 0,00
EnLink Midstream Partners LP 4,4%
01/04/2024 USD 363.000 321.700 0,02
EnLink Midstream Partners LP 4,15%
01/06/2025 USD 110.000 95.365 0,01
EnLink Midstream Partners LP 4,85%
15/07/2026 USD 130.000 115.061 0,01
EnLink Midstream Partners LP 5,6%
01/04/2044 USD 36.000 28.938 0,00
Equinix, Inc., REIT 2,875% 01/10/2025 EUR 750.000 783.454 0,05
Equinix, Inc., REIT 2,875% 01/02/2026 EUR 250.000 262.094 0,02
FedEx Corp. 0,5% 09/04/2020 EUR 900.000 903.960 0,06
Fidelity National Information Services,
Inc., FRN 0,041% 21/05/2021 EUR 350.000 350.369 0,02
Fidelity National Information Services,
Inc. 0,125% 21/05/2021 EUR 200.000 200.850 0,01
Ford Motor Credit Co. LLC 4,687%
09/06/2025 USD 470.000 425.820 0,03
Freeport-McMoRan, Inc. 3,55%
01/03/2022 USD 30.000 26.395 0,00
Freeport-McMoRan, Inc. 3,875%
15/03/2023 USD 1.178.000 1.035.638 0,07
Freeport-McMoRan, Inc. 4,55%
14/11/2024 USD 365.000 326.549 0,02
Freeport-McMoRan, Inc. 5,4%
14/11/2034 USD 45.000 37.755 0,00
Genesis Energy LP 6,75% 01/08/2022 USD 30.000 26.717 0,00
Genesis Energy LP 6% 15/05/2023 USD 130.000 113.633 0,01
Genesis Energy LP 5,625% 15/06/2024 USD 45.000 38.426 0,00
Genesis Energy LP 6,5% 01/10/2025 USD 65.000 56.281 0,00
GEO Group, Inc. (The), REIT 5,875%
15/01/2022 USD 10.000 8.631 0,00
GEO Group, Inc. (The), REIT 5,125%
01/04/2023 USD 15.000 12.021 0,00
GEO Group, Inc. (The), REIT 5,875%
15/10/2024 USD 690.000 539.484 0,04
Global Partners LP 7% 15/06/2023 USD 172.000 152.990 0,01
Global Partners LP 6,25% 15/07/2022 USD 85.000 75.974 0,01
Goldman Sachs Group, Inc. (The),
Reg. S, FRN 0,389% 29/05/2020 EUR 1.000.000 1.004.945 0,07
Goldman Sachs Group, Inc. (The),
Reg. S 2,625% 19/08/2020 EUR 850.000 876.778 0,06
HCA Healthcare, Inc. 6,25% 15/02/2021 USD 32.000 29.467 0,00
HCA, Inc. 7,5% 15/02/2022 USD 11.000 10.675 0,00
HCA, Inc. 5,875% 01/05/2023 USD 659.000 629.975 0,04
HCA, Inc. 5,375% 01/02/2025 USD 1.050.000 996.938 0,07
HCA, Inc. 5,875% 15/02/2026 USD 3.360.000 3.264.068 0,22
HCA, Inc. 5,375% 01/09/2026 USD 200.000 189.379 0,01
HCA, Inc. 5,625% 01/09/2028 USD 452.000 428.741 0,03
HCA, Inc. 5,875% 01/02/2029 USD 50.000 48.116 0,00
Hecla Mining Co. 6,875% 01/05/2021 USD 195.000 163.991 0,01
Hertz Corp. (The) 7,375% 15/01/2021 USD 20.000 17.625 0,00
Hilton Grand Vacations Borrower LLC
6,125% 01/12/2024 USD 341.000 319.039 0,02
Hilton Worldwide Finance LLC 4,625%
01/04/2025 USD 496.000 445.884 0,03
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Hilton Worldwide Finance LLC 4,875%
01/04/2027 USD 69.000 62.738 0,00
International Business Machines Corp.
1,375% 19/11/2019 EUR 800.000 805.008 0,05
International Business Machines Corp.
1,875% 06/11/2020 EUR 1.500.000 1.542.874 0,10
IQVIA, Inc., Reg. S 3,25% 15/03/2025 EUR 1.150.000 1.187.726 0,08
IQVIA, Inc., Reg. S 2,875% 15/09/2025 EUR 700.000 728.129 0,05
Iron Mountain, Inc., REIT 5,75%
15/08/2024 USD 377.000 335.914 0,02
Iron Mountain, Inc., REIT, Reg. S 3%
15/01/2025 EUR 495.000 511.429 0,03
Kennedy-Wilson, Inc. 5,875%
01/04/2024 USD 71.000 64.025 0,00
L Brands, Inc. 6,75% 01/07/2036 USD 165.000 126.862 0,01
Laredo Petroleum, Inc. 5,625%
15/01/2022 USD 5.000 4.107 0,00
Lennar Corp. 5,875% 15/11/2024 USD 145.000 139.991 0,01
Lennar Corp. 4,75% 30/05/2025 USD 110.000 102.279 0,01
Level 3 Financing, Inc. 5,625%
01/02/2023 USD 55.000 48.841 0,00
Level 3 Financing, Inc. 5,125%
01/05/2023 USD 75.000 66.497 0,00
Level 3 Financing, Inc. 5,375%
15/01/2024 USD 435.000 390.814 0,03
Level 3 Financing, Inc. 5,375%
01/05/2025 USD 549.000 498.287 0,03
Level 3 Financing, Inc. 5,25%
15/03/2026 USD 57.000 51.830 0,00
Level 3 Parent LLC 5,75% 01/12/2022 USD 280.000 248.177 0,02
MagnaChip Semiconductor Corp.
6,625% 15/07/2021 USD 70.000 60.614 0,00
Marriott Ownership Resorts, Inc. 6,5%
15/09/2026 USD 616.000 579.710 0,04
MasTec, Inc. 4,875% 15/03/2023 USD 310.000 277.437 0,02
MetLife, Inc. 6,4% 15/12/2066 USD 725.000 727.866 0,05
MGM Growth Properties Operating
Partnership LP, REIT 5,625%
01/05/2024 USD 120.000 113.779 0,01
MGM Growth Properties Operating
Partnership LP, REIT 4,5% 01/09/2026 USD 50.000 45.196 0,00
MGM Resorts International 5,75%
15/06/2025 USD 593.000 565.629 0,04
MGM Resorts International 4,625%
01/09/2026 USD 1.690.000 1.500.959 0,10
MGM Resorts International 5,5%
15/04/2027 USD 275.000 253.668 0,02
Morgan Stanley, FRN 0,072%
09/11/2021 EUR 900.000 900.828 0,06
Morgan Stanley, FRN 0,388%
27/01/2022 EUR 1.000.000 1.004.910 0,07
Nabors Industries, Inc. 5,1%
15/09/2023 USD 2.000 1.546 0,00
Netflix, Inc. 3,625% 15/05/2027 EUR 700.000 766.161 0,05
Newfield Exploration Co. 5,625%
01/07/2024 USD 25.000 24.309 0,00
Newfield Exploration Co. 5,375%
01/01/2026 USD 130.000 124.998 0,01
NRG Energy, Inc. 7,25% 15/05/2026 USD 380.000 367.279 0,03
NRG Energy, Inc. 6,625% 15/01/2027 USD 180.000 172.048 0,01
NRG Energy, Inc. 5,75% 15/01/2028 USD 46.000 43.596 0,00
NuStar Logistics LP 6% 01/06/2026 USD 72.000 65.346 0,00
NuStar Logistics LP 5,625%
28/04/2027 USD 170.000 151.350 0,01
Oasis Petroleum, Inc. 6,875%
15/01/2023 USD 250.000 219.607 0,02
Oasis Petroleum, Inc. 6,875%
15/03/2022 USD 110.000 96.446 0,01
Oceaneering International, Inc. 6%
01/02/2028 USD 186.000 161.937 0,01
Oracle Corp. 2,25% 10/01/2021 EUR 900.000 934.707 0,06
Outfront Media Capital LLC 5,25%
15/02/2022 USD 22.000 19.623 0,00
Outfront Media Capital LLC 5,875%
15/03/2025 USD 180.000 163.288 0,01
PBF Holding Co. LLC 7% 15/11/2023 USD 132.000 120.337 0,01
PBF Holding Co. LLC 7,25% 15/06/2025 USD 127.000 116.482 0,01
PBF Logistics LP 6,875% 15/05/2023 USD 85.000 76.984 0,01
Penske Automotive Group, Inc. 5,5%
15/05/2026 USD 446.000 407.086 0,03
Pfizer, Inc. 0% 06/03/2020 EUR 850.000 851.322 0,06
Philip Morris International, Inc. 1,75%
19/03/2020 EUR 1.700.000 1.723.961 0,12
Philip Morris International, Inc. 1,875%
03/03/2021 EUR 600.000 620.419 0,04
Pitney Bowes, Inc. 4,95% 01/04/2023 USD 123.000 102.700 0,01
Pitney Bowes, Inc. 4,625% 15/03/2024 USD 27.000 21.524 0,00
Procter & Gamble Co. (The) 2%
05/11/2021 EUR 1.011.000 1.063.565 0,07

QEP Resources, Inc. 5,375%
01/10/2022 USD 248.000 212.945 0,01
QEP Resources, Inc. 5,25% 01/05/2023 USD 55.000 46.808 0,00
QEP Resources, Inc. 5,625%
01/03/2026 USD 40.000 33.061 0,00
Radian Group, Inc. 4,5% 01/10/2024 USD 140.000 126.739 0,01
Radian Group, Inc. 4,875% 15/03/2027 USD 78.000 69.280 0,01
Range Resources Corp. 5% 15/08/2022 USD 9.000 7.534 0,00
Range Resources Corp. 4,875%
15/05/2025 USD 385.000 297.140 0,02
Revlon Consumer Products Corp.
6,25% 01/08/2024 USD 188.000 113.732 0,01
Reynolds Group Issuer, Inc. 5,75%
15/10/2020 USD 747.182 658.149 0,04
RHP Hotel Properties LP, REIT 5%
15/04/2021 USD 420.000 371.062 0,03
RHP Hotel Properties LP, REIT 5%
15/04/2023 USD 125.000 111.734 0,01
Scotts Miracle-Gro Co. (The) 5,25%
15/12/2026 USD 725.000 649.584 0,04
SemGroup Corp. 5,625% 15/11/2023 USD 131.000 110.192 0,01
SemGroup Corp. 5,625% 15/07/2022 USD 55.000 47.629 0,00
Service Corp. International 8%
15/11/2021 USD 40.000 38.566 0,00
Service Corp. International 7,5%
01/04/2027 USD 486.000 512.338 0,03
Service Corp. International 4,625%
15/12/2027 USD 35.000 31.660 0,00
Service Corp. International 5,125%
01/06/2029 USD 205.000 189.685 0,01
Service Corp. International 5,375%
15/05/2024 USD 110.000 99.671 0,01
Silgan Holdings, Inc. 3,25% 15/03/2025 EUR 425.000 440.557 0,03
Simon Property Group LP, REIT 2,375%
02/10/2020 EUR 2.250.000 2.307.101 0,16
SM Energy Co. 5,625% 01/06/2025 USD 120.000 96.854 0,01
SM Energy Co. 6,75% 15/09/2026 USD 86.000 70.959 0,01
SM Energy Co. 6,625% 15/01/2027 USD 232.000 188.970 0,01
SM Energy Co. 5% 15/01/2024 USD 185.000 150.419 0,01
Southern Copper Corp. 5,875%
23/04/2045 USD 94.000 97.460 0,01
Southwestern Energy Co. 6,2%
23/01/2025 USD 134.000 107.786 0,01
Southwestern Energy Co. 7,5%
01/04/2026 USD 280.000 234.926 0,02
Southwestern Energy Co. 7,75%
01/10/2027 USD 10.000 8.408 0,00
Spectrum Brands, Inc. 5,75%
15/07/2025 USD 930.000 850.342 0,06
Spectrum Brands, Inc., Reg. S 4%
01/10/2026 EUR 500.000 528.647 0,04
Springleaf Finance Corp. 6,125%
15/03/2024 USD 120.000 113.183 0,01
Springleaf Finance Corp. 6,625%
15/01/2028 USD 154.000 142.513 0,01
Sprint Capital Corp. 8,75% 15/03/2032 USD 1.725.000 1.759.930 0,12
Sprint Communications, Inc. 6%
15/11/2022 USD 226.000 207.277 0,01
Sprint Corp. 7,625% 15/02/2025 USD 2.820.000 2.626.741 0,18
Sprint Corp. 7,625% 01/03/2026 USD 1.168.000 1.096.185 0,07
Sprint Corp. 7,25% 15/09/2021 USD 136.000 127.211 0,01
Sprint Corp. 7,875% 15/09/2023 USD 500.000 477.084 0,03
Steel Dynamics, Inc. 5% 15/12/2026 USD 45.000 41.218 0,00
Summit Midstream Holdings LLC 5,5%
15/08/2022 USD 105.000 88.552 0,01
Summit Midstream Holdings LLC 5,75%
15/04/2025 USD 248.000 192.344 0,01
Targa Resources Partners LP 6,75%
15/03/2024 USD 580.000 531.027 0,04
Targa Resources Partners LP 5,875%
15/04/2026 USD 140.000 130.918 0,01
TEGNA, Inc. 6,375% 15/10/2023 USD 455.000 413.937 0,03
Teleflex, Inc. 4,875% 01/06/2026 USD 168.000 154.834 0,01
Teleflex, Inc. 5,25% 15/06/2024 USD 155.000 139.741 0,01
Tempur Sealy International, Inc.
5,625% 15/10/2023 USD 559.000 508.630 0,03
Tempur Sealy International, Inc. 5,5%
15/06/2026 USD 656.000 598.307 0,04
Tenet Healthcare Corp. 4,5%
01/04/2021 USD 125.000 111.891 0,01
Tenet Healthcare Corp. 4,375%
01/10/2021 USD 459.000 410.544 0,03
Tenet Healthcare Corp. 8,125%
01/04/2022 USD 303.000 279.992 0,02
Tenet Healthcare Corp. 6,75%
15/06/2023 USD 685.000 608.858 0,04
Tenet Healthcare Corp. 4,625%
15/07/2024 USD 976.000 871.053 0,06
Tenet Healthcare Corp. 5,125%
01/05/2025 USD 410.000 364.965 0,02
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Tenneco, Inc. 5% 15/07/2026 USD 345.000 241.707 0,02
Toll Brothers Finance Corp. 4,875%
15/11/2025 USD 105.000 96.943 0,01
Toll Brothers Finance Corp. 4,875%
15/03/2027 USD 25.000 22.941 0,00
Toyota Motor Credit Corp., Reg. S 0%
21/07/2021 EUR 1.000.000 1.003.270 0,07
Triumph Group, Inc. 4,875%
01/04/2021 USD 55.000 47.799 0,00
Triumph Group, Inc. 5,25% 01/06/2022 USD 25.000 21.501 0,00
Triumph Group, Inc. 7,75% 15/08/2025 USD 105.000 89.404 0,01
UGI International LLC, Reg. S 3,25%
01/11/2025 EUR 700.000 746.274 0,05
Unit Corp. 6,625% 15/05/2021 USD 194.000 155.337 0,01
United Parcel Service, Inc., FRN 0,12%
15/07/2020 EUR 500.000 501.863 0,03
United Rentals North America, Inc.
5,5% 15/07/2025 USD 115.000 105.458 0,01
United Rentals North America, Inc.
4,625% 15/10/2025 USD 550.000 490.613 0,03
United Rentals North America, Inc.
5,875% 15/09/2026 USD 393.000 368.342 0,03
United Rentals North America, Inc.
6,5% 15/12/2026 USD 802.000 763.715 0,05
United Rentals North America, Inc.
5,5% 15/05/2027 USD 525.000 484.939 0,03
United Rentals North America, Inc.
4,875% 15/01/2028 USD 65.000 58.243 0,00
United States Cellular Corp. 6,7%
15/12/2033 USD 155.000 145.366 0,01
United States Steel Corp. 6,875%
15/08/2025 USD 64.000 53.211 0,00
United States Steel Corp. 6,25%
15/03/2026 USD 154.000 120.685 0,01
United Technologies Corp., FRN 0%
18/05/2020 EUR 1.000.000 1.001.465 0,07
US Treasury 2% 31/01/2020 USD 3.747.000 3.290.951 0,22
US Treasury 6,125% 15/08/2029 USD 5.872.000 7.090.553 0,48
US Treasury 6,25% 15/05/2030 USD 6.060.000 7.498.073 0,50
US Treasury 5,375% 15/02/2031 USD 6.127.000 7.215.128 0,48
US Treasury 4,5% 15/02/2036 USD 6.310.000 7.301.573 0,49
US Treasury 4,25% 15/05/2039 USD 6.415.000 7.358.792 0,49
US Treasury 3,625% 15/08/2043 USD 6.961.000 7.365.001 0,49
US Treasury 2,5% 15/05/2046 USD 8.312.000 7.242.724 0,49
US Treasury 2,25% 15/08/2046 USD 9.005.000 7.452.886 0,50
US Treasury 3% 15/02/2048 USD 11.100.000 10.652.532 0,72
Vista Outdoor, Inc. 5,875% 01/10/2023 USD 485.000 415.418 0,03
Vistra Energy Corp. 5,875%
01/06/2023 USD 361.000 325.121 0,02
Welbilt, Inc. 9,5% 15/02/2024 USD 95.000 89.508 0,01
WellCare Health Plans, Inc. 5,25%
01/04/2025 USD 225.000 206.508 0,01
Wells Fargo & Co., Reg. S, FRN 0,308%
26/04/2021 EUR 800.000 806.004 0,05
Wells Fargo & Co., Reg. S, FRN 0,19%
31/01/2022 EUR 1.600.000 1.606.416 0,11
Wells Fargo & Co., Reg. S 2,25%
03/09/2020 EUR 450.000 462.802 0,03
WESCO Distribution, Inc. 5,375%
15/06/2024 USD 122.000 109.990 0,01
Whiting Petroleum Corp. 5,75%
15/03/2021 USD 55.000 48.687 0,00
Whiting Petroleum Corp. 6,25%
01/04/2023 USD 140.000 123.092 0,01
Whiting Petroleum Corp. 6,625%
15/01/2026 USD 329.000 279.795 0,02
WMG Acquisition Corp., Reg. S 3,625%
15/10/2026 EUR 715.000 757.096 0,05
WPX Energy, Inc. 6% 15/01/2022 USD 16.000 14.723 0,00
WPX Energy, Inc. 8,25% 01/08/2023 USD 130.000 130.259 0,01
WPX Energy, Inc. 5,75% 01/06/2026 USD 250.000 228.944 0,02
Wyndham Destinations, Inc. 4,25%
01/03/2022 USD 10.000 8.915 0,00
Wyndham Destinations, Inc. 6,35%
01/10/2025 USD 45.000 43.154 0,00
Xerox Corp. 4,125% 15/03/2023 USD 237.000 211.598 0,01
Zayo Group LLC 6% 01/04/2023 USD 150.000 135.218 0,01
Zayo Group LLC 6,375% 15/05/2025 USD 780.000 700.760 0,05

177.276.411 11,90

Uruguay
Uruguay Government Bond 4,375%
27/10/2027 USD 120.000 114.104 0,01
Uruguay Government Bond 7,875%
15/01/2033 USD 70.000 88.308 0,00
Uruguay Government Bond 7,625%
21/03/2036 USD 95.366 119.570 0,01

Uruguay Government Bond 5,1%
18/06/2050 USD 408.581 404.572 0,03
Uruguay Government Bond 4,975%
20/04/2055 USD 150.000 145.872 0,01

872.426 0,06

Sambia
Zambia Government Bond, Reg. S
8,97% 30/07/2027 USD 200.000 118.180 0,01

118.180 0,01

Anleihen insgesamt 503.941.963 33,84

Wandelanleihen

Bermuda
Borr Drilling Ltd., Reg. S 3,875%
23/05/2023 USD 1.000.000 691.850 0,05
BW Group Ltd., Reg. S 1,75%
10/09/2019 USD 400.000 349.420 0,02

1.041.270 0,07

Kaimaninseln
China Overseas Finance Investment
Cayman V Ltd., Reg. S 0% 05/01/2023 USD 2.000.000 1.938.101 0,13
Harvest International Co., Reg. S 0%
21/11/2022 HKD 11.000.000 1.239.946 0,08
Zhongsheng Group Holdings Ltd., Reg.
S 0% 23/05/2023 HKD 11.000.000 1.267.138 0,09

4.445.185 0,30

China
Zhejiang Expressway Co. Ltd., Reg. S
0% 21/04/2022 EUR 300.000 298.099 0,02

298.099 0,02

Zypern
Volcan Holdings plc, Reg. S 4,125%
11/04/2020 GBP 300.000 552.721 0,04

552.721 0,04

Frankreich
Orpar SA, Reg. S 0% 20/06/2024 EUR 1.200.000 1.299.726 0,09

1.299.726 0,09

Jersey
British Land White 2015 Ltd., Reg. S
0% 09/06/2020 GBP 400.000 440.076 0,03
Intu Jersey 2 Ltd., REIT, Reg. S 2,875%
01/11/2022 GBP 400.000 359.609 0,02
Remgro Jersey GBP Ltd., Reg. S 2,625%
22/03/2021 GBP 900.000 986.603 0,07

1.786.288 0,12

Niederlande
Bayer Capital Corp. BV, Reg. S 5,625%
22/11/2019 EUR 500.000 386.823 0,02

386.823 0,02

Norwegen
Telenor East Holding II A/S, Reg. S
0,25% 20/09/2019 USD 800.000 698.681 0,05

698.681 0,05

Singapur
CapitaLand Ltd., Reg. S 1,85%
19/06/2020 SGD 1.500.000 967.950 0,07
CapitaLand Ltd., Reg. S 2,95%
20/06/2022 SGD 250.000 163.074 0,01
CapitaLand Ltd., Reg. S 2,8%
08/06/2025 SGD 1.000.000 648.033 0,04

1.779.057 0,12

Vereinigte Arabische Emirate
Aabar Investments PJSC, Reg. S 0,5%
27/03/2020 EUR 1.000.000 965.520 0,07
Aabar Investments PJSC, Reg. S 1%
27/03/2022 EUR 700.000 628.716 0,04
DP World plc, Reg. S 1,75% 19/06/2024 USD 1.400.000 1.211.654 0,08

2.805.890 0,19
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Großbritannien
TechnipFMC plc, Reg. S 0,875%
25/01/2021 EUR 800.000 850.420 0,06
Vodafone Group plc, Reg. S 1,5%
12/03/2022 GBP 800.000 896.739 0,06

1.747.159 0,12

Vereinigte Staaten von Amerika
Glencore Funding LLC, Reg. S 0%
27/03/2025 USD 800.000 623.212 0,04

623.212 0,04

Britische Jungferninseln
China Conch Venture Holdings
International Ltd., Reg. S 0%
05/09/2023 HKD 7.000.000 804.549 0,05
PB Issuer No. 4 Ltd., Reg. S 3,25%
03/07/2021 USD 200.000 175.842 0,01

980.391 0,06

Wandelanleihen insgesamt 18.444.502 1,24

Aktien

Australien
AGL Energy Ltd. AUD 3.758 46.326 0,01
Alumina Ltd. AUD 25.586 36.630 0,00
Bank of Queensland Ltd. AUD 7.386 43.319 0,00
CSR Ltd. AUD 7.140 17.168 0,00
Dexus, REIT AUD 79.977 639.982 0,04
Goodman Group, REIT AUD 119.704 1.108.679 0,08
IOOF Holdings Ltd. AUD 7.908 25.199 0,00
Mirvac Group, REIT AUD 467.231 899.447 0,06
Sonic Healthcare Ltd. AUD 1.476 24.621 0,00
Wesfarmers Ltd. AUD 2.354 52.457 0,01
Woodside Petroleum Ltd. AUD 1.879 42.074 0,00

2.935.902 0,20

Österreich
Erste Group Bank AG EUR 13.127 426.299 0,03
OMV AG EUR 3.892 167.278 0,01

593.577 0,04

Belgien
Ageas EUR 2.722 124.205 0,01
KBC Group NV EUR 3.425 196.800 0,01
Proximus SADP EUR 6.645 171.773 0,01
Telenet Group Holding NV EUR 2.556 124.222 0,01
Warehouses De Pauw CVA, REIT, CVA EUR 3.625 532.513 0,04

1.149.513 0,08

Bermuda
VTech Holdings Ltd. HKD 2.300 18.127 0,00
Yue Yuen Industrial Holdings Ltd. HKD 14.000 33.717 0,00

51.844 0,00

Brasilien
Ambev SA BRL 86.167 355.035 0,02
BB Seguridade Participacoes SA BRL 50.083 374.105 0,03
Engie Brasil Energia SA BRL 214 2.131 0,00
Itau Unibanco Holding SA Preference BRL 46.931 391.418 0,03

1.122.689 0,08

Kanada
Advanz Pharma Corp. CAD 57 820 0,00
Advanz Pharma Corp. USD 598 8.605 0,00
Allied Properties Real Estate
Investment Trust CAD 33.925 1.074.022 0,07
TC Energy Corp. CAD 17.020 738.289 0,05

1.821.736 0,12

Kaimaninseln
Sands China Ltd. HKD 65.600 275.495 0,02
WH Group Ltd., Reg. S HKD 193.500 172.540 0,01
Wharf Real Estate Investment Co. Ltd. HKD 77.000 477.583 0,03

925.618 0,06

Chile
Banco Santander Chile, ADR USD 2.583 67.417 0,00

67.417 0,00

China
China Construction Bank Corp. ‘H’ HKD 728.000 550.850 0,03
China Life Insurance Co. Ltd. ‘H’ HKD 52.000 112.510 0,01
China Pacific Insurance Group Co. Ltd.
‘H’ HKD 121.200 416.945 0,03
China Petroleum & Chemical Corp. ‘H’ HKD 240.000 143.524 0,01
Ping An Insurance Group Co. of China
Ltd. ‘H’ HKD 68.500 723.327 0,05

1.947.156 0,13

Tschechische Republik
Komercni banka A/S CZK 3.252 114.109 0,01
Moneta Money Bank A/S, Reg. S CZK 7.277 21.936 0,00

136.045 0,01

Dänemark
Novo Nordisk A/S ‘B’ DKK 5.216 233.621 0,01
Tryg A/S DKK 4.926 140.643 0,01

374.264 0,02

Finnland
Elisa OYJ EUR 3.027 129.192 0,01
Kone OYJ ‘B’ EUR 2.917 150.401 0,01
Metso OYJ EUR 5.506 191.857 0,01
Neste OYJ EUR 5.332 159.613 0,01
Orion OYJ ‘B’ EUR 3.719 119.677 0,01
Sampo OYJ ‘A’ EUR 3.615 149.643 0,01

900.383 0,06

Frankreich
Amundi SA, Reg. S EUR 2.740 166.387 0,01
AXA SA EUR 14.779 339.252 0,02
Bouygues SA EUR 5.042 164.092 0,01
Capgemini SE EUR 3.516 387.991 0,03
Cie de Saint-Gobain EUR 4.113 140.356 0,01
Cie Generale des Etablissements
Michelin SCA EUR 2.017 224.442 0,01
CNP Assurances EUR 8.483 168.557 0,01
Covivio, REIT EUR 9.128 829.963 0,06
Danone SA EUR 4.078 302.547 0,02
Eiffage SA EUR 1.881 163.346 0,01
Engie SA EUR 19.608 260.149 0,02
Eutelsat Communications SA EUR 10.386 168.773 0,01
Gecina SA, REIT EUR 1.373 178.559 0,01
ICADE, REIT EUR 1.957 155.728 0,01
Klepierre SA, REIT EUR 4.307 125.657 0,01
LVMH Moet Hennessy Louis Vuitton SE EUR 2.194 815.674 0,05
Orange SA EUR 44.266 614.412 0,04
Peugeot SA EUR 7.212 155.455 0,01
Publicis Groupe SA EUR 3.862 178.463 0,01
Renault SA EUR 2.097 115.891 0,01
Rexel SA EUR 10.415 115.450 0,01
Sanofi EUR 17.430 1.321.891 0,09
Schneider Electric SE EUR 17.976 1.432.507 0,10
SCOR SE EUR 2.540 97.752 0,01
Societe BIC SA EUR 2.063 137.808 0,01
Suez EUR 9.509 120.027 0,01
TOTAL SA EUR 38.478 1.891.194 0,13
Veolia Environnement SA EUR 10.058 214.386 0,01
Vinci SA EUR 18.946 1.704.193 0,11

12.690.902 0,85

Deutschland
Allianz SE EUR 8.021 1.686.616 0,11
Daimler AG EUR 6.105 297.924 0,02
Deutsche Post AG EUR 6.783 195.164 0,01
Deutsche Telekom AG EUR 59.633 904.692 0,06
E.ON SE EUR 20.643 196.398 0,01
Evonik Industries AG EUR 6.098 155.774 0,01
Hannover Rueck SE EUR 942 133.717 0,01
HeidelbergCement AG EUR 2.610 184.266 0,01
HOCHTIEF AG EUR 686 72.750 0,01
METRO AG EUR 10.051 160.690 0,01
Muenchener
Rueckversicherungs-Gesellschaft AG EUR 4.383 966.232 0,07
RWE AG EUR 9.319 200.964 0,01
Volkswagen AG Preference EUR 3.540 521.442 0,04
Vonovia SE EUR 15.036 627.302 0,04

6.303.931 0,42

Hongkong
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
Guangdong Investment Ltd. HKD 88.000 152.975 0,01
Hang Seng Bank Ltd. HKD 18.300 400.891 0,03
Hong Kong Exchanges & Clearing Ltd. HKD 12.500 388.035 0,02
Sun Hung Kai Properties Ltd. HKD 30.000 447.753 0,03

2.538.554 0,17

Ungarn
OTP Bank Nyrt. HUF 12.347 431.250 0,03

431.250 0,03

Indien
Coal India Ltd. INR 35.065 113.022 0,01
Infosys Ltd., ADR USD 32.098 300.167 0,02
ITC Ltd. INR 43.692 152.273 0,01
Tata Consultancy Services Ltd. INR 17.759 503.586 0,03

1.069.048 0,07

Indonesien
Telekomunikasi Indonesia Persero
Tbk. PT IDR 1.798.700 463.694 0,03

463.694 0,03

Irland
AIB Group plc EUR 42.534 152.399 0,01
Eaton Corp. plc USD 10.671 778.640 0,05
Smurfit Kappa Group plc EUR 6.061 161.435 0,01

1.092.474 0,07

Insel Man
GVC Holdings plc GBP 12.135 87.632 0,01

87.632 0,01

Italien
Assicurazioni Generali SpA EUR 13.887 229.865 0,02
Enel SpA EUR 171.933 1.056.528 0,07
Eni SpA EUR 20.634 300.658 0,02
FinecoBank Banca Fineco SpA EUR 26.013 255.058 0,02
Mediobanca Banca di Credito
Finanziario SpA EUR 18.070 163.732 0,01
Poste Italiane SpA, Reg. S EUR 18.639 171.852 0,01
Snam SpA EUR 44.482 195.031 0,01
Terna Rete Elettrica Nazionale SpA EUR 25.521 143.300 0,01

2.516.024 0,17

Japan
Aoyama Trading Co. Ltd. JPY 1.700 29.278 0,00
Aozora Bank Ltd. JPY 2.100 44.314 0,00
Daiwa House REIT Investment Corp. JPY 171 362.417 0,03
FANUC Corp. JPY 300 48.736 0,00
Invesco Office J-Reit, Inc., REIT JPY 2.137 313.791 0,02
Japan Hotel REIT Investment Corp. JPY 726 513.486 0,04
Japan Tobacco, Inc. JPY 1.300 25.237 0,00
JFE Holdings, Inc. JPY 3.600 46.456 0,00
JXTG Holdings, Inc. JPY 90.000 392.089 0,03
Kansai Electric Power Co., Inc. (The) JPY 4.600 46.339 0,00
KDDI Corp. JPY 2.200 49.192 0,00
Kenedix Office Investment Corp., REIT JPY 70 440.593 0,03
Kenedix Retail REIT Corp. JPY 88 190.094 0,01
Lawson, Inc. JPY 800 33.710 0,00
Matsui Securities Co. Ltd. JPY 3.900 32.311 0,00
Miraca Holdings, Inc. JPY 1.100 21.987 0,00
Mitsubishi Chemical Holdings Corp. JPY 2.900 17.797 0,00
Mitsubishi Electric Corp. JPY 31.900 368.928 0,03
Mitsui Fudosan Co. Ltd. JPY 12.200 259.959 0,02
Mitsui Fudosan Logistics Park, Inc.,
REIT JPY 62 185.010 0,01
Nippon Accommodations Fund, Inc.,
REIT JPY 82 403.806 0,03
Nippon Prologis REIT, Inc. JPY 190 385.025 0,03
Nissan Motor Co. Ltd. JPY 7.500 47.216 0,00
NTT DOCOMO, Inc. JPY 2.400 49.190 0,00
Orix JREIT, Inc., REIT JPY 214 343.020 0,02
Tohoku Electric Power Co., Inc. JPY 3.900 34.650 0,00
Tokio Marine Holdings, Inc. JPY 8.500 374.019 0,03
Tokyo Electron Ltd. JPY 400 49.269 0,01
Toyota Motor Corp. JPY 10.200 555.893 0,04

5.663.812 0,38

Jersey
Glencore plc GBP 26.902 81.752 0,01
WPP plc GBP 14.922 164.304 0,01

246.056 0,02

Luxemburg
Aroundtown SA EUR 73.801 529.005 0,03
Shurgard Self Storage SA EUR 17.335 539.552 0,04

1.068.557 0,07

Mexiko
Bolsa Mexicana de Valores SAB de CV MXN 10.480 17.156 0,00
Fibra Uno Administracion SA de CV,
REIT MXN 177.808 209.926 0,01
Kimberly-Clark de Mexico SAB de CV
‘A’ MXN 47.558 78.974 0,01
Wal-Mart de Mexico SAB de CV MXN 153.519 374.709 0,03

680.765 0,05

Niederlande
ABN AMRO Bank NV, Reg. S, CVA EUR 7.680 144.346 0,01
Aegon NV EUR 43.350 189.591 0,01
Airbus SE EUR 6.304 782.831 0,05
Akzo Nobel NV EUR 4.366 360.653 0,03
Eurocommercial Properties NV, REIT,
CVA EUR 10.457 244.171 0,02
Fiat Chrysler Automobiles NV EUR 13.165 161.284 0,01
ING Groep NV EUR 26.861 274.278 0,02
Koninklijke Ahold Delhaize NV EUR 9.725 192.623 0,01
Koninklijke KPN NV EUR 63.615 171.919 0,01
NN Group NV EUR 5.551 196.034 0,01
Randstad NV EUR 3.270 157.385 0,01

2.875.115 0,19

Neuseeland
Contact Energy Ltd. NZD 4.355 20.544 0,00
Spark New Zealand Ltd. NZD 16.825 39.437 0,00

59.981 0,00

Norwegen
Aker BP ASA NOK 5.258 132.409 0,01
DNB ASA NOK 12.873 210.010 0,01
Equinor ASA NOK 12.992 225.321 0,02
Gjensidige Forsikring ASA NOK 9.404 166.433 0,01
Mowi ASA NOK 5.141 105.218 0,01
Norsk Hydro ASA NOK 80.201 251.940 0,02
Telenor ASA NOK 43.426 814.702 0,05

1.906.033 0,13

Portugal
EDP - Energias de Portugal SA EUR 58.045 193.522 0,01

193.522 0,01

Russland
Alrosa PJSC USD 134.781 162.405 0,01
Moscow Exchange MICEX-RTS PJSC USD 228.838 287.490 0,02
Sberbank of Russia PJSC, ADR USD 67.900 926.213 0,06
Severstal PJSC, Reg. S, GDR USD 8.204 122.162 0,01

1.498.270 0,10

Singapur
Ascendas Real Estate Investment Trust SGD 253.000 513.272 0,04
DBS Group Holdings Ltd. SGD 26.400 445.010 0,03
StarHub Ltd. SGD 16.500 16.418 0,00

974.700 0,07

Südafrika
Absa Group Ltd. ZAR 24.927 273.139 0,02
AVI Ltd. ZAR 11.030 63.499 0,01
Bid Corp. Ltd. ZAR 1.530 29.433 0,00
FirstRand Ltd. ZAR 69.596 296.528 0,02
SPAR Group Ltd. (The) ZAR 11.594 136.069 0,01
Vodacom Group Ltd. ZAR 25.042 186.935 0,01

985.603 0,07

Südkorea
KT&G Corp. KRW 4.174 312.445 0,02
Orange Life Insurance Ltd., Reg. S KRW 853 20.522 0,00
Samsung Electronics Co. Ltd. KRW 20.188 720.317 0,05
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Samsung Fire & Marine Insurance Co.
Ltd. KRW 1.021 208.032 0,01
SK Telecom Co. Ltd., ADR USD 4.993 108.737 0,01

1.370.053 0,09

Spanien
ACS Actividades de Construccion y
Servicios SA EUR 3.458 121.514 0,01
ACS Actividades de Construccion y
Servicios SA Rights 08/07/2019 EUR 3.458 4.846 0,00
Aena SME SA, Reg. S EUR 1.237 215.547 0,01
Banco Bilbao Vizcaya Argentaria SA EUR 59.523 292.779 0,02
Enagas SA EUR 6.906 163.914 0,01
Endesa SA EUR 8.135 183.322 0,01
Iberdrola SA EUR 155.027 1.353.231 0,09
Industria de Diseno Textil SA EUR 14.365 380.313 0,03
Inmobiliaria Colonial Socimi SA, REIT EUR 12.731 123.427 0,01
Mapfre SA EUR 43.643 111.530 0,01
Merlin Properties Socimi SA, REIT EUR 48.283 580.603 0,04
Naturgy Energy Group SA EUR 7.374 179.594 0,01
Red Electrica Corp. SA EUR 9.849 180.901 0,01
Repsol SA EUR 16.209 221.739 0,02
Repsol SA Rights 04/07/2019 EUR 16.209 7.918 0,00
Telefonica SA EUR 40.917 295.932 0,02

4.417.110 0,30

Supranational
HKT Trust & HKT Ltd. HKD 526.000 734.458 0,05

734.458 0,05

Schweden
Boliden AB SEK 6.789 152.656 0,01
Electrolux AB SEK 6.741 151.848 0,01
Hennes & Mauritz AB ‘B’ SEK 10.913 171.878 0,01
Lundin Petroleum AB SEK 5.952 162.462 0,01
Sandvik AB SEK 13.356 215.801 0,02
Skandinaviska Enskilda Banken AB ‘A’ SEK 25.359 206.203 0,01
Skanska AB ‘B’ SEK 7.570 119.932 0,01
SKF AB ‘B’ SEK 8.680 139.817 0,01
Svenska Handelsbanken AB ‘A’ SEK 65.490 573.484 0,04
Swedish Match AB SEK 4.167 155.477 0,01
Tele2 AB ‘B’ SEK 15.750 202.729 0,01
Volvo AB ‘B’ SEK 18.408 255.406 0,02

2.507.693 0,17

Schweiz
Adecco Group AG CHF 3.270 171.856 0,01
LafargeHolcim Ltd. CHF 5.265 225.723 0,02
Nestle SA CHF 6.448 585.783 0,04
Novartis AG CHF 30.699 2.467.757 0,17
Roche Holding AG CHF 7.343 1.805.672 0,12
Swiss Life Holding AG CHF 395 171.407 0,01
Swiss Re AG CHF 13.803 1.228.251 0,08
Zurich Insurance Group AG CHF 1.169 356.473 0,02

7.012.922 0,47

Taiwan
Asustek Computer, Inc. TWD 33.000 208.350 0,01
Chicony Electronics Co. Ltd. TWD 7.105 15.376 0,00
Delta Electronics, Inc. TWD 47.000 209.484 0,02
MediaTek, Inc. TWD 33.000 293.467 0,02
Mega Financial Holding Co. Ltd. TWD 203.000 177.937 0,01
Novatek Microelectronics Corp. TWD 10.000 48.964 0,00
President Chain Store Corp. TWD 23.000 196.063 0,01
Quanta Computer, Inc. TWD 128.000 219.315 0,02
Taiwan Mobile Co. Ltd. TWD 102.000 353.436 0,02
Taiwan Semiconductor Manufacturing
Co. Ltd., ADR USD 53.874 1.867.802 0,13
Vanguard International Semiconductor
Corp. TWD 34.000 62.785 0,01

3.652.979 0,25

Thailand
Siam Cement PCL (The) THB 19.200 258.818 0,01
Siam Commercial Bank PCL (The) THB 106.600 425.602 0,03
Thai Oil PCL THB 60.900 115.689 0,01

800.109 0,05

Türkei
Tofas Turk Otomobil Fabrikasi A/S TRY 1.232 3.629 0,00
Tupras Turkiye Petrol Rafinerileri A/S TRY 5.245 91.365 0,01

94.994 0,01

Vereinigte Arabische Emirate
Emaar Development PJSC AED 19.507 18.756 0,00
First Abu Dhabi Bank PJSC AED 53.473 189.668 0,01

208.424 0,01

Großbritannien
3i Group plc GBP 15.480 192.378 0,01
Admiral Group plc GBP 6.991 171.732 0,01
Anglo American plc GBP 11.765 293.668 0,02
AstraZeneca plc GBP 6.691 480.010 0,03
Aviva plc GBP 39.914 185.218 0,01
Barratt Developments plc GBP 25.809 164.212 0,01
Berkeley Group Holdings plc GBP 3.980 164.042 0,01
BHP Group plc GBP 16.872 378.512 0,03
BP plc GBP 171.462 1.051.015 0,07
British American Tobacco plc GBP 13.348 410.142 0,03
Diageo plc GBP 32.907 1.240.365 0,08
Direct Line Insurance Group plc GBP 33.730 124.483 0,01
Evraz plc GBP 21.492 157.987 0,01
G4S plc GBP 49.952 116.011 0,01
GlaxoSmithKline plc GBP 27.621 486.010 0,03
Investec plc GBP 21.017 119.639 0,01
Land Securities Group plc, REIT GBP 9.766 90.092 0,01
Legal & General Group plc GBP 74.712 224.914 0,02
Lloyds Banking Group plc GBP 522.753 330.855 0,02
Meggitt plc GBP 14.274 83.279 0,01
Micro Focus International plc GBP 6.438 146.823 0,01
National Grid plc GBP 29.859 278.601 0,02
NewRiver REIT plc GBP 100.471 200.742 0,01
Next plc GBP 3.024 186.967 0,01
Persimmon plc GBP 7.324 162.367 0,01
Prudential plc GBP 52.469 1.004.241 0,07
RELX plc GBP 13.714 291.966 0,02
Rio Tinto plc GBP 16.875 917.496 0,06
Royal Bank of Scotland Group plc GBP 73.207 178.645 0,01
Royal Dutch Shell plc ‘B’ GBP 41.012 1.181.386 0,08
Safestore Holdings plc, REIT GBP 59.080 402.163 0,03
Schroders plc GBP 2.422 82.150 0,01
Segro plc, REIT GBP 83.979 679.324 0,05
Severn Trent plc GBP 7.095 161.688 0,01
Standard Chartered plc GBP 20.873 166.422 0,01
Standard Life Aberdeen plc GBP 42.339 138.570 0,01
Taylor Wimpey plc GBP 455.128 798.795 0,05
Tritax Big Box REIT plc GBP 235.942 405.143 0,03
Tritax EuroBox plc, REIT, Reg. S EUR 172.287 184.778 0,01
Unilever plc GBP 14.257 773.483 0,05
UNITE Group plc (The), REIT GBP 45.912 496.479 0,03
United Utilities Group plc GBP 18.501 161.353 0,01
Workspace Group plc, REIT GBP 29.115 284.845 0,02

15.748.991 1,06

Vereinigte Staaten von Amerika
Americold Realty Trust, REIT USD 18.421 527.801 0,04
Analog Devices, Inc. USD 4.063 404.137 0,03
Automatic Data Processing, Inc. USD 4.697 676.609 0,05
AvalonBay Communities, Inc., REIT USD 10.357 1.841.097 0,12
Avaya Holdings Corp. USD 6.282 64.238 0,00
Bank of America Corp. Preference USD 7.000 162.008 0,01
Bank of America Corp. Preference USD 17.000 398.077 0,03
Bank of America Corp. Preference
7,25% USD 2.278 2.752.968 0,18
Becton Dickinson and Co. Preference
6,125% USD 14.831 807.470 0,05
Belden, Inc. Preference 6,75% USD 7.001 476.467 0,03
Brandywine Realty Trust, REIT USD 39.786 504.529 0,03
Bristol-Myers Squibb Co. USD 16.788 667.060 0,04
Brixmor Property Group, Inc., REIT USD 28.914 454.040 0,03
Camden Property Trust, REIT USD 5.040 463.129 0,03
Chevron Corp. USD 6.407 697.852 0,05
Cisco Systems, Inc. USD 7.059 343.087 0,02
Citigroup, Inc. USD 11.290 688.869 0,05
Clear Channel Outdoor Holdings, Inc. USD 19.462 79.075 0,01
Coca-Cola Co. (The) USD 55.872 2.510.856 0,17
Comcast Corp. ‘A’ USD 21.465 792.273 0,05
Crown Castle International Corp., REIT
Preference 6,875% USD 805 849.298 0,06
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CVS Health Corp. USD 3.973 191.493 0,01
Diamondback Energy, Inc. USD 1.833 175.174 0,01
Digital Realty Trust, Inc., REIT USD 15.237 1.573.481 0,11
Dominion Energy, Inc. Preference
6,75% USD 15.129 664.006 0,04
Douglas Emmett, Inc., REIT USD 18.559 642.540 0,04
DTE Energy Co. Preference 6,5% USD 11.541 568.630 0,04
Duke Energy Corp. Preference USD 22.575 524.161 0,04
DuPont de Nemours, Inc. USD 2.711 176.429 0,01
Eli Lilly & Co. USD 4.889 475.839 0,03
Energizer Holdings, Inc. Preference
7,5% USD 5.140 391.852 0,03
Energy Transfer Operating LP
Preference, FRN USD 38.050 830.488 0,06
EOG Resources, Inc. USD 2.661 214.482 0,01
Equinix, Inc., REIT USD 2.127 928.711 0,06
Equity LifeStyle Properties, Inc., REIT USD 3.868 407.796 0,03
Essex Property Trust, Inc., REIT USD 3.573 911.652 0,06
Federal Realty Investment Trust, REIT USD 6.121 696.007 0,05
Goldman Sachs Group, Inc. (The)
Preference, FRN USD 25.000 572.669 0,04
Hartford Financial Services Group, Inc.
(The) Preference USD 2.875 67.069 0,00
Healthcare Trust of America, Inc., REIT
‘A’ USD 29.265 701.989 0,05
Highwoods Properties, Inc., REIT USD 14.516 530.493 0,04
Home Depot, Inc. (The) USD 2.507 460.156 0,03
iHeartMedia, Inc. ‘A’ USD 972 13.235 0,00
Intercontinental Exchange, Inc. USD 6.476 486.307 0,03
International Business Machines Corp. USD 4.694 571.559 0,04
International Flavors & Fragrances,
Inc. Preference 6% USD 20.349 952.371 0,06
Invitation Homes, Inc., REIT USD 44.495 1.039.172 0,07
Iron Mountain, Inc., REIT USD 28.538 776.935 0,05
Kilroy Realty Corp., REIT USD 10.978 707.445 0,05
Marathon Petroleum Corp. USD 10.613 510.740 0,03
Merck & Co., Inc. USD 25.676 1.893.822 0,13
Microsoft Corp. USD 2.291 268.707 0,02
Mid-America Apartment Communities,
Inc., REIT USD 11.075 1.139.646 0,08
Morgan Stanley Preference, FRN USD 25.000 583.980 0,04
Morgan Stanley USD 13.894 540.534 0,04
NextEra Energy Capital Holdings, Inc.
Preference USD 15.950 363.681 0,02
NextEra Energy, Inc. USD 5.719 1.029.944 0,07
NextEra Energy, Inc. Preference
6,123% USD 12.593 723.624 0,05
Norfolk Southern Corp. USD 3.715 640.859 0,04
Park Hotels & Resorts, Inc., REIT USD 42.339 1.032.894 0,07
Pebblebrook Hotel Trust, REIT USD 13.691 343.204 0,02
PepsiCo, Inc. USD 3.201 369.969 0,02
Pfizer, Inc. USD 62.791 2.403.943 0,16
Philip Morris International, Inc. USD 18.780 1.286.278 0,09
Prologis, Inc., REIT USD 39.464 2.765.021 0,19
Public Storage, REIT USD 6.874 1.437.319 0,10
Regions Financial Corp. Preference,
FRN USD 6.200 140.633 0,01
Rexford Industrial Realty, Inc., REIT USD 21.994 779.434 0,05
Sempra Energy Preference 6,75% USD 8.310 810.698 0,05
Stanley Black & Decker, Inc. Preference
5,375% USD 11.430 1.016.270 0,07
State Street Corp. Preference, FRN USD 10.000 233.812 0,02
State Street Corp. Preference, FRN USD 25.000 583.541 0,04
Sunstone Hotel Investors, Inc., REIT USD 33.335 405.446 0,03
Texas Instruments, Inc. USD 10.418 1.060.919 0,07
United Parcel Service, Inc. ‘B’ USD 9.873 892.405 0,06
UnitedHealth Group, Inc. USD 2.427 509.648 0,03
US Bancorp Preference USD 19.000 435.646 0,03
Ventas, Inc., REIT USD 29.591 1.793.173 0,12
Verizon Communications, Inc. USD 39.653 1.997.960 0,13
VICI Properties, Inc., REIT USD 23.740 453.711 0,03
Vornado Realty Trust, REIT USD 15.956 896.124 0,06
Walt Disney Co. (The) USD 6.169 752.272 0,05
Wells Fargo & Co. Preference 7,5% USD 2.285 2.759.631 0,19
Xcel Energy, Inc. USD 21.844 1.143.044 0,08

66.411.613 4,46

Aktien insgesamt 158.331.413 10,63

Börsennotierte Wertpapiere und Geldmarktinstrumente
insgesamt

680.717.878 45,71

An sonstigen geregelten Märkten gehandelte übertragbare Wertpapiere und
Geldmarktinstrumente

Anleihen

Australien
BHP Billiton Finance USA Ltd., FRN,
144A 6,75% 19/10/2075 USD 200.000 200.370 0,01
FMG Resources August 2006 Pty. Ltd.,
144A 4,75% 15/05/2022 USD 109.000 97.953 0,01
FMG Resources August 2006 Pty. Ltd.,
144A 5,125% 15/05/2024 USD 90.000 81.779 0,01

380.102 0,03

Bermuda
Bellemeade Re Ltd., FRN, Series
2018-3A ‘M1B’, 144A 4,28%
25/10/2027 USD 160.000 140.884 0,01
Bellemeade Re Ltd., FRN, Series
2018-3A ‘M2’, 144A 5,18% 25/10/2028 USD 150.000 131.039 0,01
IHS Markit Ltd., 144A 4,75%
15/02/2025 USD 8.000 7.551 0,00
VOC Escrow Ltd., 144A 5% 15/02/2028 USD 106.000 94.341 0,01

373.815 0,03

Kanada
1011778 BC ULC, 144A 4,25%
15/05/2024 USD 623.000 553.744 0,04
Advanz Pharma Corp. 8% 06/09/2024 USD 350.000 300.555 0,02
Athabasca Oil Corp., 144A 9,875%
24/02/2022 USD 31.000 25.931 0,00
ATS Automation Tooling Systems, Inc.,
144A 6,5% 15/06/2023 USD 120.000 109.109 0,01
Bank of Nova Scotia (The), FRN 4,65%
Perpetual USD 260.000 219.333 0,01
Bausch Health Cos., Inc., 144A 5,875%
15/05/2023 USD 373.000 331.283 0,02
Bausch Health Cos., Inc., 144A 7%
15/03/2024 USD 504.000 470.970 0,03
Bausch Health Cos., Inc., 144A 6,125%
15/04/2025 USD 2.031.000 1.821.131 0,12
Bausch Health Cos., Inc., 144A 5,5%
01/11/2025 USD 699.000 639.825 0,04
Bausch Health Cos., Inc., 144A 9%
15/12/2025 USD 895.000 876.743 0,06
Bausch Health Cos., Inc., 144A 5,75%
15/08/2027 USD 113.000 104.257 0,01
Bausch Health Cos., Inc., 144A 7%
15/01/2028 USD 434.000 394.282 0,03
Bausch Health Cos., Inc., 144A 7,25%
30/05/2029 USD 120.000 109.615 0,01
Bombardier, Inc., 144A 6% 15/10/2022 USD 587.000 517.049 0,03
Bombardier, Inc., 144A 6,125%
15/01/2023 USD 149.000 131.967 0,01
Bombardier, Inc., 144A 7,5%
01/12/2024 USD 290.000 260.306 0,02
Bombardier, Inc., 144A 7,5%
15/03/2025 USD 574.000 503.840 0,03
Bombardier, Inc., 144A 7,875%
15/04/2027 USD 425.000 373.730 0,02
Emera, Inc., FRN 6,75% 15/06/2076 USD 1.795.000 1.708.491 0,11
Enbridge, Inc., FRN 6% 15/01/2077 USD 115.000 101.712 0,01
Enbridge, Inc., FRN 5,5% 15/07/2077 USD 1.080.000 911.536 0,06
Enbridge, Inc., FRN 6,25% 01/03/2078 USD 643.000 569.022 0,04
Garda World Security Corp., 144A
7,25% 15/11/2021 USD 14.000 12.348 0,00
Garda World Security Corp., 144A
8,75% 15/05/2025 USD 990.000 863.188 0,06
Gateway Casinos & Entertainment Ltd.,
144A 8,25% 01/03/2024 USD 425.000 392.962 0,03
Hudbay Minerals, Inc., 144A 7,25%
15/01/2023 USD 130.000 117.859 0,01
Intertape Polymer Group, Inc., 144A
7% 15/10/2026 USD 103.000 93.539 0,01
Masonite International Corp., 144A
5,75% 15/09/2026 USD 250.000 226.213 0,01
Mattamy Group Corp., 144A 6,875%
15/12/2023 USD 123.000 112.512 0,01
MEG Energy Corp., 144A 6,375%
30/01/2023 USD 106.000 88.581 0,01
MEG Energy Corp., 144A 7%
31/03/2024 USD 305.000 255.549 0,02
MEG Energy Corp., 144A 6,5%
15/01/2025 USD 853.000 749.469 0,05
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Northwest Acquisitions ULC, 144A
7,125% 01/11/2022 USD 50.000 30.308 0,00
NOVA Chemicals Corp., 144A 4,875%
01/06/2024 USD 544.000 494.031 0,03
NOVA Chemicals Corp., 144A 5%
01/05/2025 USD 123.000 112.838 0,01
NOVA Chemicals Corp., 144A 5,25%
01/06/2027 USD 260.000 242.330 0,02
Open Text Corp., 144A 5,625%
15/01/2023 USD 10.000 9.043 0,00
Open Text Corp., 144A 5,875%
01/06/2026 USD 309.000 289.778 0,02
Precision Drilling Corp., 144A 7,125%
15/01/2026 USD 356.000 302.580 0,02
Precision Drilling Corp. 7,75%
15/12/2023 USD 295.000 264.339 0,02
Quebecor Media, Inc. 5,75%
15/01/2023 USD 115.000 108.367 0,01
Transcanada Trust, FRN 5,625%
20/05/2075 USD 259.000 226.222 0,02
Transcanada Trust, FRN 5,3%
15/03/2077 USD 55.000 46.257 0,00
Videotron Ltd., 144A 5,375%
15/06/2024 USD 355.000 334.866 0,02
Videotron Ltd., 144A 5,125%
15/04/2027 USD 553.000 505.826 0,03

16.913.436 1,14

Kaimaninseln
Avolon Holdings Funding Ltd., 144A
5,125% 01/10/2023 USD 345.000 320.823 0,02
Avolon Holdings Funding Ltd., 144A
5,25% 15/05/2024 USD 110.000 103.181 0,01
Avolon Holdings Funding Ltd., 144A
4,375% 01/05/2026 USD 190.000 170.966 0,01
Bioceanico Sovereign Certificate Ltd.,
Reg. S 0% 05/06/2034 USD 150.000 88.706 0,01
BlueMountain CLO Ltd., FRN, Series
2018-3A ‘D’, 144A 5,83% 25/10/2030 USD 250.000 216.419 0,01
BlueMountain CLO Ltd., FRN, Series
2012-2A ‘DR2’, 144A 5,42% 20/11/2028 USD 500.000 433.398 0,03
BlueMountain CLO Ltd., FRN, Series
2014-2A ‘DR2’, 144A 5,691%
20/10/2030 USD 250.000 213.514 0,01
Carlyle Global Market Strategies CLO
Ltd., FRN, Series 2016-1A ‘CR’, 144A
5,511% 20/04/2027 USD 250.000 215.563 0,01
CIFC Funding Ltd., FRN, Series 2014-5A
‘BR2’, 144A 4,573% 17/10/2031 USD 250.000 218.928 0,01
GPMT Ltd., FRN, Series 2018-FL1 ‘AS’,
144A 3,642% 21/11/2035 USD 2.000.000 1.759.750 0,12
Magnetite VIII Ltd., FRN, Series
2014-8A ‘AR2’ 3,577% 15/04/2031 USD 100.000 87.288 0,01
Park Aerospace Holdings Ltd., 144A
4,5% 15/03/2023 USD 157.000 142.506 0,01
Park Aerospace Holdings Ltd., 144A
5,5% 15/02/2024 USD 176.000 166.706 0,01
Shackleton CLO Ltd., FRN, Series
2014-6RA ‘B’, 144A 4,503%
17/07/2028 USD 450.000 394.189 0,03
Shelf Drilling Holdings Ltd., 144A
8,25% 15/02/2025 USD 469.000 384.216 0,03
Transocean Guardian Ltd., 144A
5,875% 15/01/2024 USD 198.450 177.438 0,01
Transocean Phoenix 2 Ltd., 144A
7,75% 15/10/2024 USD 42.000 39.434 0,00
Transocean Pontus Ltd., 144A 6,125%
01/08/2025 USD 423.360 384.143 0,03
Transocean Poseidon Ltd., 144A
6,875% 01/02/2027 USD 300.000 277.795 0,02
Transocean Proteus Ltd., 144A 6,25%
01/12/2024 USD 249.750 225.986 0,02
Transocean, Inc., 144A 9% 15/07/2023 USD 177.000 165.406 0,01
Transocean, Inc., 144A 7,25%
01/11/2025 USD 235.000 197.259 0,01
Transocean, Inc., 144A 7,5%
15/01/2026 USD 128.000 107.705 0,01
Treman Park CLO Ltd., FRN, Series
2015-1A ‘DRR’, 144A 5,241%
20/10/2028 USD 250.000 218.461 0,01
UPCB Finance IV Ltd., 144A 5,375%
15/01/2025 USD 800.000 725.932 0,05

7.435.712 0,50

Chile
Empresa Nacional del Petroleo, Reg. S
3,75% 05/08/2026 USD 200.000 180.028 0,01

180.028 0,01

Dänemark
DKT Finance ApS, 144A 9,375%
17/06/2023 USD 230.000 219.447 0,01

219.447 0,01

Frankreich
Altice France SA, 144A 8,125%
01/02/2027 USD 200.000 184.460 0,01

184.460 0,01

Deutschland
Unitymedia GmbH, 144A 6,125%
15/01/2025 USD 200.000 183.468 0,01

183.468 0,01

Irland
James Hardie International Finance
DAC, 144A 4,75% 15/01/2025 USD 200.000 177.895 0,01

177.895 0,01

Jersey
Adient Global Holdings Ltd., 144A
4,875% 15/08/2026 USD 400.000 278.256 0,02
Delphi Technologies plc, 144A 5%
01/10/2025 USD 535.000 415.358 0,03

693.614 0,05

Luxemburg
Altice Luxembourg SA, 144A 7,625%
15/02/2025 USD 400.000 331.289 0,02
Camelot Finance SA, 144A 7,875%
15/10/2024 USD 119.000 110.291 0,01
Dana Financing Luxembourg Sarl,
144A 6,5% 01/06/2026 USD 685.000 632.610 0,04
INEOS Group Holdings SA, 144A
5,625% 01/08/2024 USD 850.000 762.757 0,05
Intelsat Jackson Holdings SA, 144A 8%
15/02/2024 USD 775.000 710.433 0,05
Intelsat Jackson Holdings SA, 144A
8,5% 15/10/2024 USD 917.000 799.454 0,05
Intelsat Jackson Holdings SA, 144A
9,75% 15/07/2025 USD 620.000 555.560 0,04
JSL Europe SA, Reg. S 7,75%
26/07/2024 USD 200.000 179.815 0,01
Mallinckrodt International Finance SA,
144A 5,75% 01/08/2022 USD 5.000 3.754 0,00
Mallinckrodt International Finance SA,
144A 5,625% 15/10/2023 USD 374.000 249.699 0,02
Mallinckrodt International Finance SA,
144A 5,5% 15/04/2025 USD 155.000 90.551 0,01
Nexa Resources SA, Reg. S 5,375%
04/05/2027 USD 400.000 368.706 0,02
Nielsen Co. Luxembourg SARL (The),
144A 5% 01/02/2025 USD 94.000 81.505 0,01
Trinseo Materials Operating SCA, 144A
5,375% 01/09/2025 USD 712.000 604.203 0,04
Votorantim Cimentos International SA,
Reg. S 7,25% 05/04/2041 USD 200.000 209.855 0,01

5.690.482 0,38

Mexiko
Petroleos Mexicanos 6,375%
04/02/2021 USD 59.000 53.155 0,00
Petroleos Mexicanos 5,35%
12/02/2028 USD 160.000 127.358 0,01
Petroleos Mexicanos 5,5% 27/06/2044 USD 50.000 35.081 0,00
Petroleos Mexicanos 5,625%
23/01/2046 USD 200.000 141.503 0,01

357.097 0,02

Niederlande
Alcoa Nederland Holding BV, 144A
6,75% 30/09/2024 USD 600.000 555.995 0,04
Angola Government Bond, Reg. S 7%
17/08/2019 USD 15.625 13.777 0,00
NXP BV, 144A 4,625% 01/06/2023 USD 200.000 185.580 0,01
OI European Group BV, 144A 4%
15/03/2023 USD 38.000 33.444 0,00
Sensata Technologies BV, 144A
4,875% 15/10/2023 USD 360.000 330.387 0,02
Sensata Technologies BV, 144A
5,625% 01/11/2024 USD 115.000 109.362 0,01
Sensata Technologies BV, 144A 5%
01/10/2025 USD 40.000 36.545 0,00
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Stars Group Holdings BV, 144A 7%
15/07/2026 USD 325.000 302.999 0,02
Ziggo Bond Co. BV, 144A 5,875%
15/01/2025 USD 400.000 356.817 0,03

1.924.906 0,13

Norwegen
Aker BP ASA, 144A 4,75% 15/06/2024 USD 150.000 135.951 0,01

135.951 0,01

Supranational
Ardagh Packaging Finance plc, 144A
7,25% 15/05/2024 USD 840.000 780.596 0,05
Ardagh Packaging Finance plc, 144A
6% 15/02/2025 USD 1.160.000 1.057.570 0,07
Endo Dac, 144A 5,875% 15/10/2024 USD 200.000 167.353 0,01
Endo Dac, 144A 6% 01/02/2025 USD 200.000 118.158 0,01
JBS USA LUX SA, 144A 5,875%
15/07/2024 USD 279.000 252.796 0,02
JBS USA LUX SA, 144A 5,75%
15/06/2025 USD 524.000 479.525 0,03
JBS USA LUX SA, 144A 6,75%
15/02/2028 USD 386.000 368.601 0,03
JBS USA LUX SA, 144A 6,5%
15/04/2029 USD 362.000 346.444 0,02
Panther BF Aggregator 2 LP, 144A
6,25% 15/05/2026 USD 90.000 81.942 0,01
Venator Finance Sarl, 144A 5,75%
15/07/2025 USD 251.000 202.311 0,01

3.855.296 0,26

Schweiz
Credit Suisse Group AG, FRN, 144A
7,25% Perpetual USD 550.000 520.222 0,03

520.222 0,03

Großbritannien
HSBC Holdings plc, FRN 6,375%
Perpetual USD 400.000 370.807 0,03
International Game Technology plc,
144A 6,25% 15/02/2022 USD 200.000 184.484 0,01
International Game Technology plc,
144A 6,5% 15/02/2025 USD 600.000 579.230 0,04
Lloyds Banking Group plc, FRN 7,5%
Perpetual USD 695.000 642.996 0,04
Sensata Technologies UK Financing Co.
plc, 144A 6,25% 15/02/2026 USD 800.000 747.181 0,05
Tullow Oil plc, 144A 7% 01/03/2025 USD 200.000 177.420 0,01
Virgin Media Secured Finance plc,
144A 5,25% 15/01/2026 USD 600.000 539.131 0,04
Virgin Media Secured Finance plc,
144A 5,5% 15/08/2026 USD 400.000 364.871 0,02

3.606.120 0,24

Vereinigte Staaten von Amerika
Aames Mortgage Investment Trust,
FRN, Series 2005-1 ‘M5’ 3,63%
25/06/2035 USD 360.010 309.730 0,02
ABFC Trust, FRN, Series 2002-OPT1
‘M1’ 3,525% 25/05/2032 USD 404.080 353.649 0,02
ABFC Trust, FRN, Series 2003-OPT1
‘M1’ 3,465% 25/02/2033 USD 965.324 843.557 0,06
ABFC Trust (The), FRN, Series
2002-WF1 ‘M1’ 3,555% 25/12/2032 USD 886.750 799.776 0,05
Acadia Healthcare Co., Inc. 5,625%
15/02/2023 USD 152.000 136.279 0,01
Acadia Healthcare Co., Inc. 6,5%
01/03/2024 USD 295.000 270.248 0,02
ACC Trust, Series 2018-1 ‘B’, 144A
4,82% 20/05/2021 USD 150.000 132.600 0,01
ACCO Brands Corp., 144A 5,25%
15/12/2024 USD 400.000 354.912 0,02
ACE Cash Express, Inc., 144A 12%
15/12/2022 USD 158.000 123.534 0,01
ACE Securities Corp. Home Equity Loan
Trust, FRN, Series 2004-SD1 ‘M1’
3,855% 25/11/2033 USD 685.150 605.995 0,04
ACI Worldwide, Inc., 144A 5,75%
15/08/2026 USD 232.000 212.473 0,01
Adient US LLC, 144A 7% 15/05/2026 USD 280.000 252.873 0,02
ADT Security Corp. (The), 144A 4,875%
15/07/2032 USD 105.000 77.944 0,01
ADT Security Corp. (The) 4,125%
15/06/2023 USD 450.000 396.080 0,03
Ahern Rentals, Inc., 144A 7,375%
15/05/2023 USD 300.000 233.241 0,02
Air Medical Group Holdings, Inc., 144A
6,375% 15/05/2023 USD 161.000 126.940 0,01

Albertsons Cos. LLC, 144A 7,5%
15/03/2026 USD 421.000 396.181 0,03
Albertsons Cos. LLC 6,625%
15/06/2024 USD 515.000 468.970 0,03
Albertsons Cos. LLC 5,75% 15/03/2025 USD 575.000 509.742 0,03
Alliance Data Systems Corp., 144A
5,375% 01/08/2022 USD 335.000 298.652 0,02
Allison Transmission, Inc., 144A 5%
01/10/2024 USD 275.000 247.178 0,02
Allison Transmission, Inc., 144A 4,75%
01/10/2027 USD 193.000 168.840 0,01
Allison Transmission, Inc., 144A
5,875% 01/06/2029 USD 95.000 87.970 0,01
Allstate Corp. (The), FRN 5,75%
15/08/2053 USD 778.000 718.935 0,05
Alternative Loan Trust, FRN, Series
2005-J2 ‘1A5’ 2,904% 25/04/2035 USD 1.385.754 1.044.918 0,07
Alternative Loan Trust, Series
2007-2CB ‘1A6’ 5,75% 25/03/2037 USD 880.307 663.060 0,04
Alternative Loan Trust, Series
2006-41CB ‘2A13’ 5,75% 25/01/2037 USD 1.776.872 1.315.573 0,09
Alternative Loan Trust, Series
2005-80CB ‘5A1’ 6% 25/02/2036 USD 798.630 718.917 0,05
Alternative Loan Trust, Series
2004-25CB ‘A1’ 6% 25/12/2034 USD 953.531 857.039 0,06
Alternative Loan Trust, FRN, Series
2007-OA6 ‘A1A’ 2,544% 25/06/2037 USD 1.544.738 1.319.721 0,09
Alternative Loan Trust, Series 2005-J14
‘A3’ 5,5% 25/12/2035 USD 1.558.992 1.186.471 0,08
Alternative Loan Trust, Series
2007-8CB ‘A9’ 6% 25/05/2037 USD 248.125 189.659 0,01
AMC Networks, Inc. 4,75% 15/12/2022 USD 15.000 13.430 0,00
AMC Networks, Inc. 5% 01/04/2024 USD 302.000 273.407 0,02
AMC Networks, Inc. 4,75% 01/08/2025 USD 150.000 134.042 0,01
American Airlines Group, Inc., 144A 5%
01/06/2022 USD 97.000 87.740 0,01
American Credit Acceptance
Receivables Trust, Series 2018-3 ‘D’,
144A 4,14% 15/10/2024 USD 196.000 176.631 0,01
American Credit Acceptance
Receivables Trust, Series 2018-4 ‘D’,
144A 4,4% 13/01/2025 USD 530.000 478.768 0,03
American Credit Acceptance
Receivables Trust, Series 2017-2 ‘E’,
144A 5,52% 12/03/2024 USD 100.000 90.102 0,01
American Credit Acceptance
Receivables Trust, Series 2017-4 ‘E’,
144A 5,02% 10/12/2024 USD 100.000 90.107 0,01
American Credit Acceptance
Receivables Trust, Series 2018-3 ‘E’,
144A 5,17% 15/10/2024 USD 165.000 150.424 0,01
American Credit Acceptance
Receivables Trust, Series 2018-4 ‘E’,
144A 5,38% 13/01/2025 USD 145.000 132.568 0,01
American Express Co., FRN 4,9%
Perpetual USD 410.000 357.934 0,02
American Express Co., FRN 5,2%
Perpetual USD 160.000 140.563 0,01
American Home Mortgage Investment
Trust, FRN, Series 2007-2 ‘12A1’ 2,7%
25/03/2037 USD 1.490.728 837.952 0,06
American International Group, Inc.,
FRN 5,75% 01/04/2048 USD 1.221.000 1.098.043 0,07
American Woodmark Corp., 144A
4,875% 15/03/2026 USD 335.000 289.881 0,02
Amkor Technology, Inc., 144A 6,625%
15/09/2027 USD 261.000 227.783 0,02
AMN Healthcare, Inc., 144A 5,125%
01/10/2024 USD 156.000 139.809 0,01
Amsted Industries, Inc., 144A 5,625%
01/07/2027 USD 122.000 111.614 0,01
Anixter, Inc., 144A 6% 01/12/2025 USD 215.000 204.459 0,01
Antero Midstream Partners LP, 144A
5,75% 15/01/2028 USD 140.000 121.606 0,01
Antero Midstream Partners LP 5,375%
15/09/2024 USD 85.000 74.871 0,01
Antler Mortgage Trust, Series
2018-RTL1 ‘A1’, 144A 4,335%
25/07/2022 USD 100.000 88.619 0,01
Aramark Services, Inc., 144A 5%
01/02/2028 USD 400.000 360.902 0,02
Argent Securities, Inc. Asset-Backed
Pass-Through Certificates Trust, FRN,
Series 2004-W6 ‘M1’ 3,255%
25/05/2034 USD 61.964 54.829 0,00
Argent Securities, Inc. Asset-Backed
Pass-Through Certificates Trust, FRN,
Series 2004-W6 ‘M4’ 5,28%
25/05/2034 USD 342.363 304.171 0,02
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Argent Securities, Inc. Asset-Backed
Pass-Through Certificates Trust, FRN,
Series 2004-W7 ‘M6’ 3,874%
25/05/2034 USD 420.552 368.500 0,02
Arroyo Mortgage Trust, FRN, Series
2018-1 ‘A2’, 144A 4,016% 25/04/2048 USD 1.483.254 1.341.523 0,09
Ashtead Capital, Inc., 144A 4,375%
15/08/2027 USD 400.000 352.466 0,02
Asset-Backed Securities Corp. Home
Equity Loan Trust, FRN, Series
2003-HE6 ‘M2’ 4,905% 25/11/2033 USD 279.124 246.941 0,02
Avantor, Inc., 144A 6% 01/10/2024 USD 360.000 337.456 0,02
Avis Budget Car Rental LLC, 144A
6,375% 01/04/2024 USD 918.000 842.749 0,06
Avis Budget Car Rental LLC, 144A
5,25% 15/03/2025 USD 290.000 256.037 0,02
Avis Budget Car Rental LLC, 144A
5,75% 15/07/2027 USD 136.000 120.222 0,01
Axalta Coating Systems LLC, 144A
4,875% 15/08/2024 USD 300.000 271.455 0,02
Banc of America Alternative Loan
Trust, Series 2006-4 ‘4CB1’ 6,5%
25/05/2046 USD 792.009 731.913 0,05
Banc of America Commercial Mortgage
Trust, Series 2017-BNK3 ‘D’, 144A
3,25% 15/02/2050 USD 100.000 79.322 0,01
Banff Merger Sub, Inc., 144A 9,75%
01/09/2026 USD 367.000 282.913 0,02
BANK, Series 2017-BNK7 ‘D’, 144A
2,708% 15/09/2060 USD 185.000 139.249 0,01
Bank of America Corp., FRN 5,125%
Perpetual USD 195.000 172.165 0,01
Bank of America Corp., FRN 5,875%
Perpetual USD 2.552.000 2.340.677 0,16
Bank of America Corp., FRN 6,3%
Perpetual USD 1.078.000 1.057.431 0,07
Bank of America Corp., FRN 6,1%
Perpetual USD 606.000 576.049 0,04
Bank of America Corp., FRN 6,5%
Perpetual USD 516.000 502.371 0,03
Bank of New York Mellon Corp. (The),
FRN 4,625% Perpetual USD 980.000 860.151 0,06
Bank of New York Mellon Corp. (The),
FRN 4,5% Perpetual USD 991.000 858.731 0,06
Bank of New York Mellon Corp. (The),
FRN 4,95% Perpetual USD 125.000 111.012 0,01
Bausch Health Americas, Inc., 144A
9,25% 01/04/2026 USD 146.000 143.628 0,01
Bausch Health Americas, Inc., 144A
8,5% 31/01/2027 USD 735.000 708.988 0,05
Bayview Financial Acquisition Trust,
FRN, Series 2004-C ‘M3’ 4,354%
28/05/2044 USD 439.613 389.859 0,03
Bear Stearns Asset-Backed Securities
Trust, FRN, Series 2003-SD2 ‘3A’
4,728% 25/06/2043 USD 293.353 260.709 0,02
Bear Stearns Asset-Backed Securities
Trust, FRN, Series 2004-2 ‘M1’ 3,604%
25/08/2034 USD 116.294 100.145 0,01
Berry Global Escrow Corp., 144A
4,875% 15/07/2026 USD 360.000 323.539 0,02
Berry Global Escrow Corp., 144A
5,625% 15/07/2027 USD 186.000 169.903 0,01
Big River Steel LLC, 144A 7,25%
01/09/2025 USD 95.000 87.630 0,01
Blue Racer Midstream LLC, 144A
6,125% 15/11/2022 USD 525.000 469.865 0,03
Blue Racer Midstream LLC, 144A
6,625% 15/07/2026 USD 100.000 88.508 0,01
Booz Allen Hamilton, Inc., 144A 5,125%
01/05/2025 USD 135.000 120.376 0,01
Boyd Gaming Corp. 6% 15/08/2026 USD 370.000 342.654 0,02
Boyne USA, Inc., 144A 7,25%
01/05/2025 USD 556.000 528.740 0,04
Brink’s Co. (The), 144A 4,625%
15/10/2027 USD 162.000 142.523 0,01
Brookfield Property REIT, Inc., 144A
5,75% 15/05/2026 USD 260.000 235.547 0,02
Bruin E&P Partners LLC, 144A 8,875%
01/08/2023 USD 54.000 40.679 0,00
Buckeye Partners LP, FRN 6,375%
22/01/2078 USD 360.000 231.635 0,02
BWAY Holding Co., 144A 5,5%
15/04/2024 USD 539.000 472.874 0,03
BWX Technologies, Inc., 144A 5,375%
15/07/2026 USD 200.000 181.409 0,01
BX Commercial Mortgage Trust, FRN,
Series 2018-BIOA ‘D’, 144A 3,761%
15/03/2037 USD 2.000.000 1.760.893 0,12
Cablevision Systems Corp. 8%
15/04/2020 USD 35.000 31.792 0,00

Cablevision Systems Corp. 5,875%
15/09/2022 USD 256.000 237.850 0,02
Calfrac Holdings LP, 144A 8,5%
15/06/2026 USD 150.000 92.901 0,01
California Resources Corp., 144A 8%
15/12/2022 USD 88.000 58.174 0,00
Callon Petroleum Co. 6,375%
01/07/2026 USD 113.000 100.324 0,01
Calpine Corp., 144A 5,875%
15/01/2024 USD 150.000 135.597 0,01
Calpine Corp., 144A 5,25% 01/06/2026 USD 280.000 250.868 0,02
Calpine Corp. 5,75% 15/01/2025 USD 195.000 170.495 0,01
Carrizo Oil & Gas, Inc. 6,25%
15/04/2023 USD 322.000 274.389 0,02
Carrizo Oil & Gas, Inc. 8,25%
15/07/2025 USD 20.000 17.262 0,00
Catalent Pharma Solutions, Inc., 144A
4,875% 15/01/2026 USD 278.000 248.321 0,02
Catalent Pharma Solutions, Inc., 144A
5% 15/07/2027 USD 24.000 21.400 0,00
CCM Merger, Inc., 144A 6%
15/03/2022 USD 118.000 106.513 0,01
CCO Holdings LLC, 144A 5,875%
01/04/2024 USD 624.000 573.129 0,04
CCO Holdings LLC, 144A 5,75%
15/02/2026 USD 3.165.000 2.926.536 0,20
CCO Holdings LLC, 144A 5,5%
01/05/2026 USD 565.000 519.832 0,03
CCO Holdings LLC, 144A 5,125%
01/05/2027 USD 1.510.000 1.374.707 0,09
CCO Holdings LLC, 144A 5,875%
01/05/2027 USD 195.000 181.039 0,01
CCO Holdings LLC, 144A 5%
01/02/2028 USD 211.000 188.986 0,01
CCO Holdings LLC, 144A 5,375%
01/06/2029 USD 92.000 83.532 0,01
CCO Holdings LLC 5,125% 15/02/2023 USD 61.000 54.531 0,00
CCO Holdings LLC 5,75% 01/09/2023 USD 90.000 80.818 0,01
CCO Holdings LLC 5,75% 15/01/2024 USD 175.000 157.455 0,01
CDK Global, Inc., 144A 5,25%
15/05/2029 USD 354.000 321.959 0,02
CDK Global, Inc. 5,875% 15/06/2026 USD 80.000 74.752 0,01
CDW LLC 5,5% 01/12/2024 USD 120.000 112.535 0,01
CDW LLC 5% 01/09/2025 USD 340.000 312.388 0,02
Cedar Fair LP, 144A 5,25% 15/07/2029 USD 74.000 66.393 0,00
Centene Corp., 144A 5,375%
01/06/2026 USD 56.000 51.856 0,00
Centennial Resource Production LLC,
144A 6,875% 01/04/2027 USD 121.000 106.999 0,01
CenterPoint Energy, Inc., FRN 6,125%
Perpetual USD 753.000 685.602 0,05
Centex Home Equity Loan Trust, FRN,
Series 2004-D ‘MV1’ 3,024%
25/09/2034 USD 447.449 394.679 0,03
Central Garden & Pet Co. 6,125%
15/11/2023 USD 170.000 155.722 0,01
Central Garden & Pet Co. 5,125%
01/02/2028 USD 565.000 487.867 0,03
Charles Schwab Corp. (The), FRN 5%
Perpetual USD 1.023.000 898.898 0,06
Chase Funding Loan Acquisition Trust,
FRN, Series 2004-AQ1 ‘A2’ 3,204%
25/05/2034 USD 317.322 281.391 0,02
Chase Funding Loan Acquisition Trust,
FRN, Series 2004-OPT1 ‘M2’ 3,904%
25/06/2034 USD 121.098 107.341 0,01
Cheniere Corpus Christi Holdings LLC
5,875% 31/03/2025 USD 435.000 425.584 0,03
Cheniere Corpus Christi Holdings LLC
5,125% 30/06/2027 USD 160.000 152.941 0,01
Cheniere Energy Partners LP, 144A
5,625% 01/10/2026 USD 84.000 78.033 0,01
Cheniere Energy Partners LP 5,25%
01/10/2025 USD 81.000 73.631 0,00
CHL GMSR Issuer Trust, FRN, Series
2018-GT1 ‘A’, 144A 5,18% 25/05/2023 USD 776.000 683.344 0,05
CHL GMSR Issuer Trust, FRN, Series
2018-GT1 ‘B’, 144A 5,93% 25/05/2023 USD 100.000 88.078 0,01
CHL Mortgage Pass-Through Trust,
FRN, Series 2006-HYB2 ‘2A1B’ 4,215%
20/04/2036 USD 1.173.869 963.778 0,06
CHL Mortgage Pass-Through Trust,
FRN, Series 2006-HYB1 ‘2A2C’ 3,866%
20/03/2036 USD 921.224 760.770 0,05
CHL Mortgage Pass-Through Trust,
FRN, Series 2005-31 ‘3A1’ 4,371%
25/01/2036 USD 798.112 695.456 0,05
CHL Mortgage Pass-Through Trust,
Series 2007-2 ‘A16’ 6% 25/03/2037 USD 1.257.702 940.036 0,06
CHL Mortgage Pass-Through Trust,
Series 2005-21 ‘A2’ 5,5% 25/10/2035 USD 311.397 253.921 0,02

122

JPMorgan Investment Funds - Global Income Conservative Fund

Wertpapierbestand (Fortsetzung)

zum 30. Juni 2019

Anlagen Währung
Anzahl/

Nennwert
Marktwert

EUR

% des
Netto-

vermö-
gens Anlagen Währung

Anzahl/
Nennwert

Marktwert
EUR

% des
Netto-

vermö-
gens



CHL Mortgage Pass-Through Trust,
Series 2005-30 ‘A8’ 5,5% 25/01/2036 USD 473.978 383.187 0,03
Cincinnati Bell, Inc., 144A 7%
15/07/2024 USD 261.000 202.776 0,01
Cincinnati Bell, Inc., 144A 8%
15/10/2025 USD 185.000 139.769 0,01
CITGO Petroleum Corp., 144A 6,25%
15/08/2022 USD 124.000 109.614 0,01
Citigroup Commercial Mortgage Trust,
FRN, Series 2017-P7 ‘B’ 4,137%
14/04/2050 USD 115.000 107.063 0,01
Citigroup Commercial Mortgage Trust,
Series 2016-P6 ‘Bond’, 144A 3,25%
10/12/2049 USD 275.000 222.084 0,01
Citigroup Commercial Mortgage Trust,
Series 2017-P7 ‘Bond’, 144A 3,25%
14/04/2050 USD 640.000 502.385 0,03
Citigroup Mortgage Loan Trust, FRN,
Series 2006-AR3 ‘1A1A’ 4,8%
25/06/2036 USD 1.125.642 1.007.796 0,07
Citigroup Mortgage Loan Trust, FRN,
Series 2006-AR5 ‘1A5A’ 4,123%
25/07/2036 USD 1.014.803 863.991 0,06
Citigroup Mortgage Loan Trust, FRN,
Series 2006-AR1 ‘2A1’ 4,98%
25/03/2036 USD 1.179.754 1.048.906 0,07
Citigroup Mortgage Loan Trust, FRN,
Series 2005-3 ‘2A2A’ 4,456%
25/08/2035 USD 142.803 127.608 0,01
Citigroup, Inc., FRN 5,8% Perpetual USD 60.000 52.992 0,00
Citigroup, Inc., FRN 5,9% Perpetual USD 944.000 861.331 0,06
Citigroup, Inc., FRN 5,95% Perpetual USD 935.000 859.251 0,06
Citigroup, Inc., FRN 6,25% Perpetual USD 3.525.000 3.391.022 0,23
Citigroup, Inc., FRN 5,35% Perpetual USD 100.000 88.566 0,01
Citigroup, Inc., FRN 6,3% Perpetual USD 2.480.000 2.272.362 0,15
Citizens Financial Group, Inc., FRN
6,375% Perpetual USD 660.000 598.938 0,04
Civic Mortgage LLC, STEP, Series
2018-2 ‘A1’, 144A 4,349% 25/11/2022 USD 190.926 167.651 0,01
Civic Mortgage LLC, STEP, Series
2018-2 ‘A2’, 144A 5,32% 25/11/2022 USD 72.835 63.833 0,00
Clean Harbors, Inc., 144A 4,875%
15/07/2027 USD 60.000 53.443 0,00
Clear Channel Worldwide Holdings,
Inc., 144A 9,25% 15/02/2024 USD 1.449.000 1.379.548 0,09
Clear Channel Worldwide Holdings, Inc.
6,5% 15/11/2022 USD 130.000 116.720 0,01
Clearwater Paper Corp., 144A 5,375%
01/02/2025 USD 135.000 107.627 0,01
Clearway Energy Operating LLC, 144A
5,75% 15/10/2025 USD 10.000 8.994 0,00
Cleveland-Cliffs, Inc., 144A 4,875%
15/01/2024 USD 115.000 102.291 0,01
CNG Holdings, Inc., 144A 12,5%
15/06/2024 USD 415.000 351.815 0,02
CNX Midstream Partners LP, 144A
6,5% 15/03/2026 USD 50.000 41.729 0,00
Cogent Communications Group, Inc.,
144A 5,375% 01/03/2022 USD 465.000 422.798 0,03
Colfax Corp., 144A 6% 15/02/2024 USD 178.000 165.267 0,01
Colfax Corp., 144A 6,375% 15/02/2026 USD 91.000 85.918 0,01
COLT Mortgage Loan Trust, FRN, Series
2018-2 ‘A1’, 144A 3,47% 27/07/2048 USD 905.024 800.769 0,05
COMM Mortgage Trust, FRN, Series
2015-CR23 ‘CME’, 144A 3,684%
10/05/2048 USD 875.000 767.609 0,05
COMM Mortgage Trust, FRN, Series
2014-CR19 ‘D’, 144A 4,737%
10/08/2047 USD 1.000.000 880.396 0,06
COMM Mortgage Trust, FRN, Series
2014-LC15 ‘D’, 144A 4,987%
10/04/2047 USD 185.000 164.406 0,01
COMM Mortgage Trust, FRN, Series
2015-CR23 ‘D’ 4,251% 10/05/2048 USD 170.000 147.930 0,01
COMM Mortgage Trust, FRN, Series
2015-LC21 ‘D’ 4,3% 10/07/2048 USD 19.000 16.456 0,00
Commercial Mortgage Pass-Through
Certificates, FRN, Series 2016-CR28 ‘C’
4,646% 10/02/2049 USD 1.200.000 1.137.655 0,08
Commercial Mortgage Pass-Through
Certificates, FRN, Series 2016-CR28 ‘D’
3,896% 10/02/2049 USD 405.000 361.386 0,02
Commercial Mortgage Trust, FRN,
Series 2014-CR15 ‘C’ 4,75%
10/02/2047 USD 1.000.000 948.559 0,06
CommScope Technologies LLC, 144A
6% 15/06/2025 USD 1.104.000 910.038 0,06
CommScope Technologies LLC, 144A
5% 15/03/2027 USD 164.000 125.831 0,01
CommScope, Inc., 144A 5,5%
01/03/2024 USD 154.000 139.117 0,01

CommScope, Inc., 144A 6%
01/03/2026 USD 656.000 590.700 0,04
CommScope, Inc., 144A 8,25%
01/03/2027 USD 306.000 272.717 0,02
Community Health Systems, Inc., 144A
8,625% 15/01/2024 USD 493.000 435.394 0,03
Community Health Systems, Inc., 144A
8,125% 30/06/2024 USD 404.000 264.410 0,02
Community Health Systems, Inc., 144A
8% 15/03/2026 USD 68.000 57.647 0,00
Conn’s Receivables Funding LLC, Series
2018-A ‘B’, 144A 4,65% 15/01/2023 USD 110.336 97.651 0,01
Conn’s Receivables Funding LLC, Series
2018-A ‘C’, 144A 6,02% 15/01/2023 USD 342.622 303.656 0,02
Constellation Merger Sub, Inc., 144A
8,5% 15/09/2025 USD 178.000 144.644 0,01
Consumer Loan Underlying Bond CLUB
Credit Trust, Series 2017-NP1 ‘C’, 144A
5,13% 17/04/2023 USD 23.275 20.496 0,00
Cooper-Standard Automotive, Inc.,
144A 5,625% 15/11/2026 USD 520.000 405.426 0,03
Coty, Inc., 144A 6,5% 15/04/2026 USD 215.000 184.111 0,01
Countrywide Asset-Backed Certificates
Trust, FRN, Series 2004-BC1 ‘M1’
3,154% 25/02/2034 USD 671.619 590.584 0,04
Covey Park Energy LLC, 144A 7,5%
15/05/2025 USD 235.000 149.674 0,01
Credit Acceptance Corp., 144A 6,625%
15/03/2026 USD 105.000 96.969 0,01
Crestwood Midstream Partners LP,
144A 5,625% 01/05/2027 USD 175.000 152.584 0,01
Crown Americas LLC 4,75%
01/02/2026 USD 133.000 120.309 0,01
CSAIL Commercial Mortgage Trust,
FRN, Series 2016-C5 ‘D’, 144A 3,536%
15/11/2048 USD 300.000 251.100 0,02
CSC Holdings LLC, 144A 5,375%
15/07/2023 USD 200.000 180.456 0,01
CSC Holdings LLC, 144A 6,625%
15/10/2025 USD 400.000 375.513 0,03
CSC Holdings LLC, 144A 10,875%
15/10/2025 USD 800.000 805.545 0,05
CSC Holdings LLC, 144A 5,5%
15/05/2026 USD 400.000 368.485 0,02
CSC Holdings LLC, 144A 5,375%
01/02/2028 USD 400.000 364.003 0,02
CSC Holdings LLC, 144A 6,5%
01/02/2029 USD 600.000 573.421 0,04
CSC Holdings LLC 6,75% 15/11/2021 USD 100.000 94.114 0,01
CSC Holdings LLC 5,25% 01/06/2024 USD 315.000 288.051 0,02
CSFB Mortgage-Backed Pass-Through
Certificates, FRN, Series 2005-4 ‘2A7’
2,854% 25/06/2035 USD 1.251.700 916.937 0,06
CSI Compressco LP, 144A 7,5%
01/04/2025 USD 167.000 143.958 0,01
Cumberland Farms, Inc., 144A 6,75%
01/05/2025 USD 3.000 2.794 0,00
Cumulus Media New Holdings, Inc.,
144A 6,75% 01/07/2026 USD 115.000 100.934 0,01
Curo Group Holdings Corp., 144A
8,25% 01/09/2025 USD 334.000 243.536 0,02
CVR Partners LP, 144A 9,25%
15/06/2023 USD 829.000 760.135 0,05
CWABS Inc., Asset-Backed Certificates
Trust, FRN, Series 2003-BC1 ‘A1’
3,204% 25/03/2033 USD 189.819 166.060 0,01
CyrusOne LP, REIT 5,375% 15/03/2027 USD 68.000 62.921 0,00
DAE Funding LLC, 144A 4,5%
01/08/2022 USD 18.000 16.050 0,00
DAE Funding LLC, 144A 5,75%
15/11/2023 USD 34.000 31.400 0,00
DAE Funding LLC, 144A 5%
01/08/2024 USD 234.000 213.647 0,01
Darling Ingredients, Inc., 144A 5,25%
15/04/2027 USD 65.000 59.529 0,00
DCP Midstream Operating LP, 144A
6,75% 15/09/2037 USD 145.000 136.617 0,01
DCP Midstream Operating LP 5,375%
15/07/2025 USD 139.000 128.663 0,01
Dean Foods Co., 144A 6,5%
15/03/2023 USD 119.000 56.713 0,00
Deephaven Residential Mortgage Trust,
FRN, Series 2017-3A ‘B2’, 144A 6,25%
25/10/2047 USD 500.000 449.658 0,03
Delek Logistics Partners LP 6,75%
15/05/2025 USD 267.000 240.422 0,02
Dell International LLC, 144A 7,125%
15/06/2024 USD 314.000 291.694 0,02
Dell International LLC, 144A 6,02%
15/06/2026 USD 500.000 482.593 0,03
Denbury Resources, Inc., 144A 9,25%
31/03/2022 USD 45.000 37.521 0,00
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Discover Financial Services, FRN 5,5%
Perpetual USD 634.000 542.374 0,04
DISH DBS Corp. 5,125% 01/05/2020 USD 80.000 71.126 0,00
DISH DBS Corp. 6,75% 01/06/2021 USD 538.000 495.572 0,03
DISH DBS Corp. 5,875% 15/07/2022 USD 191.000 170.501 0,01
DISH DBS Corp. 5% 15/03/2023 USD 449.000 379.838 0,03
DISH DBS Corp. 7,75% 01/07/2026 USD 1.945.000 1.667.264 0,11
DISH DBS Corp. 5,875% 15/11/2024 USD 1.045.000 866.820 0,06
Dole Food Co., Inc., 144A 7,25%
15/06/2025 USD 178.000 151.290 0,01
Dominion Energy, Inc., FRN 5,75%
01/10/2054 USD 837.000 765.632 0,05
Downstream Development Authority of
the Quapaw Tribe of Oklahoma, 144A
10,5% 15/02/2023 USD 397.000 368.816 0,02
Drive Auto Receivables Trust, Series
2018-4 ‘D’ 4,09% 15/01/2026 USD 210.000 189.765 0,01
Drive Auto Receivables Trust, Series
2018-5 ‘D’ 4,3% 15/04/2026 USD 200.000 183.056 0,01
DT Auto Owner Trust, Series 2018-3A
‘D’, 144A 4,19% 15/07/2024 USD 310.000 281.274 0,02
DT Auto Owner Trust, Series 2017-4A
‘E’, 144A 5,15% 15/11/2024 USD 810.000 739.017 0,05
DT Auto Owner Trust, Series 2018-2 ‘E’,
144A 5,54% 16/06/2025 USD 100.000 92.065 0,01
DT Auto Owner Trust, Series 2018-3A
‘E’, 144A 5,33% 17/11/2025 USD 290.000 266.829 0,02
Energizer Holdings, Inc., 144A 5,5%
15/06/2025 USD 320.000 282.524 0,02
Energizer Holdings, Inc., 144A 7,75%
15/01/2027 USD 320.000 304.638 0,02
Energy Transfer Operating LP, FRN
6,25% Perpetual USD 291.000 239.281 0,02
Energy Transfer Operating LP, FRN
6,625% Perpetual USD 964.000 793.881 0,05
EnLink Midstream Partners LP, FRN
6% Perpetual USD 289.000 206.084 0,01
EnPro Industries, Inc. 5,75%
15/10/2026 USD 209.000 186.360 0,01
Entegris, Inc., 144A 4,625%
10/02/2026 USD 528.000 465.005 0,03
Entercom Media Corp., 144A 7,25%
01/11/2024 USD 386.000 356.054 0,02
Entercom Media Corp., 144A 6,5%
01/05/2027 USD 260.000 236.854 0,02
Enterprise Development Authority
(The), 144A 12% 15/07/2024 USD 466.000 444.176 0,03
Enterprise Products Operating LLC,
FRN 5,25% 16/08/2077 USD 465.000 391.092 0,03
Envision Healthcare Corp., 144A 8,75%
15/10/2026 USD 564.000 336.921 0,02
EP Energy LLC, 144A 9,375%
01/05/2024 USD 391.000 85.873 0,01
EP Energy LLC, 144A 8% 29/11/2024 USD 224.000 132.957 0,01
EP Energy LLC, 144A 8% 15/02/2025 USD 158.000 30.760 0,00
EP Energy LLC, 144A 7,75%
15/05/2026 USD 1.014.000 792.807 0,05
Equinix, Inc., REIT 5,75% 01/01/2025 USD 160.000 146.465 0,01
Equinix, Inc., REIT 5,875% 15/01/2026 USD 701.000 656.454 0,04
Equinix, Inc., REIT 5,375% 15/05/2027 USD 115.000 108.176 0,01
ESH Hospitality, Inc., REIT, 144A 5,25%
01/05/2025 USD 482.000 434.563 0,03
Exela Intermediate LLC, 144A 10%
15/07/2023 USD 505.000 361.369 0,02
Exeter Automobile Receivables Trust,
Series 2018-4A ‘C’, 144A 3,97%
15/09/2023 USD 315.000 282.556 0,02
Exeter Automobile Receivables Trust,
Series 2016-2A ‘D’, 144A 8,25%
17/04/2023 USD 150.000 139.817 0,01
Exeter Automobile Receivables Trust,
Series 2018-2A ‘D’, 144A 4,04%
15/03/2024 USD 90.000 81.213 0,01
Exeter Automobile Receivables Trust,
Series 2018-4A ‘D’, 144A 4,35%
16/09/2024 USD 130.000 118.521 0,01
Exeter Automobile Receivables Trust,
Series 2018-3A ‘E’, 144A 5,43%
15/08/2024 USD 70.000 63.869 0,00
Exeter Automobile Receivables Trust,
Series 2018-4A ‘E’, 144A 5,38%
15/07/2025 USD 115.000 105.246 0,01
Extraction Oil & Gas, Inc., 144A 7,375%
15/05/2024 USD 64.000 48.352 0,00
Fair Isaac Corp., 144A 5,25%
15/05/2026 USD 80.000 73.794 0,00
FHLMC, Series K087 ‘A2’ 3,771%
25/12/2028 USD 2.800.000 2.723.609 0,18
FHLMC, IO, FRN, Series K733 ‘Bond’
2,26% 25/01/2026 USD 3.333.047 351.954 0,02

FHLMC, IO, FRN, Series 4097 ‘ES’
3,706% 15/08/2042 USD 1.224.377 194.674 0,01
FHLMC, IO, FRN, Series 4616 ‘HS’
3,606% 15/09/2046 USD 1.119.437 180.354 0,01
FHLMC, IO, FRN, Series 278 ‘S1’ 3,656%
15/09/2042 USD 1.881.909 270.594 0,02
FHLMC, IO, FRN, Series 300 ‘S1’
3,706% 15/01/2043 USD 1.186.070 181.305 0,01
FHLMC, IO, FRN, Series 326 ‘S2’
3,556% 15/03/2044 USD 1.317.018 205.175 0,01
FHLMC, IO, FRN, Series 356 ‘S5’
3,606% 15/09/2047 USD 2.301.061 396.899 0,03
FHLMC, IO, FRN, Series 316 ‘S7’
3,706% 15/11/2043 USD 1.282.086 206.123 0,01
FHLMC, IO, FRN, Series 4425 ‘SA’
3,656% 15/01/2045 USD 1.203.338 181.472 0,01
FHLMC, IO, FRN, Series 4599 ‘SA’
3,606% 15/07/2046 USD 2.019.429 371.390 0,02
FHLMC, IO, FRN, Series 4703 ‘SA’
3,756% 15/07/2047 USD 1.441.761 252.466 0,02
FHLMC, IO, FRN, Series 4834 ‘SA’
3,756% 15/10/2048 USD 1.863.040 257.183 0,02
FHLMC, IO, FRN, Series 4103 ‘SB’
3,656% 15/09/2042 USD 1.258.830 194.315 0,01
FHLMC, IO, FRN, Series 4654 ‘SK’
3,606% 15/02/2047 USD 1.229.965 203.860 0,01
FHLMC, IO, FRN, Series K059 ‘X3’
1,915% 25/11/2044 USD 1.600.000 169.776 0,01
FHLMC, IO, FRN, Series K064 ‘X3’
2,133% 25/05/2027 USD 17.250.000 2.134.358 0,14
FHLMC, IO, FRN, Series K065 ‘X3’
2,182% 25/07/2045 USD 2.570.000 329.340 0,02
FHLMC, IO, FRN, Series K071 ‘X3’
2,011% 25/11/2045 USD 700.000 87.557 0,01
FHLMC, IO, FRN, Series K723 ‘X3’
1,917% 25/10/2034 USD 833.876 54.095 0,00
FHLMC, IO, FRN, Series K728 ‘X3’
1,954% 25/11/2045 USD 1.008.668 79.666 0,01
FHLMC G07459 3,5% 01/08/2043 USD 1.566.411 1.420.729 0,10
FHLMC G08741 3% 01/01/2047 USD 1.018.460 906.671 0,06
FHLMC G08756 3% 01/04/2047 USD 4.721.228 4.205.621 0,28
FHLMC G08774 3,5% 01/08/2047 USD 5.045.987 4.554.601 0,31
FHLMC G08784 3,5% 01/10/2047 USD 6.489.850 5.857.859 0,39
FHLMC G08792 3,5% 01/12/2047 USD 3.928.199 3.553.110 0,24
FHLMC G08796 3,5% 01/01/2048 USD 5.582.229 5.037.870 0,34
FHLMC G08800 3,5% 01/02/2048 USD 5.921.610 5.343.137 0,36
FHLMC G08804 3,5% 01/03/2048 USD 4.729.065 4.266.450 0,29
FHLMC G60304 3,5% 01/05/2044 USD 2.889.403 2.620.564 0,18
FHLMC G60852 4% 01/08/2046 USD 3.952.557 3.678.680 0,25
FHLMC G61215 3,5% 01/08/2044 USD 3.800.311 3.446.732 0,23
FHLMC G67700 3,5% 01/08/2046 USD 7.563.568 6.926.747 0,47
FHLMC G67702 4% 01/01/2047 USD 2.431.854 2.263.347 0,15
FHLMC G67703 3,5% 01/04/2047 USD 8.543.754 7.819.971 0,53
FHLMC G67705 4% 01/10/2047 USD 2.523.364 2.350.274 0,16
FHLMC G67706 3,5% 01/12/2047 USD 10.987.550 10.056.765 0,68
FHLMC G67708 3,5% 01/03/2048 USD 4.571.869 4.156.140 0,28
FHLMC G67714 4% 01/07/2048 USD 7.421.078 6.908.165 0,46
FHLMC Q17641 3% 01/04/2043 USD 368.192 329.560 0,02
FHLMC Q34871 3,5% 01/07/2045 USD 440.899 401.017 0,03
FHLMC Q45741 3,5% 01/01/2047 USD 2.208.212 2.021.146 0,14
FHLMC Q50886 3,5% 01/09/2047 USD 884.625 804.801 0,05
FHLMC Q52307 3,5% 01/11/2047 USD 12.225.960 11.157.847 0,75
FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2017-HQA3
‘M1’ 2,954% 25/04/2030 USD 379.191 332.993 0,02
FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2017-HRP1
‘M2’ 4,854% 25/12/2042 USD 936.569 831.201 0,06
FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2018-HQA1
‘M2’ 4,704% 25/09/2030 USD 2.000.000 1.764.931 0,12
Fidelity & Guaranty Life Holdings, Inc.,
144A 5,5% 01/05/2025 USD 160.000 145.830 0,01
Fifth Third Bancorp, FRN 5,1%
Perpetual USD 100.000 86.901 0,01
First Data Corp., 144A 5,375%
15/08/2023 USD 1.170.000 1.046.495 0,07
First Data Corp., 144A 5% 15/01/2024 USD 36.000 32.403 0,00
First Data Corp., 144A 5,75%
15/01/2024 USD 947.000 855.550 0,06
First Franklin Mortgage Loan Trust,
FRN, Series 2003-FF4 ‘M1’ 4,286%
25/10/2033 USD 2.026.674 1.799.258 0,12
FirstCash, Inc., 144A 5,375%
01/06/2024 USD 107.000 96.584 0,01
Flagship Credit Auto Trust, Series
2018-4 ‘C’, 144A 4,11% 15/10/2024 USD 100.000 91.197 0,01
Flagstar Mortgage Trust, FRN, Series
2018-6RR ‘1A2’, 144A 3,13%
25/10/2048 USD 195.452 170.787 0,01
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FNMA, FRN, Series 2017-C05 ‘1M2’
4,63% 25/01/2030 USD 500.000 443.826 0,03
FNMA, FRN, Series 2017-C07 ‘1M2’
4,83% 28/05/2030 USD 1.500.000 1.343.081 0,09
FNMA, FRN, Series 2018-C05 ‘1M2’
4,78% 25/01/2031 USD 1.500.000 1.331.119 0,09
FNMA AN3747 2,87% 01/02/2032 USD 1.240.000 1.106.715 0,07
FNMA AN5676 3,25% 01/06/2029 USD 800.000 746.079 0,05
FNMA AN6122 3,06% 01/08/2032 USD 2.190.000 1.976.648 0,13
FNMA AN6368 3,09% 01/09/2029 USD 800.000 737.031 0,05
FNMA AN7633 3,13% 01/12/2032 USD 610.000 553.291 0,04
FNMA AN7845 3,08% 01/12/2029 USD 2.370.000 2.175.610 0,15
FNMA AN8095 3,24% 01/01/2033 USD 1.820.000 1.670.958 0,11
FNMA AN8281 3,19% 01/02/2030 USD 830.000 765.853 0,05
FNMA AN8572 3,55% 01/04/2030 USD 830.000 787.654 0,05
FNMA AN9116 3,61% 01/05/2030 USD 850.000 814.958 0,05
FNMA BL1583 3,66% 01/02/2031 USD 780.000 750.389 0,05
FNMA BM3226 3,437% 01/10/2032 USD 1.052.798 994.042 0,07
FNMA ACES, Series 2019-M4 ‘A2’
3,61% 25/02/2031 USD 9.670.000 9.260.962 0,62
FNMA ACES, IO, FRN, Series 2016-M4
‘X2’ 2,603% 25/01/2039 USD 1.467.085 110.126 0,01
FNMA REMIC, IO, FRN, Series 2017-13
‘AS’ 3,646% 25/02/2047 USD 1.907.878 359.062 0,02
FNMA REMIC, IO, FRN, Series 2012-75
‘DS’ 3,546% 25/07/2042 USD 833.800 128.842 0,01
FNMA REMIC, IO, FRN, Series 2016-30
‘SA’ 3,596% 25/05/2046 USD 1.669.353 306.017 0,02
FNMA REMIC, IO, FRN, Series 2016-77
‘SA’ 3,596% 25/10/2046 USD 1.491.650 230.533 0,02
FNMA REMIC, IO, FRN, Series 2013-124
‘SB’ 3,546% 25/12/2043 USD 1.272.392 205.534 0,01
FNMA REMIC, IO, FRN, Series 2013-136
‘SB’ 3,496% 25/01/2044 USD 1.276.445 191.298 0,01
FNMA REMIC, IO, FRN, Series 2018-73
‘SC’ 3,796% 25/10/2048 USD 1.426.478 221.129 0,01
FNMA REMIC, IO, FRN, Series 2017-69
‘SH’ 3,796% 25/09/2047 USD 2.008.607 369.737 0,02
FNMA REMIC, IO, FRN, Series 2012-20
‘SL’ 4,046% 25/03/2042 USD 1.220.564 189.642 0,01
FNMA REMIC, IO, FRN, Series 2011-126
‘SM’ 3,546% 25/12/2041 USD 1.474.885 199.930 0,01
FNMA REMIC, IO, FRN, Series 2012-35
‘SN’ 4,046% 25/04/2042 USD 1.570.262 246.813 0,02
FNMA REMIC, IO, FRN, Series 2017-47
‘ST’ 3,696% 25/06/2047 USD 1.744.876 339.570 0,02
FNMA REMICS, IO, FRN, Series 2016-1
‘SJ’ 3,746% 25/02/2046 USD 1.148.839 176.571 0,01
FNMA REMICS, IO, FRN, Series 2018-60
‘SK’ 3,296% 25/08/2048 USD 1.495.845 185.379 0,01
FNMA REMICS, IO, FRN, Series 2015-37
‘ST’ 3,216% 25/06/2045 USD 887.373 124.999 0,01
FREED ABS TRUST, Series 2018-2 ‘B’,
144A 4,61% 20/10/2025 USD 125.000 113.217 0,01
FREMF Mortgage Trust, FRN, Series
2015-KF09 ‘B’, 144A 7,831%
25/05/2022 USD 14.325 12.878 0,00
FREMF Mortgage Trust, FRN, Series
2015-KF10 ‘B’, 144A 8,58% 25/07/2022 USD 51.496 47.758 0,00
FREMF Mortgage Trust, FRN, Series
2016-K60 ‘B’, 144A 3,536%
25/12/2049 USD 55.000 49.227 0,00
FREMF Mortgage Trust, FRN, Series
2017-K65 ‘B’, 144A 4,073%
25/07/2050 USD 750.000 694.648 0,05
FREMF Mortgage Trust, FRN, Series
2017-K729 ‘B’, 144A 3,674%
25/11/2049 USD 1.600.000 1.443.152 0,10
FREMF Mortgage Trust, FRN, Series
2017-KF32 ‘B’, 144A 4,98%
25/05/2024 USD 993.881 884.264 0,06
FREMF Mortgage Trust, FRN, Series
2017-KF39 ‘B’, 144A 4,93% 25/11/2024 USD 1.154.204 1.018.675 0,07
FREMF Mortgage Trust, FRN, Series
2017-KF40 ‘B’, 144A 5,181%
25/11/2027 USD 1.053.158 936.556 0,06
FREMF Mortgage Trust, FRN, Series
2018-K75 ‘B’, 144A 3,975% 25/04/2051 USD 90.000 82.798 0,01
FREMF Mortgage Trust, FRN, Series
2018-KF42 ‘B’, 144A 4,681%
25/12/2024 USD 957.068 845.834 0,06
FREMF Mortgage Trust, FRN, Series
2018-KF45 ‘B’, 144A 4,43%
25/03/2025 USD 230.464 199.112 0,01
FREMF Mortgage Trust, FRN, Series
2018-KF47 ‘B’, 144A 4,43%
25/05/2025 USD 79.427 69.384 0,00
FREMF Mortgage Trust, FRN, Series
2018-KF49 ‘B’, 144A 4,331%
25/06/2025 USD 98.835 86.504 0,01

FREMF Mortgage Trust, FRN, Series
2018-KF50 ‘B’, 144A 4,33%
25/07/2028 USD 107.936 94.380 0,01
FREMF Mortgage Trust, FRN, Series
2018-KF53 ‘B’ 4,53% 25/10/2025 USD 67.387 59.174 0,00
FREMF Mortgage Trust, FRN, Series
2017-K67 ‘C’, 144A 3,944%
25/09/2049 USD 90.000 79.200 0,01
Fremont Home Loan Trust, FRN, Series
2004-2 ‘M4’ 4,08% 25/07/2034 USD 300.853 265.144 0,02
Fremont Home Loan Trust, FRN, Series
2004-2 ‘M6’ 4,455% 25/07/2034 USD 285.228 252.271 0,02
Frontier Communications Corp., 144A
8,5% 01/04/2026 USD 900.000 769.599 0,05
Frontier Communications Corp., 144A
8% 01/04/2027 USD 355.000 324.309 0,02
Frontier Communications Corp. 8,75%
15/04/2022 USD 65.000 36.545 0,00
Frontier Communications Corp. 7,625%
15/04/2024 USD 41.000 20.441 0,00
Frontier Communications Corp.
6,875% 15/01/2025 USD 299.000 146.847 0,01
Frontier Communications Corp. 11%
15/09/2025 USD 192.000 104.191 0,01
FXI Holdings, Inc., 144A 7,875%
01/11/2024 USD 73.000 59.960 0,00
Gartner, Inc., 144A 5,125% 01/04/2025 USD 445.000 400.704 0,03
Gates Global LLC, 144A 6% 15/07/2022 USD 685.000 603.274 0,04
GCI LLC, 144A 6,625% 15/06/2024 USD 125.000 114.204 0,01
GCI LLC 6,75% 01/06/2021 USD 325.000 286.011 0,02
GCI LLC 6,875% 15/04/2025 USD 75.000 68.523 0,00
GCP Applied Technologies, Inc., 144A
5,5% 15/04/2026 USD 320.000 285.335 0,02
General Electric Co., FRN 5% Perpetual USD 4.929.000 4.165.040 0,28
General Motors Financial Co., Inc., FRN
5,75% Perpetual USD 1.088.000 893.250 0,06
General Motors Financial Co., Inc., FRN
6,5% Perpetual USD 597.000 503.557 0,03
Genesys Telecommunications
Laboratories, Inc., 144A 10%
30/11/2024 USD 164.000 156.319 0,01
Getty Images, Inc., 144A 9,75%
01/03/2027 USD 27.000 24.431 0,00
GLP Capital LP, REIT 5,25%
01/06/2025 USD 210.000 198.013 0,01
GLP Capital LP, REIT 5,75%
01/06/2028 USD 170.000 165.488 0,01
GLS Auto Receivables Trust, Series
2018-3A ‘C’, 144A 4,18% 15/07/2024 USD 90.000 81.694 0,01
GMACM Mortgage Loan Trust, FRN,
Series 2005-AR6 ‘2A1’ 4,093%
19/11/2035 USD 235.110 200.331 0,01
GNMA, IO, FRN, Series 2012-44 0,407%
16/03/2049 USD 1.033.243 11.038 0,00
GNMA, IO, FRN, Series 2012-89 0,745%
16/12/2053 USD 2.308.448 51.830 0,00
GNMA, IO, FRN, Series 2014-186
0,756% 16/08/2054 USD 4.437.748 182.718 0,01
GNMA, IO, FRN, Series 2015-86 0,762%
16/05/2052 USD 1.015.296 43.783 0,00
GNMA, IO, FRN, Series 2016-157
0,954% 16/11/2057 USD 1.637.655 107.041 0,01
GNMA, IO, FRN, Series 2017-148
0,657% 16/07/2059 USD 525.379 27.245 0,00
GNMA, IO, FRN, Series 2017-54 0,653%
16/12/2058 USD 1.240.079 64.907 0,00
GNMA, IO, FRN, Series 2017-69 0,799%
16/07/2059 USD 945.338 56.487 0,00
GNMA, IO, FRN, Series 2017-86 0,773%
16/05/2059 USD 3.021.386 175.829 0,01
GNMA, IO, FRN, Series 2017-11 ‘AS’
3,717% 20/01/2047 USD 1.840.291 308.113 0,02
GNMA, IO, FRN, Series 2017-55 ‘AS’
3,767% 20/04/2047 USD 1.560.628 238.161 0,02
GNMA, IO, FRN, Series 2017-80 ‘AS’
3,817% 20/05/2047 USD 1.213.025 196.739 0,01
GNMA, IO, FRN, Series 2018-126 ‘CS’
3,817% 20/09/2048 USD 1.336.703 171.547 0,01
GNMA, IO, FRN, Series 2019-41 ‘CS’
3,667% 20/03/2049 USD 1.825.252 242.041 0,02
GNMA, IO, FRN, Series 2018-115 ‘DS’
3,817% 20/08/2048 USD 1.971.838 297.286 0,02
GNMA, IO, FRN, Series 2019-56 ‘GS’
3,767% 20/05/2049 USD 1.028.625 155.694 0,01
GNMA, IO, FRN, Series 2014-25 ‘HS’
3,717% 20/02/2044 USD 1.149.012 192.772 0,01
GNMA, IO, FRN, Series 2019-53 ‘IA’
0,876% 16/06/2061 USD 3.343.920 234.445 0,02
GNMA, IO, FRN, Series 2019-23 ‘JS’
3,667% 20/02/2049 USD 1.549.687 210.722 0,01
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GNMA, IO, FRN, Series 2016-120 ‘NS’
3,717% 20/09/2046 USD 1.031.337 187.424 0,01
GNMA, IO, FRN, Series 2016-71 ‘QI’
0,977% 16/11/2057 USD 5.670.001 360.004 0,02
GNMA, IO, FRN, Series 2017-141 ‘QS’
3,759% 20/09/2047 USD 1.617.007 227.177 0,02
GNMA, IO, FRN, Series 2017-149 ‘QS’
3,817% 20/10/2047 USD 877.881 134.043 0,01
GNMA, IO, FRN, Series 2018-146 ‘S’
3,767% 20/10/2048 USD 1.855.838 247.931 0,02
GNMA, IO, FRN, Series 2018-168 ‘SA’
3,717% 20/12/2048 USD 1.971.398 309.859 0,02
GNMA, IO, FRN, Series 2019-30 ‘SA’
3,667% 20/03/2049 USD 1.924.573 272.998 0,02
GNMA, IO, FRN, Series 2017-134 ‘SB’
3,817% 20/09/2047 USD 1.364.481 193.419 0,01
GNMA, IO, FRN, Series 2019-16 ‘SB’
3,667% 20/02/2049 USD 1.539.659 226.224 0,02
GNMA, IO, FRN, Series 2017-56 ‘SC’
3,767% 20/04/2047 USD 904.843 142.063 0,01
GNMA, IO, FRN, Series 2017-75 ‘SD’
3,817% 20/05/2047 USD 2.192.314 315.408 0,02
GNMA, IO, FRN, Series 2018-147 ‘SD’
3,767% 20/10/2048 USD 2.246.048 326.715 0,02
GNMA, IO, FRN, Series 2018-65 ‘SE’
3,817% 20/05/2048 USD 1.134.393 186.256 0,01
GNMA, IO, FRN, Series 2019-42 ‘SJ’
3,667% 20/04/2049 USD 1.817.567 265.961 0,02
GNMA, IO, FRN, Series 2017-107 ‘SL’
3,817% 20/07/2047 USD 1.430.240 253.808 0,02
GNMA, IO, FRN, Series 2019-22 ‘SM’
3,667% 20/02/2049 USD 3.264.249 548.275 0,04
GNMA, IO, FRN, Series 2019-38 ‘SN’
3,667% 20/03/2049 USD 1.530.285 280.278 0,02
Goldman Sachs Group, Inc. (The), FRN
5% Perpetual USD 2.450.000 2.065.285 0,14
Goldman Sachs Group, Inc. (The), FRN
6,429% Perpetual USD 386.000 339.950 0,02
Goldman Sachs Group, Inc. (The), FRN
5,375% Perpetual USD 1.572.000 1.386.850 0,09
Goodyear Tire & Rubber Co. (The)
5,125% 15/11/2023 USD 155.000 138.112 0,01
Goodyear Tire & Rubber Co. (The) 5%
31/05/2026 USD 206.000 178.746 0,01
Goodyear Tire & Rubber Co. (The)
4,875% 15/03/2027 USD 393.000 329.388 0,02
GRACE Mortgage Trust, FRN, Series
2014-GRCE ‘F’, 144A 3,59%
10/06/2028 USD 1.300.000 1.143.960 0,08
Gray Television, Inc., 144A 5,125%
15/10/2024 USD 85.000 76.138 0,01
Gray Television, Inc., 144A 5,875%
15/07/2026 USD 90.000 82.193 0,01
Gray Television, Inc., 144A 7%
15/05/2027 USD 463.000 441.201 0,03
Greif, Inc., 144A 6,5% 01/03/2027 USD 339.000 307.489 0,02
Group 1 Automotive, Inc., 144A 5,25%
15/12/2023 USD 135.000 121.414 0,01
GS Mortgage Securities Corp. Trust,
FRN, Series 2016-RENT ‘Bond’, 144A
4,202% 10/02/2029 USD 300.000 266.097 0,02
GS Mortgage Securities Trust, FRN,
Series 2015-GC32 ‘C’ 4,41%
10/07/2048 USD 750.000 696.694 0,05
GS Mortgage Securities Trust, Series
2015-GC34 ‘D’ 2,979% 10/10/2048 USD 650.000 499.046 0,03
GS Mortgage Securities Trust, FRN,
Series 2017-GS5 ‘D’, 144A 3,509%
10/03/2050 USD 1.000.000 815.384 0,05
GSAMP Trust, FRN, Series 2003-SEA
‘A1’ 2,804% 25/02/2033 USD 290.062 253.820 0,02
GSAMP Trust, FRN, Series 2003-HE1
‘M1’ 3,686% 20/06/2033 USD 327.316 291.023 0,02
GSR Mortgage Loan Trust, Series
2006-9F ‘3A1’ 6,25% 25/10/2036 USD 897.881 788.502 0,05
Gulfport Energy Corp. 6,375%
15/05/2025 USD 55.000 37.192 0,00
Gulfport Energy Corp. 6,375%
15/01/2026 USD 230.000 153.867 0,01
H&E Equipment Services, Inc. 5,625%
01/09/2025 USD 125.000 113.043 0,01
Halcon Resources Corp. 6,75%
15/02/2025 USD 210.000 59.910 0,00
Hanesbrands, Inc., 144A 4,625%
15/05/2024 USD 120.000 109.404 0,01
Hanesbrands, Inc., 144A 4,875%
15/05/2026 USD 500.000 456.413 0,03
Harland Clarke Holdings Corp., 144A
8,375% 15/08/2022 USD 109.000 81.034 0,01
Harsco Corp., 144A 5,75% 31/07/2027 USD 60.000 55.104 0,00
HAT Holdings I LLC, REIT, 144A 5,25%
15/07/2024 USD 76.000 67.934 0,00

Herc Holdings, Inc., 144A 5,5%
15/07/2027 USD 459.000 404.969 0,03
Herc Rentals, Inc. ‘A’, 144A 7,75%
01/06/2024 USD 359.000 334.245 0,02
Hertz Corp. (The), 144A 7,625%
01/06/2022 USD 529.000 482.388 0,03
Hertz Corp. (The), 144A 5,5%
15/10/2024 USD 1.039.000 868.999 0,06
Hexion, Inc., 144A 7,875% 15/07/2027 USD 60.000 53.105 0,00
Hilcorp Energy I LP, 144A 5%
01/12/2024 USD 234.000 204.540 0,01
Hilcorp Energy I LP, 144A 5,75%
01/10/2025 USD 22.000 19.327 0,00
Hilcorp Energy I LP, 144A 6,25%
01/11/2028 USD 135.000 119.042 0,01
Hill-Rom Holdings, Inc., 144A 5,75%
01/09/2023 USD 305.000 276.930 0,02
Hill-Rom Holdings, Inc., 144A 5%
15/02/2025 USD 205.000 186.395 0,01
Hilton Domestic Operating Co., Inc.,
144A 4,875% 15/01/2030 USD 104.000 94.229 0,01
Hilton Domestic Operating Co., Inc.
5,125% 01/05/2026 USD 275.000 252.607 0,02
Holly Energy Partners LP, 144A 6%
01/08/2024 USD 125.000 114.204 0,01
Hologic, Inc., 144A 4,375% 15/10/2025 USD 531.000 473.005 0,03
Home Equity Mortgage Loan
Asset-Backed Trust SPMD, FRN, Series
2004-C ‘M1’ 3,27% 25/03/2035 USD 367.352 324.015 0,02
Home Equity Mortgage Loan
Asset-Backed Trust SPMD, FRN, Series
2004-B ‘M6’ 4,497% 25/11/2034 USD 409.360 363.539 0,02
Homeward Opportunities Fund I Trust,
FRN, Series 2018-1 ‘A1’, 144A 3,766%
25/06/2048 USD 760.912 683.221 0,05
Homeward Opportunities Fund I Trust,
FRN, Series 2018-2 ‘A1’, 144A 3,985%
25/11/2058 USD 1.772.426 1.598.672 0,11
Hughes Satellite Systems Corp. 5,25%
01/08/2026 USD 50.000 45.236 0,00
Hughes Satellite Systems Corp. 6,625%
01/08/2026 USD 175.000 161.134 0,01
Huntington Bancshares, Inc., FRN 5,7%
Perpetual USD 250.000 221.533 0,01
Icahn Enterprises LP, 144A 6,25%
15/05/2026 USD 98.000 87.233 0,01
Icahn Enterprises LP 6,25%
01/02/2022 USD 100.000 90.269 0,01
Icahn Enterprises LP 6,75%
01/02/2024 USD 203.000 186.506 0,01
Icahn Enterprises LP 6,375%
15/12/2025 USD 167.000 149.855 0,01
Icahn Enterprises LP 5,875%
01/02/2022 USD 30.000 26.720 0,00
iHeartCommunications, Inc. 6,375%
01/05/2026 USD 346.805 323.227 0,02
iHeartCommunications, Inc. 8,375%
01/05/2027 USD 349.834 324.163 0,02
ILFC E-Capital Trust II, FRN, 144A
4,34% 21/12/2065 USD 600.000 378.825 0,03
Impac CMB Trust, FRN, Series 2005-8
‘1A’ 2,95% 25/02/2036 USD 1.429.844 1.235.677 0,08
Impac CMB Trust, FRN, Series 2004-6
‘1A2’ 3,21% 25/10/2034 USD 1.292.906 1.129.486 0,08
Impac CMB Trust, FRN, Series 2005-1
‘1A2’ 3,05% 25/04/2035 USD 398.477 346.616 0,02
Impac CMB Trust, FRN, Series 2005-8
‘1AM’ 3,13% 25/02/2036 USD 897.942 768.098 0,05
Infor US, Inc. 6,5% 15/05/2022 USD 1.363.000 1.220.307 0,08
Informatica LLC, 144A 7,125%
15/07/2023 USD 75.000 67.040 0,00
IQVIA, Inc., 144A 4,875% 15/05/2023 USD 110.000 99.411 0,01
IQVIA, Inc., 144A 5% 15/10/2026 USD 630.000 574.005 0,04
IQVIA, Inc., 144A 5% 15/05/2027 USD 230.000 208.248 0,01
IRB Holding Corp., 144A 6,75%
15/02/2026 USD 537.000 471.752 0,03
Iron Mountain, Inc., REIT, 144A 4,875%
15/09/2027 USD 465.000 405.947 0,03
Iron Mountain, Inc., REIT, 144A 5,25%
15/03/2028 USD 184.000 162.047 0,01
J.P. Morgan Alternative Loan Trust,
FRN, Series 2007-A2 ‘12A3’ 2,594%
25/06/2037 USD 95.801 84.368 0,01
J.P. Morgan Alternative Loan Trust,
FRN, Series 2006-A2 ‘1A1’ 2,584%
25/05/2036 USD 1.124.824 903.641 0,06
J.P. Morgan Alternative Loan Trust,
STEP, Series 2006-S2 ‘A5’ 6,38%
25/05/2036 USD 1.210.481 917.649 0,06
J.P. Morgan Chase Commercial
Mortgage Securities Trust, FRN, Series
2015-JP1 ‘E’, 144A 4,394% 15/01/2049 USD 185.000 157.157 0,01
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J.P. Morgan Mortgage Trust, Series
2005-S2 ‘2A15’ 6% 25/09/2035 USD 485.539 419.555 0,03
J.P. Morgan Mortgage Trust, FRN,
Series 2007-S1 ‘2A17’ 2,76%
25/03/2037 USD 1.101.620 463.617 0,03
J.P. Morgan Mortgage Trust, FRN,
Series 2006-A7 ‘2A2’ 4,204%
25/01/2037 USD 385.485 327.485 0,02
Jack Ohio Finance LLC, 144A 6,75%
15/11/2021 USD 490.000 443.318 0,03
Jack Ohio Finance LLC, 144A 10,25%
15/11/2022 USD 170.000 160.172 0,01
Jagged Peak Energy LLC 5,875%
01/05/2026 USD 80.000 68.698 0,00
JB Poindexter & Co., Inc., 144A 7,125%
15/04/2026 USD 156.000 139.786 0,01
JELD-WEN, Inc., 144A 4,625%
15/12/2025 USD 405.000 348.675 0,02
JELD-WEN, Inc., 144A 4,875%
15/12/2027 USD 15.000 12.716 0,00
Kaiser Aluminum Corp. 5,875%
15/05/2024 USD 45.000 41.107 0,00
KeyCorp, FRN 5% Perpetual USD 670.000 591.388 0,04
Kinetic Concepts, Inc., 144A 7,875%
15/02/2021 USD 232.000 209.161 0,01
Kratos Defense & Security Solutions,
Inc., 144A 6,5% 30/11/2025 USD 25.000 23.555 0,00
Kronos Acquisition Holdings, Inc., 144A
9% 15/08/2023 USD 120.000 92.242 0,01
LABL Escrow Issuer LLC, 144A 6,75%
15/07/2026 USD 215.000 190.529 0,01
LABL Escrow Issuer LLC, 144A 10,5%
15/07/2027 USD 160.000 141.258 0,01
Ladder Capital Finance Holdings LLLP,
144A 5,25% 15/03/2022 USD 104.000 92.962 0,01
Ladder Capital Finance Holdings LLLP,
144A 5,25% 01/10/2025 USD 112.000 99.129 0,01
Lamar Media Corp. 5,75% 01/02/2026 USD 360.000 333.800 0,02
LB Commercial Mortgage Trust, FRN,
Series 2007-C3 ‘AJ’ 6,094%
15/07/2044 USD 132.951 118.284 0,01
LB-UBS Commercial Mortgage Trust,
FRN, Series 2006-C6 ‘AJ’ 5,452%
15/09/2039 USD 127.266 78.864 0,01
Lendmark Funding Trust, Series
2018-1A ‘C’, 144A 5,03% 21/12/2026 USD 355.000 320.145 0,02
Lennar Corp. 5,25% 01/06/2026 USD 190.000 177.249 0,01
Lennar Corp. 5% 15/06/2027 USD 75.000 68.523 0,00
Liberty Interactive LLC 8,25%
01/02/2030 USD 225.000 197.838 0,01
Live Nation Entertainment, Inc., 144A
4,875% 01/11/2024 USD 415.000 374.601 0,03
Live Nation Entertainment, Inc., 144A
5,625% 15/03/2026 USD 30.000 27.640 0,00
Long Beach Mortgage Loan Trust, FRN,
Series 2004-3 ‘M7’ 5,355%
25/07/2034 USD 63.671 55.993 0,00
LPL Holdings, Inc., 144A 5,75%
15/09/2025 USD 249.000 225.308 0,02
LTF Merger Sub, Inc., 144A 8,5%
15/06/2023 USD 240.000 215.319 0,01
Mariner Finance Issuance Trust, Series
2018-AA ‘A’, 144A 4,2% 20/11/2030 USD 250.000 225.820 0,02
Marlette Funding Trust, Series 2018-3A
‘B’, 144A 3,86% 15/09/2028 USD 155.000 137.860 0,01
Martin Midstream Partners LP 7,25%
15/02/2021 USD 394.000 340.935 0,02
Matador Resources Co. 5,875%
15/09/2026 USD 306.000 273.289 0,02
Match Group, Inc., 144A 5%
15/12/2027 USD 9.000 8.262 0,00
Mattel, Inc., 144A 6,75% 31/12/2025 USD 1.351.000 1.216.750 0,08
Mattel, Inc. 2,35% 15/08/2021 USD 125.000 105.968 0,01
Mattel, Inc. 3,15% 15/03/2023 USD 65.000 53.962 0,00
Meredith Corp. 6,875% 01/02/2026 USD 250.000 233.034 0,02
Merrill Lynch Mortgage Investors Trust,
FRN, Series 2006-2 ‘2A’ 4,419%
25/05/2036 USD 109.796 98.967 0,01
Metlife Securitization Trust, FRN,
Series 2017-1A ‘A’, 144A 3%
25/04/2055 USD 1.147.475 1.020.514 0,07
MetLife, Inc., FRN 5,25% Perpetual USD 1.170.000 1.037.923 0,07
MetLife, Inc., FRN 5,875% Perpetual USD 2.100.000 1.954.138 0,13
MFA LLC, STEP, Series 2017-NPL1 ‘A1’,
144A 3,351% 25/11/2047 USD 1.675.034 1.467.575 0,10
MFA LLC, STEP, Series 2018-NPL1 ‘A1’,
144A 3,875% 25/05/2048 USD 1.823.714 1.623.679 0,11
MFA LLC, STEP, Series 2018-NPL2 ‘A1’,
144A 4,164% 25/07/2048 USD 842.896 749.164 0,05

MGM Growth Properties Operating
Partnership LP, REIT, 144A 5,75%
01/02/2027 USD 166.000 157.048 0,01
MGM Growth Properties Operating
Partnership LP, REIT 4,5% 15/01/2028 USD 5.000 4.370 0,00
Molina Healthcare, Inc., 144A 4,875%
15/06/2025 USD 12.000 10.621 0,00
Morgan Stanley, FRN 5,45% Perpetual USD 1.386.000 1.216.413 0,08
Morgan Stanley, FRN 5,55% Perpetual USD 2.149.000 1.912.410 0,13
Morgan Stanley ABS Capital I, Inc.
Trust, FRN, Series 2004-OP1 ‘M1’ 3,3%
25/11/2034 USD 679.446 603.198 0,04
Morgan Stanley Bank of America
Merrill Lynch Trust, FRN, Series
2014-C15 ‘D’, 144A 4,911% 15/04/2047 USD 100.000 92.061 0,01
Morgan Stanley Bank of America
Merrill Lynch Trust, FRN, Series
2015-C23 ‘D’, 144A 4,131% 15/07/2050 USD 217.000 186.935 0,01
Morgan Stanley Capital I Trust, FRN,
Series 2007-T27 ‘C’, 144A 5,946%
11/06/2042 USD 816.500 755.274 0,05
Morgan Stanley Capital I Trust, FRN,
Series 2006-T23 ‘D’, 144A 6,154%
12/08/2041 USD 216.480 193.505 0,01
Morgan Stanley Capital I Trust, FRN,
Series 2018-MP ‘D’, 144A 4,276%
11/07/2040 USD 90.000 82.771 0,01
Morgan Stanley Mortgage Loan Trust,
FRN, Series 2004-11AR ‘1A2A’ 2,74%
25/01/2035 USD 135.369 118.508 0,01
Morgan Stanley Mortgage Loan Trust,
FRN, Series 2007-5AX ‘2A2’ 2,554%
25/02/2037 USD 2.068.850 845.756 0,06
MortgageIT Trust, FRN, Series 2005-2
‘1A2’ 3,09% 25/05/2035 USD 266.451 234.701 0,02
MortgageIT Trust, FRN, Series 2005-1
‘1B1’ 3,93% 25/02/2035 USD 241.136 207.622 0,01
MortgageIT Trust, FRN, Series 2005-4
‘M1’ 2,88% 25/10/2035 USD 284.553 251.027 0,02
MPH Acquisition Holdings LLC, 144A
7,125% 01/06/2024 USD 699.000 571.083 0,04
MSCI, Inc., 144A 5,375% 15/05/2027 USD 354.000 332.682 0,02
Mueller Water Products, Inc., 144A
5,5% 15/06/2026 USD 90.000 81.861 0,01
Nabors Industries, Inc. 5,75%
01/02/2025 USD 390.000 304.806 0,02
Nationstar Mortgage Holdings, Inc.,
144A 8,125% 15/07/2023 USD 176.000 157.588 0,01
Nationstar Mortgage Holdings, Inc.,
144A 9,125% 15/07/2026 USD 262.000 233.728 0,02
Nationstar Mortgage LLC 6,5%
01/06/2022 USD 183.000 160.417 0,01
Neiman Marcus Group Ltd. LLC, 144A
14% 25/04/2024 USD 512.028 374.470 0,03
Neiman Marcus Group Ltd. LLC, 144A
8% 25/10/2024 USD 264.000 96.809 0,01
Neiman Marcus Group Ltd. LLC, 144A
8,75% 25/10/2024 USD 521.780 194.812 0,01
Netflix, Inc., 144A 5,375% 15/11/2029 USD 185.000 172.111 0,01
Netflix, Inc. 5,875% 15/02/2025 USD 73.000 70.552 0,00
Netflix, Inc. 4,375% 15/11/2026 USD 40.000 35.848 0,00
Netflix, Inc. 4,875% 15/04/2028 USD 440.000 400.034 0,03
Netflix, Inc. 5,875% 15/11/2028 USD 507.000 491.975 0,03
New Albertsons LP 7,75% 15/06/2026 USD 65.000 55.817 0,00
New Albertsons LP 7,45% 01/08/2029 USD 173.000 146.660 0,01
New Albertsons LP 8,7% 01/05/2030 USD 318.000 279.501 0,02
New Albertsons LP 8% 01/05/2031 USD 155.000 134.000 0,01
New Residential Mortgage LLC, Series
2018-FNT1 ‘E’, 144A 4,89%
25/05/2023 USD 73.489 65.324 0,00
New Residential Mortgage Loan Trust,
FRN, Series 2018-2A ‘A1’, 144A 4,5%
25/02/2058 USD 1.163.527 1.081.204 0,07
New Residential Mortgage Loan Trust,
FRN, Series 2018-NQM1 ‘A1’, 144A
3,986% 25/11/2048 USD 354.620 318.257 0,02
New Residential Mortgage Loan Trust,
FRN, Series 2018-1A ‘A1A’, 144A 4%
25/12/2057 USD 1.154.610 1.058.241 0,07
Nexstar Broadcasting, Inc., 144A
6,125% 15/02/2022 USD 80.000 71.246 0,00
Nexstar Broadcasting, Inc., 144A
5,625% 01/08/2024 USD 505.000 460.691 0,03
Nexstar Escrow, Inc., 144A 5,625%
15/07/2027 USD 246.000 221.649 0,01
NextEra Energy Capital Holdings, Inc.,
FRN 5,65% 01/05/2079 USD 230.000 208.460 0,01
NextEra Energy Operating Partners LP,
144A 4,25% 15/07/2024 USD 145.000 128.019 0,01
NextEra Energy Operating Partners LP,
144A 4,25% 15/09/2024 USD 145.000 128.398 0,01
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NextEra Energy Operating Partners LP,
144A 4,5% 15/09/2027 USD 11.000 9.543 0,00
Nielsen Finance LLC, 144A 5%
15/04/2022 USD 339.000 298.383 0,02
NiSource, Inc., FRN 5,65% Perpetual USD 350.000 303.143 0,02
Northern Oil and Gas, Inc. 9,5%
15/05/2023 USD 305.001 277.298 0,02
Northern Trust Corp., FRN 4,6%
Perpetual USD 308.000 272.032 0,02
NovaStar Mortgage Funding Trust,
FRN, Series 2003-1 ‘A2’ 3,21%
25/05/2033 USD 950.254 839.237 0,06
NovaStar Mortgage Funding Trust,
FRN, Series 2003-3 ‘M1’ 3,529%
25/12/2033 USD 57.153 50.272 0,00
Novelis Corp., 144A 6,25% 15/08/2024 USD 165.000 151.837 0,01
Novelis Corp., 144A 5,875%
30/09/2026 USD 525.000 467.203 0,03
NRG Energy, Inc., 144A 5,25%
15/06/2029 USD 70.000 65.693 0,00
Nuance Communications, Inc. 5,625%
15/12/2026 USD 269.000 246.727 0,02
Oak Hill Advisors Residential Loan
Trust, STEP, Series 2017-NPL2 ‘A1’,
144A 3% 25/07/2057 USD 1.853.329 1.631.886 0,11
Oasis Petroleum, Inc., 144A 6,25%
01/05/2026 USD 576.000 492.746 0,03
OBX Trust, FRN, Series 2018-EXP1
‘2A1B’, 144A 3,254% 25/04/2048 USD 230.000 200.221 0,01
OneMain Financial Issuance Trust,
Series 2015-1A ‘C’, 144A 5,12%
18/03/2026 USD 100.000 88.653 0,01
OneMain Financial Issuance Trust,
Series 2015-3A ‘C’, 144A 5,82%
20/11/2028 USD 100.000 93.142 0,01
Option One Mortgage Accept Corp.
Asset-Backed Certificates Trust, FRN,
Series 2003-6 ‘A2’ 3,09% 25/11/2033 USD 438.742 383.232 0,03
Outfront Media Capital LLC, 144A 5%
15/08/2027 USD 235.000 211.389 0,01
Owens-Brockway Glass Container, Inc.,
144A 5,875% 15/08/2023 USD 120.000 112.799 0,01
Owens-Brockway Glass Container, Inc.,
144A 5,375% 15/01/2025 USD 157.000 143.786 0,01
Owens-Brockway Glass Container, Inc.,
144A 6,375% 15/08/2025 USD 15.000 14.363 0,00
Par Pharmaceutical, Inc., 144A 7,5%
01/04/2027 USD 640.000 552.055 0,04
Parsley Energy LLC, 144A 5,375%
15/01/2025 USD 85.000 76.254 0,01
Parsley Energy LLC, 144A 5,25%
15/08/2025 USD 175.000 156.567 0,01
Parsley Energy LLC, 144A 5,625%
15/10/2027 USD 15.000 13.811 0,00
Party City Holdings, Inc., 144A 6,625%
01/08/2026 USD 115.000 98.375 0,01
PDC Energy, Inc. 6,125% 15/09/2024 USD 99.000 86.808 0,01
Peabody Energy Corp., 144A 6%
31/03/2022 USD 37.000 33.385 0,00
Peabody Energy Corp., 144A 6,375%
31/03/2025 USD 85.000 75.967 0,01
PetSmart, Inc., 144A 7,125%
15/03/2023 USD 240.000 194.923 0,01
PetSmart, Inc., 144A 5,875%
01/06/2025 USD 1.239.000 1.038.569 0,07
PetSmart, Inc., 144A 8,875%
01/06/2025 USD 25.000 20.783 0,00
PGT Escrow Issuer, Inc., 144A 6,75%
01/08/2026 USD 155.000 143.826 0,01
Pilgrim’s Pride Corp., 144A 5,75%
15/03/2025 USD 359.000 322.708 0,02
Pilgrim’s Pride Corp., 144A 5,875%
30/09/2027 USD 222.000 202.344 0,01
Plains All American Pipeline LP, FRN
6,125% Perpetual USD 195.000 163.392 0,01
Plantronics, Inc., 144A 5,5%
31/05/2023 USD 529.000 462.400 0,03
PNC Financial Services Group, Inc.
(The), FRN 5% Perpetual USD 805.000 721.767 0,05
PNC Financial Services Group, Inc.
(The), FRN 4,85% Perpetual USD 300.000 265.932 0,02
PNMAC FMSR ISSUER TRUST, FRN,
Series 2018-FT1 ‘A’, 144A 4,78%
25/04/2023 USD 200.000 178.603 0,01
PNMAC GMSR ISSUER TRUST, FRN,
Series 2018-GT1 ‘A’, 144A 5,28%
25/02/2023 USD 615.000 541.716 0,04
Polaris Intermediate Corp., 144A 8,5%
01/12/2022 USD 178.000 140.579 0,01
Post Holdings, Inc., 144A 5,5%
01/03/2025 USD 189.000 172.067 0,01

Post Holdings, Inc., 144A 5%
15/08/2026 USD 514.000 458.914 0,03
Post Holdings, Inc., 144A 5,75%
01/03/2027 USD 380.000 345.294 0,02
Post Holdings, Inc., 144A 5,625%
15/01/2028 USD 95.000 85.756 0,01
Post Holdings, Inc., 144A 5,5%
15/12/2029 USD 150.000 132.405 0,01
Prestige Auto Receivables Trust, Series
2017-1A ‘D’, 144A 3,61% 16/10/2023 USD 285.000 254.559 0,02
Prestige Auto Receivables Trust, Series
2018-1A ‘D’, 144A 4,14% 15/10/2024 USD 95.000 87.176 0,01
Prestige Auto Receivables Trust, Series
2017-1A ‘E’, 144A 4,89% 15/05/2024 USD 420.000 380.659 0,03
Prestige Auto Receivables Trust, Series
2018-1A ‘E’, 144A 5,03% 15/01/2026 USD 100.000 91.414 0,01
Prestige Brands, Inc., 144A 6,375%
01/03/2024 USD 275.000 253.516 0,02
Pretium Mortgage Credit Partners I
LLC, STEP, Series 2018-NPL3 ‘A1’, 144A
4,125% 25/08/2033 USD 850.309 753.927 0,05
Prime Security Services Borrower LLC,
144A 9,25% 15/05/2023 USD 218.000 201.378 0,01
Prime Security Services Borrower LLC,
144A 5,25% 15/04/2024 USD 182.000 162.861 0,01
Prime Security Services Borrower LLC,
144A 5,75% 15/04/2026 USD 310.000 280.280 0,02
Progressive Corp. (The), FRN 5,375%
Perpetual USD 580.000 521.944 0,04
PRPM LLC, FRN, Series 2018-2A ‘A1’,
144A 4% 25/08/2023 USD 555.632 493.921 0,03
Prudential Financial, Inc., FRN 5,875%
15/09/2042 USD 110.000 103.275 0,01
Prudential Financial, Inc., FRN 5,625%
15/06/2043 USD 2.968.000 2.760.844 0,19
Prudential Financial, Inc., FRN 5,7%
15/09/2048 USD 1.913.000 1.807.335 0,12
Qorvo, Inc. 5,5% 15/07/2026 USD 268.000 247.797 0,02
Quicken Loans, Inc., 144A 5,75%
01/05/2025 USD 215.000 194.543 0,01
Quicken Loans, Inc., 144A 5,25%
15/01/2028 USD 231.000 201.670 0,01
Qwest Corp. 6,875% 15/09/2033 USD 193.000 169.158 0,01
Rackspace Hosting, Inc., 144A 8,625%
15/11/2024 USD 298.000 242.669 0,02
Rain CII Carbon LLC, 144A 7,25%
01/04/2025 USD 295.000 241.015 0,02
RAMP Trust, FRN, Series 2006-RZ3 ‘M1’
2,754% 25/08/2036 USD 2.000.000 1.755.726 0,12
RAMP Trust, FRN, Series 2005-RS6
‘M4’ 3,379% 25/06/2035 USD 600.000 534.263 0,04
RBS Global, Inc., 144A 4,875%
15/12/2025 USD 240.000 213.768 0,01
Refinitiv US Holdings, Inc., 144A 6,25%
15/05/2026 USD 325.000 295.080 0,02
Refinitiv US Holdings, Inc., 144A 8,25%
15/11/2026 USD 122.000 110.115 0,01
Renaissance Home Equity Loan Trust,
FRN, Series 2003-3 ‘A’ 3,404%
25/12/2033 USD 87.169 75.548 0,01
Renaissance Home Equity Loan Trust,
FRN, Series 2003-3 ‘M1’ 3,499%
25/12/2033 USD 341.215 297.737 0,02
Reynolds Group Issuer, Inc., 144A
5,125% 15/07/2023 USD 20.000 17.931 0,00
Rite Aid Corp., 144A 6,125%
01/04/2023 USD 565.000 410.730 0,03
Sabre GLBL, Inc., 144A 5,375%
15/04/2023 USD 415.000 373.690 0,03
Santander Prime Auto Issuance Notes
Trust, Series 2018-A ‘F’, 144A 6,8%
15/09/2025 USD 412.164 372.268 0,02
Saxon Asset Securities Trust, FRN,
Series 2004-2 ‘MV2’ 4,23%
25/08/2035 USD 379.242 335.950 0,02
SBA Communications Corp., REIT
4,875% 01/09/2024 USD 280.000 253.464 0,02
Scientific Games International, Inc.,
144A 5% 15/10/2025 USD 879.000 781.908 0,05
Scientific Games International, Inc.,
144A 8,25% 15/03/2026 USD 60.000 55.297 0,00
Scientific Games International, Inc.
10% 01/12/2022 USD 82.000 75.665 0,01
Sealed Air Corp., 144A 5,125%
01/12/2024 USD 40.000 36.897 0,00
Sealed Air Corp., 144A 5,5%
15/09/2025 USD 78.000 73.148 0,00
Securitized Asset-Backed Receivables
LLC Trust, FRN, Series 2004-OP2 ‘M3’
4,429% 25/08/2034 USD 377.127 321.207 0,02
SemGroup Corp. 6,375% 15/03/2025 USD 209.000 176.883 0,01
SemGroup Corp. 7,25% 15/03/2026 USD 42.000 36.257 0,00
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Sequoia Mortgage Trust, FRN, Series
2007-3 ‘1A1’ 2,641% 20/07/2036 USD 185.306 158.697 0,01
Sequoia Mortgage Trust, FRN, Series
2018-2 ‘A4’, 144A 3,5% 25/02/2048 USD 1.731.463 1.542.683 0,10
Sinclair Television Group, Inc., 144A
5,625% 01/08/2024 USD 456.000 412.255 0,03
Sinclair Television Group, Inc., 144A
5,875% 15/03/2026 USD 120.000 108.318 0,01
Sinclair Television Group, Inc. 6,125%
01/10/2022 USD 350.000 313.773 0,02
Sirius XM Radio, Inc., 144A 4,625%
15/07/2024 USD 229.000 205.674 0,01
Sirius XM Radio, Inc., 144A 6%
15/07/2024 USD 1.035.000 938.675 0,06
Sirius XM Radio, Inc., 144A 5,375%
15/04/2025 USD 695.000 630.748 0,04
Sirius XM Radio, Inc., 144A 5,375%
15/07/2026 USD 290.000 264.288 0,02
Sirius XM Radio, Inc., 144A 5%
01/08/2027 USD 141.000 125.894 0,01
Sirius XM Radio, Inc., 144A 5,5%
01/07/2029 USD 126.000 113.399 0,01
Six Flags Entertainment Corp., 144A
4,875% 31/07/2024 USD 215.000 191.474 0,01
Sofi Consumer Loan Program Trust,
Series 2018-1 ‘B’, 144A 3,65%
25/02/2027 USD 120.000 108.049 0,01
Solera LLC, 144A 10,5% 01/03/2024 USD 137.000 130.433 0,01
Sotheby’s, 144A 4,875% 15/12/2025 USD 190.000 170.369 0,01
Southern Co. (The), FRN 5,5%
15/03/2057 USD 220.000 198.261 0,01
Springleaf Finance Corp. 7,75%
01/10/2021 USD 55.000 52.962 0,00
Springleaf Finance Corp. 5,625%
15/03/2023 USD 304.000 284.052 0,02
Springleaf Finance Corp. 6,875%
15/03/2025 USD 355.000 339.971 0,02
Springleaf Finance Corp. 7,125%
15/03/2026 USD 303.000 290.736 0,02
Sprint Communications, Inc., 144A 7%
01/03/2020 USD 119.000 107.154 0,01
SPX FLOW, Inc., 144A 5,625%
15/08/2024 USD 315.000 287.795 0,02
SPX FLOW, Inc., 144A 5,875%
15/08/2026 USD 45.000 41.509 0,00
SRC Energy, Inc. 6,25% 01/12/2025 USD 97.000 77.332 0,01
SS&C Technologies, Inc., 144A 5,5%
30/09/2027 USD 370.000 337.031 0,02
Standard Industries, Inc., 144A 6%
15/10/2025 USD 320.000 297.401 0,02
Standard Industries, Inc., 144A 5%
15/02/2027 USD 116.000 103.028 0,01
Standard Industries, Inc., 144A 4,75%
15/01/2028 USD 695.000 605.990 0,04
Stanwich Mortgage Loan Trust, STEP,
Series 2018-NPB1 ‘A1’, 144A 4,016%
16/05/2023 USD 257.160 227.479 0,02
Stanwich Mortgage Loan Trust, STEP,
Series 2018-NPB2 ‘A1’, 144A 4,5%
18/10/2023 USD 355.619 315.683 0,02
Staples, Inc., 144A 7,5% 15/04/2026 USD 555.000 484.213 0,03
Staples, Inc., 144A 10,75% 15/04/2027 USD 435.000 377.216 0,03
Starwood Mortgage Residential Trust,
FRN, Series 2018-IMC1 ‘A1’, 144A
3,793% 25/03/2048 USD 294.394 263.968 0,02
State Street Corp., FRN 5,25%
Perpetual USD 710.000 635.052 0,04
State Street Corp., FRN 5,625%
Perpetual USD 587.000 522.824 0,04
Station Casinos LLC, 144A 5%
01/10/2025 USD 198.000 174.594 0,01
Steel Dynamics, Inc. 5,25% 15/04/2023 USD 20.000 17.922 0,00
Steel Dynamics, Inc. 4,125%
15/09/2025 USD 180.000 159.028 0,01
Stevens Holding Co., Inc., 144A 6,125%
01/10/2026 USD 119.000 110.029 0,01
Structured Asset Investment Loan
Trust, FRN, Series 2003-BC6 ‘M1’
3,529% 25/07/2033 USD 122.894 108.405 0,01
Structured Asset Mortgage
Investments II Trust, FRN, Series
2006-AR6 ‘2A1’ 2,62% 25/07/2046 USD 1.137.633 865.428 0,06
Structured Asset Mortgage
Investments II Trust, FRN, Series
2004-AR7 ‘A1A’ 3,141% 19/04/2035 USD 924.639 820.854 0,06
Structured Asset Mortgage
Investments II Trust, FRN, Series
2005-AR5 ‘A3’ 2,691% 19/07/2035 USD 308.571 269.011 0,02
Structured Asset Securities Corp.
Mortgage Pass-Through Certificates
Trust, FRN, Series 2003-26A ‘3A5’
4,634% 25/09/2033 USD 136.699 122.537 0,01

Summit Materials LLC, 144A 5,125%
01/06/2025 USD 220.000 194.477 0,01
Sunoco LP, 144A 6% 15/04/2027 USD 188.000 173.192 0,01
Sunoco LP 4,875% 15/01/2023 USD 178.000 160.143 0,01
Sunoco LP 5,5% 15/02/2026 USD 39.000 35.744 0,00
Sunoco LP 5,875% 15/03/2028 USD 19.000 17.365 0,00
SunTrust Banks, Inc., FRN 5,05%
Perpetual USD 1.055.000 917.558 0,06
SunTrust Banks, Inc., FRN 5,125%
Perpetual USD 880.000 756.625 0,05
Symantec Corp., 144A 5% 15/04/2025 USD 241.000 216.605 0,01
Syneos Health, Inc., 144A 7,5%
01/10/2024 USD 55.000 50.492 0,00
Talen Energy Supply LLC 6,5%
01/06/2025 USD 100.000 75.597 0,01
Tallgrass Energy Partners LP, 144A
5,5% 15/09/2024 USD 100.000 90.595 0,01
Tallgrass Energy Partners LP, 144A
5,5% 15/01/2028 USD 35.000 31.016 0,00
Targa Resources Partners LP, 144A
6,5% 15/07/2027 USD 344.000 328.104 0,02
Targa Resources Partners LP, 144A
6,875% 15/01/2029 USD 143.000 139.441 0,01
Targa Resources Partners LP 5,25%
01/05/2023 USD 140.000 124.796 0,01
Targa Resources Partners LP 4,25%
15/11/2023 USD 20.000 17.654 0,00
Targa Resources Partners LP 5,125%
01/02/2025 USD 190.000 172.555 0,01
Targa Resources Partners LP 5%
15/01/2028 USD 25.000 22.178 0,00
Team Health Holdings, Inc., 144A
6,375% 01/02/2025 USD 484.000 321.020 0,02
TEGNA, Inc., 144A 5,5% 15/09/2024 USD 45.000 40.718 0,00
Tenet Healthcare Corp., 144A 6,25%
01/02/2027 USD 712.000 649.814 0,04
Tennant Co. 5,625% 01/05/2025 USD 304.000 275.742 0,02
Terex Corp., 144A 5,625% 01/02/2025 USD 380.000 340.905 0,02
Terraform Global Operating LLC, 144A
6,125% 01/03/2026 USD 117.000 103.298 0,01
TerraForm Power Operating LLC, 144A
4,25% 31/01/2023 USD 265.000 232.801 0,02
T-Mobile USA, Inc. 6,375% 01/03/2025 USD 85.000 77.529 0,01
T-Mobile USA, Inc. 5,125% 15/04/2025 USD 315.000 287.906 0,02
T-Mobile USA, Inc. 6,5% 15/01/2026 USD 1.455.000 1.379.113 0,09
T-Mobile USA, Inc. 4,5% 01/02/2026 USD 448.000 403.999 0,03
T-Mobile USA, Inc. 4,75% 01/02/2028 USD 527.000 477.106 0,03
Toorak Mortgage Corp. Ltd., STEP,
Series 2018-1 ‘A1’, 144A 4,336%
25/08/2021 USD 100.000 88.514 0,01
TransMontaigne Partners LP 6,125%
15/02/2026 USD 72.000 60.880 0,00
TreeHouse Foods, Inc., 144A 6%
15/02/2024 USD 210.000 190.480 0,01
Tricolor Auto Securitization Trust,
Series 2018-2A ‘A’, 144A 3,96%
15/10/2021 USD 147.238 130.080 0,01
TriMas Corp., 144A 4,875% 15/10/2025 USD 130.000 115.561 0,01
Tronox, Inc., 144A 6,5% 15/04/2026 USD 196.000 170.927 0,01
Tutor Perini Corp., 144A 6,875%
01/05/2025 USD 80.000 67.592 0,00
Twin River Worldwide Holdings, Inc.,
144A 6,75% 01/06/2027 USD 188.000 172.176 0,01
Ultra Resources, Inc. 11% 12/07/2024 USD 520.000 173.591 0,01
UMBS AB9236 3% 01/05/2043 USD 1.394.268 1.251.851 0,08
UMBS AL6182 3% 01/06/2043 USD 1.355.638 1.217.138 0,08
UMBS AL8961 3% 01/03/2044 USD 1.385.351 1.242.330 0,08
UMBS AL9043 3,5% 01/09/2046 USD 3.343.703 3.059.831 0,21
UMBS AL9045 3% 01/09/2046 USD 1.461.683 1.311.875 0,09
UMBS AR9198 3% 01/03/2043 USD 1.033.430 924.506 0,06
UMBS AS0021 3% 01/07/2043 USD 3.987.907 3.567.580 0,24
UMBS AS4085 4% 01/12/2044 USD 4.338.728 4.035.868 0,27
UMBS AS8650 3% 01/01/2047 USD 1.677.133 1.493.493 0,10
UMBS AS9403 3,5% 01/04/2047 USD 5.332.441 4.889.973 0,33
UMBS AS9585 4% 01/05/2047 USD 7.656.257 7.121.172 0,48
UMBS AT5860 3,5% 01/06/2043 USD 3.935.152 3.566.443 0,24
UMBS BC0167 3,5% 01/01/2046 USD 2.350.771 2.141.623 0,14
UMBS BC1145 3,5% 01/06/2046 USD 1.193.846 1.084.905 0,07
UMBS BH8190 3,5% 01/09/2047 USD 2.872.960 2.624.346 0,18
UMBS BH9215 3,5% 01/01/2048 USD 6.562.162 5.922.215 0,40
UMBS BJ1069 4% 01/01/2048 USD 1.329.709 1.215.748 0,08
UMBS BM1153 3,5% 01/10/2046 USD 3.855.743 3.546.144 0,24
UMBS BM1548 4% 01/06/2037 USD 5.191.770 4.802.609 0,32
UMBS BM1577 3,5% 01/07/2047 USD 2.981.010 2.706.672 0,18
UMBS BM1909 4% 01/02/2045 USD 5.835.033 5.438.913 0,37
UMBS BM1963 3,5% 01/02/2045 USD 4.813.594 4.383.242 0,29
UMBS BM3100 4% 01/11/2037 USD 930.130 860.412 0,06
UMBS BM3569 3,5% 01/02/2038 USD 5.286.680 4.828.813 0,32
UMBS BM3778 3,5% 01/12/2047 USD 12.548.678 11.492.257 0,77
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UMBS BM3780 3,5% 01/01/2046 USD 2.830.697 2.602.446 0,17
UMBS BM3788 3,5% 01/03/2048 USD 15.478.713 14.125.599 0,95
UMBS BM4028 3,5% 01/10/2047 USD 4.989.241 4.560.599 0,31
UMBS BM4483 4% 01/09/2048 USD 834.484 775.515 0,05
UMBS BM5483 3,5% 01/04/2048 USD 6.185.834 5.580.432 0,37
UMBS BM5596 3,5% 01/06/2047 USD 4.764.940 4.357.833 0,29
UMBS BM5606 4% 01/03/2049 USD 1.943.750 1.813.276 0,12
UMBS BM5897 3,5% 01/05/2048 USD 2.559.627 2.307.546 0,15
UMBS CA0906 3,5% 01/12/2047 USD 895.877 819.698 0,06
UMBS MA2863 3% 01/01/2047 USD 3.124.716 2.781.246 0,19
UMBS MA3148 3,5% 01/10/2047 USD 3.256.139 2.937.305 0,20
UMBS MA3238 3,5% 01/01/2048 USD 2.509.945 2.263.844 0,15
UMBS MA3685 3% 01/06/2049 USD 5.735.327 5.090.414 0,34
UMBS ZS4712 3% 01/04/2047 USD 3.004.418 2.673.557 0,18
United Continental Holdings, Inc. 5%
01/02/2024 USD 187.000 169.618 0,01
United Continental Holdings, Inc.
4,875% 15/01/2025 USD 104.000 94.230 0,01
Uniti Group LP, REIT, 144A 6%
15/04/2023 USD 200.000 168.232 0,01
Uniti Group LP, REIT 8,25% 15/10/2023 USD 205.000 169.277 0,01
Univar USA, Inc., 144A 6,75%
15/07/2023 USD 120.000 107.396 0,01
Univision Communications, Inc., 144A
5,125% 15/05/2023 USD 55.000 47.191 0,00
Univision Communications, Inc., 144A
5,125% 15/02/2025 USD 58.000 48.625 0,00
Upgrade Receivables Trust, Series
2018-1A ‘A’, 144A 3,76% 15/11/2024 USD 61.660 54.449 0,00
US Bancorp, FRN 5,3% Perpetual USD 104.000 95.606 0,01
USA Compression Partners LP, 144A
6,875% 01/09/2027 USD 15.000 13.912 0,00
USA Compression Partners LP 6,875%
01/04/2026 USD 50.000 46.684 0,00
Valvoline, Inc. 5,5% 15/07/2024 USD 100.000 91.253 0,01
Vantiv LLC, 144A 4,375% 15/11/2025 USD 300.000 274.031 0,02
Velocity Commercial Capital Loan
Trust, FRN, Series 2018-2 ‘M2’, 144A
4,51% 26/10/2048 USD 98.046 92.145 0,01
Vertiv Group Corp., 144A 9,25%
15/10/2024 USD 604.000 512.040 0,03
Verus Securitization Trust, FRN, Series
2018-2 ‘A1’, 144A 3,677% 01/06/2058 USD 346.405 308.707 0,02
Viacom, Inc., FRN 5,875% 28/02/2057 USD 367.000 328.775 0,02
Viacom, Inc., FRN 6,25% 28/02/2057 USD 415.000 377.194 0,03
VICI Properties 1 LLC, REIT 8%
15/10/2023 USD 810.537 777.918 0,05
Vistra Operations Co. LLC, 144A 5,5%
01/09/2026 USD 400.000 371.779 0,02
VOLT LXIV LLC, STEP, Series 2017-NP11
‘A1’, 144A 3,375% 25/10/2047 USD 779.563 688.657 0,05
VOLT LXV LLC, STEP, Series 2018-NPL1
‘A1’, 144A 3,75% 25/04/2048 USD 759.345 671.216 0,05
Voya Financial, Inc., FRN 5,65%
15/05/2053 USD 879.000 799.896 0,05
W&T Offshore, Inc., 144A 9,75%
01/11/2023 USD 330.000 277.713 0,02
W.R. Grace & Co.-Conn., 144A 5,625%
01/10/2024 USD 158.000 149.212 0,01
Wabash National Corp., 144A 5,5%
01/10/2025 USD 170.000 141.504 0,01
WaMu Mortgage Pass-Through
Certificates Trust, FRN, Series
2006-AR17 ‘1A1A’ 3,256% 25/12/2046 USD 571.006 504.385 0,03
WaMu Mortgage Pass-Through
Certificates Trust, FRN, Series
2005-AR3 ‘A2’ 4,458% 25/03/2035 USD 162.648 146.452 0,01
WaMu Mortgage Pass-Through
Certificates Trust, FRN, Series
2005-AR7 ‘A3’ 4,134% 25/08/2035 USD 136.771 122.761 0,01
Washington Mutual Mortgage
Pass-Through Certificates WMALT
Trust, Series 2007-4 ‘1A3’ 6%
25/06/2037 USD 959.745 799.878 0,05
Washington Mutual Mortgage
Pass-Through Certificates WMALT
Trust, FRN, Series 2007-1 ‘1A7’ 3,004%
25/02/2037 USD 1.136.160 751.196 0,05
Wells Fargo & Co., FRN 5,9% Perpetual USD 2.761.000 2.541.417 0,17
Wells Fargo & Co., FRN 5,875%
Perpetual USD 745.000 710.522 0,05
Wells Fargo Commercial Mortgage
Trust, FRN, Series 2018-C48 ‘C’ 5,121%
15/01/2052 USD 140.000 135.153 0,01
Wells Fargo Mortgage Backed
Securities Trust, FRN, Series 2005-AR3
‘1A1’ 4,804% 25/03/2035 USD 149.574 137.683 0,01
Wells Fargo Mortgage Backed
Securities Trust, Series 2006-2 ‘1A12’
5,75% 25/03/2036 USD 231.718 201.990 0,01

Wells Fargo Mortgage Backed
Securities Trust, FRN, Series
2005-AR10 ‘2A1’ 4,904% 25/06/2035 USD 115.097 105.763 0,01
Wells Fargo Mortgage Backed
Securities Trust, FRN, Series 2004-EE
‘2A2’ 4,8% 25/12/2034 USD 73.424 67.728 0,00
Wells Fargo Mortgage Backed
Securities Trust, FRN, Series 2005-AR2
‘2A2’ 5,147% 25/03/2035 USD 89.360 81.549 0,01
Wells Fargo Mortgage Backed
Securities Trust, FRN, Series
2005-AR14 ‘A1’ 4,593% 25/08/2035 USD 106.696 96.694 0,01
Western Digital Corp. 4,75%
15/02/2026 USD 547.000 468.564 0,03
WFRBS Commercial Mortgage Trust,
FRN, Series 2014-C22 ‘D’, 144A 3,908%
15/09/2057 USD 125.000 93.528 0,01
William Carter Co. (The), 144A 5,625%
15/03/2027 USD 280.000 257.663 0,02
Windstream Services LLC, 144A 9%
30/06/2025 USD 433.000 265.207 0,02
Windstream Services LLC, 144A
8,625% 31/10/2025 USD 525.000 471.680 0,03
WMG Acquisition Corp., 144A 5,5%
15/04/2026 USD 178.000 161.063 0,01
Wyndham Destinations, Inc. 5,4%
01/04/2024 USD 64.000 59.003 0,00
Wyndham Destinations, Inc. 5,75%
01/04/2027 USD 81.000 73.913 0,00
Wynn Las Vegas LLC, 144A 5,5%
01/03/2025 USD 836.000 756.657 0,05
XPO Logistics, Inc., 144A 6,5%
15/06/2022 USD 235.000 210.575 0,01
XPO Logistics, Inc., 144A 6,125%
01/09/2023 USD 394.000 358.988 0,02
XPO Logistics, Inc., 144A 6,75%
15/08/2024 USD 283.000 265.550 0,02

542.945.931 36,46

Anleihen insgesamt 585.777.982 39,33

Einlagenzertifikate

China
Agricultural Bank of China Ltd. 0%
30/06/2020 EUR 400.000 400.020 0,03
Industrial & Commercial Bank of China
0% 31/07/2019 EUR 2.000.000 2.000.765 0,14
Industrial & Commercial Bank of China
Ltd. 0% 27/11/2019 EUR 500.000 500.315 0,03

2.901.100 0,20

Großbritannien
Barclays Bank plc 0% 24/07/2019 EUR 2.000.000 2.000.510 0,13
Lloyds Bank plc 0% 27/01/2020 EUR 1.000.000 1.001.834 0,07

3.002.344 0,20

Einlagenzertifikate insgesamt 5.903.444 0,40

Commercial Papers

Belgien
LVMH Finance Belgique SA 0%
18/10/2019 EUR 1.500.000 1.501.853 0,10

1.501.853 0,10

China
Agricultural Bank of China Ltd. 0%
05/08/2019 EUR 1.500.000 1.500.366 0,10
Bank of China Ltd. 0% 27/11/2019 EUR 1.000.000 1.001.204 0,07

2.501.570 0,17

Finnland
OP Corporate Bank plc 0% 29/07/2019 EUR 2.000.000 2.000.960 0,13

2.000.960 0,13

Frankreich
Banque Federative du Credit Mutuel SA
0% 01/08/2019 EUR 2.000.000 2.000.947 0,14
Banque Federative du Credit Mutuel SA
0% 01/11/2019 EUR 1.000.000 1.001.551 0,07
Engie SA 0% 31/10/2019 EUR 500.000 500.685 0,03
Engie SA 0% 30/07/2019 EUR 1.500.000 1.500.488 0,10
Gecina SA 0% 09/09/2019 EUR 500.000 500.412 0,03
Imerys SA 0% 24/10/2019 EUR 1.500.000 1.501.946 0,10
La Banque Postale 0% 23/07/2019 EUR 2.500.000 2.501.008 0,17
LMA SA 0% 23/07/2019 EUR 1.500.000 1.500.375 0,10
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LMA SA 0% 12/11/2019 EUR 500.000 500.781 0,04
Natixis SA 0% 23/07/2019 EUR 1.500.000 1.500.465 0,10
Societe Generale SA 0% 03/09/2019 EUR 500.000 500.358 0,03
Unibail-Rodamco SE 0% 23/07/2019 EUR 2.400.000 2.400.936 0,16
Valeo SA 0% 23/07/2019 EUR 500.000 500.058 0,03
Vinci Sa Cp Zero 2019-08-05 0%
05/08/2019 EUR 2.000.000 2.000.949 0,14

18.410.959 1,24

Deutschland
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
DekaBank Deutsche Girozentrale 0%
24/10/2019 EUR 1.500.000 1.501.845 0,10
Heidelbergcement Finance BV 0%
04/07/2019 EUR 500.000 500.033 0,03
Heidelbergcement Finance BV 0%
19/07/2019 EUR 500.000 500.104 0,03
Honda Bank GmbH 0% 29/11/2019 EUR 1.000.000 1.001.885 0,07

5.504.752 0,37

Irland
Matchpoint Finance plc 0%
25/07/2019 EUR 2.500.000 2.500.575 0,17

2.500.575 0,17

Italien
FCA Bank SpA 0% 08/08/2019 EUR 500.000 499.972 0,03
Snam SpA 0% 01/08/2019 EUR 1.500.000 1.500.771 0,10

2.000.743 0,13

Luxemburg
Arcelormittal 0% 07/08/2019 EUR 500.000 500.248 0,03
Danaher European Finance SA 0%
03/09/2019 EUR 1.000.000 1.000.765 0,07
Danaher European Finance SA 0%
13/08/2019 EUR 1.500.000 1.500.837 0,10

3.001.850 0,20

Niederlande
ABB Finance BV 0% 29/07/2019 EUR 500.000 500.173 0,03
ABB Finance BV 0% 21/11/2019 EUR 1.000.000 1.000.302 0,07
Heineken N.V. Cp Zero 2019-07-15 0%
15/07/2019 EUR 500.000 500.112 0,03
Heineken NV 0% 29/07/2019 EUR 500.000 500.199 0,03
Iberdrola International BV 0%
27/09/2019 EUR 1.500.000 1.501.489 0,10
Koninklijke Ahold Delhaize NV 0%
28/10/2019 EUR 1.000.000 1.000.925 0,07
Telefonica Europe BV 0% 10/07/2019 EUR 1.000.000 1.000.095 0,07

6.003.295 0,40

Spanien
Ferrovial Emisiones SA 0% 23/07/2019 EUR 1.000.000 1.000.325 0,07
Ferrovial Emisiones SA 0% 23/07/2019 EUR 1.500.000 1.500.488 0,10
Red Electrica Financiaciones SAU 0%
25/07/2019 EUR 1.500.000 1.500.487 0,10

4.001.300 0,27

Schweden
Svenska Handelsbanken AB 0%
23/10/2019 EUR 2.500.000 2.502.300 0,17
Svenska Handelsbanken AB 0%
18/06/2020 EUR 1.000.000 1.003.553 0,07

3.505.853 0,24

Großbritannien
CRH Finance BV 0% 16/08/2019 EUR 500.000 500.294 0,03
Reckitt Benckiser Treasury Services plc
0% 29/07/2019 EUR 2.000.000 2.000.951 0,14

2.501.245 0,17

Vereinigte Staaten von Amerika
Archer Daniels Midland Co. 0%
23/08/2019 EUR 1.000.000 1.000.504 0,07
Bat Capital Corp. 0% 25/07/2019 EUR 1.500.000 1.500.461 0,10
Discovery Communications LLC 0%
11/07/2019 EUR 1.000.000 999.977 0,06
Fidelity National Information Services,
Inc. 0% 12/08/2019 EUR 5.000.000 5.002.500 0,33
Fortive Corp. 0% 28/10/2019 EUR 1.000.000 1.000.437 0,07
General Electric Co. 0% 20/09/2019 EUR 1.000.000 1.001.189 0,07
General Electric Co. 0% 30/09/2019 EUR 1.000.000 1.001.300 0,07

Honeywell International, Inc. 0%
02/08/2019 EUR 1.000.000 1.000.526 0,07
Honeywell International, Inc. 0%
20/08/2019 EUR 1.000.000 1.000.723 0,07
Natwest Markets Securities, Inc. 0%
07/08/2019 EUR 500.000 500.248 0,03
Thermo Fisher Scientific 0%
05/07/2019 EUR 1.000.000 1.000.088 0,07
Volkswagen Leasing GmbH 0%
05/06/2020 EUR 500.000 499.723 0,03
Weinberg Capital Ltd. 0% 23/07/2019 EUR 1.500.000 1.500.374 0,10

17.008.050 1,14

Commercial Papers insgesamt 70.443.005 4,73

Wandelanleihen

Bermuda
Golar LNG Ltd. 2,75% 15/02/2022 USD 715.000 580.173 0,04

580.173 0,04

Kaimaninseln
Ctrip.com International Ltd. 1%
01/07/2020 USD 890.000 772.752 0,05
Momo, Inc., 144A 1,25% 01/07/2025 USD 1.052.000 879.138 0,06
Weibo Corp. 1,25% 15/11/2022 USD 655.000 544.765 0,04

2.196.655 0,15

Jersey
Ensco Jersey Finance Ltd. 3%
31/01/2024 USD 1.838.000 1.269.788 0,08

1.269.788 0,08

Marshallinseln
Scorpio Tankers, Inc., 144A 2,375%
01/07/2019 USD 406.000 358.449 0,02

358.449 0,02

Mexiko
Cemex SAB de CV 3,72% 15/03/2020 USD 133.000 116.752 0,01
Cemex SAB de CV 3,72% 15/03/2020 USD 573.000 503.189 0,03

619.941 0,04

Vereinigte Staaten von Amerika
Ares Capital Corp. 3,75% 01/02/2022 USD 1.420.000 1.258.075 0,09
BlackRock Capital Investment Corp. 5%
15/06/2022 USD 486.000 427.062 0,03
BlackRock TCP Capital Corp. 4,625%
01/03/2022 USD 477.000 431.718 0,03
BofA Finance LLC 0,25% 01/05/2023 USD 1.129.000 992.922 0,07
Chesapeake Energy Corp. 5,5%
15/09/2026 USD 379.000 266.037 0,02
Colony Capital, Inc., REIT 3,875%
15/01/2021 USD 496.000 423.570 0,03
Colony Capital, Inc., REIT 5%
15/04/2023 USD 430.000 364.056 0,03
Coupa Software, Inc., 144A 0,125%
15/06/2025 USD 1.112.000 1.037.132 0,07
DISH Network Corp. 2,375%
15/03/2024 USD 1.690.000 1.374.637 0,09
DISH Network Corp. 3,375%
15/08/2026 USD 30.000 25.643 0,00
Finisar Corp. 0,5% 15/12/2036 USD 882.000 755.489 0,05
FireEye, Inc. 1,625% 01/06/2035 USD 1.383.000 1.143.021 0,08
Hercules Capital, Inc. 4,375%
01/02/2022 USD 402.000 354.038 0,02
Intercept Pharmaceuticals, Inc. 3,25%
01/07/2023 USD 277.000 217.274 0,02
Liberty Expedia Holdings, Inc., 144A
1% 30/06/2047 USD 742.000 650.100 0,04
Liberty Interactive LLC, 144A 1,75%
30/09/2046 USD 455.000 497.557 0,03
Liberty Interactive LLC 4% 15/11/2029 USD 267.000 164.612 0,01
Liberty Interactive LLC 3,75%
15/02/2030 USD 806.000 485.821 0,03
Live Nation Entertainment, Inc. 2,5%
15/03/2023 USD 244.000 255.454 0,02
Macquarie Infrastructure Corp. 2%
01/10/2023 USD 798.000 624.507 0,04
Medicines Co. (The) 2,75% 15/07/2023 USD 422.000 361.920 0,02
MFA Financial, Inc., REIT 6,25%
15/06/2024 USD 469.000 414.587 0,03
Nabors Industries, Inc. 0,75%
15/01/2024 USD 699.000 440.084 0,03
Redwood Trust, Inc., REIT 4,75%
15/08/2023 USD 240.000 205.128 0,01
RWT Holdings, Inc. 5,625% 15/11/2019 USD 475.000 420.877 0,03
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Spirit Realty Capital, Inc., REIT 3,75%
15/05/2021 USD 696.000 624.236 0,04
Starwood Property Trust, Inc., REIT
4,375% 01/04/2023 USD 894.000 796.991 0,05
SunPower Corp. 0,875% 01/06/2021 USD 819.000 654.734 0,04
Supernus Pharmaceuticals, Inc.
0,625% 01/04/2023 USD 581.000 494.017 0,03
TPG Specialty Lending, Inc. 4,5%
01/08/2022 USD 237.000 214.970 0,01
Twitter, Inc. 1% 15/09/2021 USD 846.000 711.777 0,05
Veeco Instruments, Inc. 2,7%
15/01/2023 USD 580.000 450.932 0,03
VEREIT, Inc., REIT 3,75% 15/12/2020 USD 610.000 540.349 0,04
Verint Systems, Inc. 1,5% 01/06/2021 USD 454.000 420.274 0,03
Vishay Intertechnology, Inc., 144A
2,25% 15/06/2025 USD 673.000 541.685 0,04
Whiting Petroleum Corp. 1,25%
01/04/2020 USD 891.000 759.257 0,05
Zillow Group, Inc. 1,5% 01/07/2023 USD 840.000 712.049 0,05

20.512.592 1,38

Wandelanleihen insgesamt 25.537.598 1,71

Aktien

Australien
Adelaide Brighton Ltd. AUD 12.996 32.289 0,00

32.289 0,00

Bermuda
Bunge Ltd. Preference 4,875% USD 15.131 1.317.355 0,09

1.317.355 0,09

China
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

Vereinigte Staaten von Amerika
AMG Capital Trust II Preference 5,15% USD 35.292 1.492.061 0,10
MYT Holding Co. Preference, 144A USD 159.955 129.629 0,01

1.621.690 0,11

Aktien insgesamt 4.723.949 0,32

An sonstigen geregelten Märkten gehandelte übertragbare
Wertpapiere und Geldmarktinstrumente insgesamt

692.385.978 46,49

Sonstige übertragbare Wertpapiere und Geldmarktinstrumente

Anleihen

Vereinigte Staaten von Amerika
Avaya, Inc., 144A 7% 01/04/2049 * USD 285.000 25 0,00
Clear Channel Communication 9%
15/12/2019 * USD 775.000 1 0,00
Renaissance Home Equity Loan Trust,
FRN, Series 2003-2 ‘A’ 3,284%
25/08/2033 * USD 276.647 244.085 0,01

244.111 0,01

Anleihen insgesamt 244.111 0,01

Sonstige übertragbare Wertpapiere und Geldmarktinstrumente
insgesamt

244.111 0,01

Anteile zugelassener OGAW oder sonstiger Organismen für gemeinsame Anlagen

Organismen für gemeinsame Anlagen in Wertpapieren - OGAW

Luxemburg
JPMorgan USD Liquidity LVNAV Fund -
JPM USD Liquidity LVNAV X (dist.)† USD 103.383.638 90.822.044 6,10

90.822.044 6,10

Organismen für gemeinsame Anlagen in Wertpapieren - OGAW
insgesamt 90.822.044 6,10

Anteile zugelassener OGAW oder sonstiger Organismen für
gemeinsame Anlagen insgesamt

90.822.044 6,10

Wertpapierbestand insgesamt 1.464.170.011 98,31

Bankguthaben 2.115.855 0,14

Andere Aktiva/(Passiva) 23.012.387 1,55

Nettovermögen insgesamt 1.489.298.253 100,00

* Wertpapier wird nach Weisung des Verwaltungsrats zum Zeitwert bewertet.
† Fonds einer verbundenen Partei.

132

JPMorgan Investment Funds - Global Income Conservative Fund

Wertpapierbestand (Fortsetzung)

zum 30. Juni 2019

Anlagen Währung
Anzahl/

Nennwert
Marktwert

EUR

% des
Netto-

vermö-
gens Anlagen Währung

Anzahl/
Nennwert

Marktwert
EUR

% des
Netto-

vermö-
gens



Geografische Aufteilung des Wertpapierbestandes zum
30. Juni 2019 (Fortsetzung)

% des Netto-
vermögens

Vereinigte Staaten von Amerika 55,50
Luxemburg 8,73
Frankreich 5,14
Großbritannien 4,50
Niederlande 3,89
Deutschland 2,16
Kanada 1,84
Italien 1,78
Kaimaninseln 1,21
Australien 1,15
Schweiz 1,13
Spanien 1,11
Schweden 1,06
Irland 0,94
China 0,64
Supranational 0,60
Japan 0,49
Norwegen 0,43
Jersey 0,42
Finnland 0,41
Mexiko 0,39
Dänemark 0,38
Belgien 0,35
Taiwan 0,25
Bermuda 0,24
Vereinigte Arabische Emirate 0,21
Singapur 0,19
Hongkong 0,17
Russland 0,15
Indonesien 0,13
Südafrika 0,12
Brasilien 0,12
Südkorea 0,10
Portugal 0,10
Neuseeland 0,09
Dominikanische Republik 0,09
Kolumbien 0,08
Libanon 0,07
Indien 0,07
Ecuador 0,07
Ungarn 0,07
Oman 0,07
Sri Lanka 0,07
Türkei 0,07
Chile 0,06
Britische Jungferninseln 0,06
Ukraine 0,06
Argentinien 0,06
Ägypten 0,06
Uruguay 0,06
Nigeria 0,06
Thailand 0,05
Aserbaidschan 0,05
Saudi-Arabien 0,05
Panama 0,05
Costa Rica 0,05
Kasachstan 0,05
El Salvador 0,05
Honduras 0,04
Paraguay 0,04
Katar 0,04
Österreich 0,04
Peru 0,04
Zypern 0,04
Angola 0,03
Serbien 0,03
Kroatien 0,03
Marokko 0,03
Bahrain 0,03
Weißrussland 0,03
Kenia 0,03
Jamaika 0,03
Pakistan 0,03
Marshallinseln 0,02
Ghana 0,02
Elfenbeinküste 0,02
Israel 0,02
Philippinen 0,02
Rumänien 0,02
Äthiopien 0,02
Senegal 0,01
Jordanien 0,01

Geografische Aufteilung des Wertpapierbestandes zum
30. Juni 2019 (Fortsetzung)

% des Netto-
vermögens

Guatemala 0,01
Mongolei 0,01
Gabun 0,01
Tadschikistan 0,01
Tunesien 0,01
Tschechische Republik 0,01
Sambia 0,01
Trinidad und Tobago 0,01
Insel Man 0,01
Wertpapierbestand insgesamt 98,31
Bankguthaben und andere Aktiva/(Passiva) 1,69

Summe 100,00
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Geografische Aufteilung des Wertpapierbestandes zum
31. Dezember 2018 (Fortsetzung)

% des Netto-
vermögens

Vereinigte Staaten von Amerika 57,90
Frankreich 9,49
Luxemburg 8,43
Großbritannien 3,01
Italien 2,17
Niederlande 1,99
Deutschland 1,73
Kaimaninseln 1,32
Australien 1,28
Kanada 1,26
Schweiz 0,81
Spanien 0,80
Irland 0,70
Schweden 0,54
Jersey 0,52
Dänemark 0,28
Japan 0,26
Finnland 0,25
Mexiko 0,23
Singapur 0,23
Vereinigte Arabische Emirate 0,19
Norwegen 0,19
China 0,19
Hongkong 0,16
Supranational 0,16
Taiwan 0,15
Bermuda 0,12
Südafrika 0,11
Portugal 0,11
Brasilien 0,11
Belgien 0,10
Russland 0,09
Indonesien 0,09
Britische Jungferninseln 0,09
Südkorea 0,08
Argentinien 0,07
Ungarn 0,06
Kolumbien 0,06
Türkei 0,06
Panama 0,05
Libanon 0,05
Zypern 0,05
Indien 0,05
Ukraine 0,05
Dominikanische Republik 0,04
Ecuador 0,04
Kasachstan 0,04
Thailand 0,04
Uruguay 0,04
El Salvador 0,04
Nigeria 0,04
Paraguay 0,03
Aserbaidschan 0,03
Kroatien 0,03
Marokko 0,03
Weißrussland 0,03
Marshallinseln 0,03
Mongolei 0,03
Österreich 0,03
Oman 0,03
Ägypten 0,03
Angola 0,03
Costa Rica 0,03
Irak 0,03
Chile 0,03
Sri Lanka 0,02
Honduras 0,02
Äthiopien 0,02
Serbien 0,02
Katar 0,02
Peru 0,02
Jordanien 0,02
Kenia 0,02
Senegal 0,02
Gabun 0,01
Jamaika 0,01
Tschechische Republik 0,01
Philippinen 0,01
Malta 0,01

Geografische Aufteilung des Wertpapierbestandes zum
31. Dezember 2018 (Fortsetzung)

% des Netto-
vermögens

Trinidad und Tobago 0,01
Elfenbeinküste 0,01
Wertpapierbestand insgesamt und geldnahe Anlagen 96,59
Bankguthaben und andere Aktiva/(Passiva) 3,41

Summe 100,00

134

JPMorgan Investment Funds - Global Income Conservative Fund

Wertpapierbestand (Fortsetzung)

zum 30. Juni 2019

Anlagen Währung
Anzahl/

Nennwert
Marktwert

EUR

% des
Netto-

vermö-
gens Anlagen Währung

Anzahl/
Nennwert

Marktwert
EUR

% des
Netto-

vermö-
gens



135

JPMorgan Investment Funds - Global Income Conservative Fund

Wertpapierbestand (Fortsetzung)

zum 30. Juni 2019

Devisentermingeschäfte

Gekaufte
Währung

Gekaufter
Betrag

Verkaufte
Währung

Verkaufter
Betrag Fälligkeit Gegenpartei

Nicht
realisierter

Gewinn/
(Verlust)

EUR

% des
Netto-

vermö-
gens

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 USD 1.059.612.448 17/07/2019 Barclays 7.566.073 0,51
EUR 2.720.052 USD 3.053.392 17/07/2019 Citibank 41.059 -
EUR 3.773.447 USD 4.283.772 17/07/2019 Merrill Lynch 14.940 -
EUR 7.463.119 USD 8.405.121 17/07/2019 RBC 88.612 0,01
EUR 7.054.082 USD 7.985.115 17/07/2019 Standard Chartered 48.081 -
EUR 8.830.765 USD 9.995.413 17/07/2019 State Street 60.964 -
EUR 15.007.964 USD 16.989.330 17/07/2019 Toronto-Dominion Bank 101.822 0,01
EUR 212.493 USD 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 -

Nicht realisierter Gewinn aus Devisentermingeschäften insgesamt 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 USD 3.291.726 17/07/2019 Standard Chartered (528) -
EUR 2.398.482 USD 2.734.025 17/07/2019 State Street (304) -
USD 23.937 EUR 21.233 18/07/2019 BNP Paribas (233) -
USD 1.187.462 EUR 1.052.857 18/07/2019 Citibank (11.088) -
USD 1.018.107 EUR 901.606 18/07/2019 Goldman Sachs (8.413) -
USD 11.405 EUR 10.063 18/07/2019 Merrill Lynch (58) -

Nicht realisierter Verlust aus Devisentermingeschäften insgesamt (125.005) (0,01)

Nicht realisierter Nettogewinn aus Devisentermingeschäften 7.953.045 0,53

Finanztermingeschäfte

Wertpapierbeschreibung
Anzahl der

Verträge Währung

Global-
risiko

EUR

Nicht
realisierter

Gewinn/
(Verlust)

EUR

% des
Netto-

vermö-
gens

EURO STOXX 50 Index, 20/09/2019 10 EUR 344.850 2.256 -
FTSE 100 Index, 20/09/2019 5 GBP 410.212 1.416 -
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

Nicht realisierter Gewinn aus Finanztermingeschäften insgesamt 3.093.484 0,21

EURO STOXX 50 Index, 20/09/2019 (417) EUR (14.380.245) (219.015) (0,02)

Nicht realisierter Verlust aus Finanztermingeschäften insgesamt (219.015) (0,02)

Nicht realisierter Nettogewinn aus Finanztermingeschäften 2.874.469 0,19



Börsennotierte Wertpapiere und Geldmarktinstrumente

Anleihen

Frankreich
France Treasury Bill BTF, Reg. S 0%
10/07/2019 EUR 66.000.000 75.137.473 4,94
France Treasury Bill BTF, Reg. S 0%
24/07/2019 EUR 29.000.000 33.021.388 2,17
France Treasury Bill BTF, Reg. S 0%
31/07/2019 EUR 62.000.000 70.608.614 4,64
France Treasury Bill BTF, Reg. S 0%
07/08/2019 EUR 67.000.000 76.311.002 5,02
France Treasury Bill BTF, Reg. S 0%
21/08/2019 EUR 65.700.000 74.845.299 4,92
France Treasury Bill BTF, Reg. S 0%
18/09/2019 EUR 66.500.000 75.794.884 4,99

405.718.660 26,68

Anleihen insgesamt 405.718.660 26,68

Aktien

Kaimaninseln
Alibaba Group Holding Ltd., ADR USD 66.555 11.258.444 0,74
China Resources Land Ltd. HKD 444.000 1.957.614 0,13

13.216.058 0,87

China
China Merchants Bank Co. Ltd. ‘H’ HKD 1.143.500 5.708.112 0,38
China Vanke Co. Ltd. ‘H’ HKD 501.200 1.879.222 0,12
Ping An Insurance Group Co. of China
Ltd. ‘H’ HKD 1.063.500 12.783.271 0,84

20.370.605 1,34

Frankreich
Danone SA EUR 92.872 7.843.153 0,52

7.843.153 0,52

Deutschland
SAP SE EUR 72.373 9.839.814 0,65

9.839.814 0,65

Hongkong
AIA Group Ltd. HKD 579.200 6.247.982 0,41
China Overseas Land & Investment
Ltd. HKD 506.000 1.864.817 0,12

8.112.799 0,53

Irland
Medtronic plc USD 16.076 1.564.275 0,10

1.564.275 0,10

Japan
Shin-Etsu Chemical Co. Ltd. JPY 43.600 4.058.543 0,27
SUMCO Corp. JPY 316.900 3.767.507 0,25

7.826.050 0,52

Niederlande
ING Groep NV EUR 413.026 4.800.718 0,31
Unilever NV, CVA EUR 67.059 4.050.278 0,27

8.850.996 0,58

Südkorea
SK Hynix, Inc. KRW 164.301 9.865.902 0,65

9.865.902 0,65

Schweiz
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

Taiwan
Globalwafers Co. Ltd. TWD 378.000 3.832.564 0,25

3.832.564 0,25

Großbritannien
Atlassian Corp. plc ‘A’ USD 22.293 2.901.991 0,19
Diageo plc GBP 96.027 4.120.171 0,27

7.022.162 0,46

Vereinigte Staaten von Amerika
Abbott Laboratories USD 64.237 5.380.491 0,36
Adobe, Inc. USD 17.021 4.978.302 0,33
Alphabet, Inc. ‘A’ USD 21.988 23.658.209 1,56
Anthem, Inc. USD 13.860 3.850.655 0,25
Bank of America Corp. USD 346.030 10.026.219 0,66
Becton Dickinson and Co. USD 14.017 3.523.243 0,23
Cigna Corp. USD 21.511 3.379.701 0,22
Citigroup, Inc. USD 151.135 10.497.081 0,69
Humana, Inc. USD 18.215 4.752.020 0,31
Illumina, Inc. USD 6.985 2.481.247 0,16
Johnson & Johnson USD 104.361 14.550.011 0,96
Mastercard, Inc. ‘A’ USD 14.625 3.830.873 0,25
Micron Technology, Inc. USD 305.993 11.702.702 0,77
Microsoft Corp. USD 208.180 27.794.112 1,83
NVIDIA Corp. USD 24.583 4.005.308 0,26
PayPal Holdings, Inc. USD 31.772 3.608.664 0,24
Procter & Gamble Co. (The) USD 27.313 3.023.139 0,20
salesforce.com, Inc. USD 86.881 13.040.404 0,86
ServiceNow, Inc. USD 18.129 5.002.607 0,33
Square, Inc. ‘A’ USD 140.691 10.084.027 0,66
Stryker Corp. USD 31.549 6.396.244 0,42
Target Corp. USD 45.833 3.992.054 0,26
Thermo Fisher Scientific, Inc. USD 39.696 11.527.123 0,76
Twilio, Inc. ‘A’ USD 17.868 2.429.065 0,16
UnitedHealth Group, Inc. USD 16.117 3.852.527 0,25
Visa, Inc. ‘A’ USD 21.800 3.729.653 0,25
Workday, Inc. ‘A’ USD 23.770 4.871.305 0,32

205.966.986 13,55

Aktien insgesamt 318.191.503 20,93

Börsennotierte Wertpapiere und Geldmarktinstrumente
insgesamt

723.910.163 47,61

An sonstigen geregelten Märkten gehandelte übertragbare Wertpapiere und
Geldmarktinstrumente

Anleihen

Japan
Japan Treasury Bill 0% 08/07/2019 JPY 6.600.000.000 61.253.984 4,03
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
Japan Treasury Bill 0% 29/07/2019 JPY 7.400.000.000 68.685.571 4,52
Japan Treasury Bill 0% 05/08/2019 JPY 7.800.000.000 72.400.309 4,76
Japan Treasury Bill 0% 13/08/2019 JPY 8.250.000.000 76.579.517 5,03
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

460.375.330 30,27

Vereinigte Staaten von Amerika
US Treasury Bill 0% 19/09/2019 USD 66.000.000 65.682.581 4,32
US Treasury Bill 0% 26/09/2019 USD 68.000.000 67.643.850 4,45

133.326.431 8,77

Anleihen insgesamt 593.701.761 39,04

An sonstigen geregelten Märkten gehandelte übertragbare
Wertpapiere und Geldmarktinstrumente insgesamt

593.701.761 39,04
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Anteile zugelassener OGAW oder sonstiger Organismen für gemeinsame Anlagen

Organismen für gemeinsame Anlagen in Wertpapieren - OGAW

Luxemburg
JPMorgan EUR Liquidity LVNAV Fund
- JPM EUR Liquidity LVNAV X (flex
dist.)† EUR 11.884 135.128.795 8,89

135.128.795 8,89

Organismen für gemeinsame Anlagen in Wertpapieren - OGAW
insgesamt 135.128.795 8,89

Anteile zugelassener OGAW oder sonstiger Organismen für
gemeinsame Anlagen insgesamt

135.128.795 8,89

Wertpapierbestand insgesamt 1.452.740.719 95,54

Bankguthaben 59.691.499 3,93

Andere Aktiva/(Passiva) 8.169.022 0,53

Nettovermögen insgesamt 1.520.601.240 100,00

† Fonds einer verbundenen Partei.

Geografische Aufteilung des Wertpapierbestandes zum
30. Juni 2019

% des Netto-
vermögens

Japan 30,79
Frankreich 27,20
Vereinigte Staaten von Amerika 22,32
Luxemburg 8,89
China 1,34
Schweiz 0,91
Kaimaninseln 0,87
Südkorea 0,65
Deutschland 0,65
Niederlande 0,58
Hongkong 0,53
Großbritannien 0,46
Taiwan 0,25
Irland 0,10
Wertpapierbestand insgesamt 95,54
Bankguthaben und andere Aktiva/(Passiva) 4,46

Summe 100,00

Geografische Aufteilung des Wertpapierbestandes zum
31. Dezember 2018

% des Netto-
vermögens

Japan 28,95
Frankreich 28,43
Vereinigte Staaten von Amerika 24,97
Luxemburg 8,96
Irland 1,18
China 1,06
Deutschland 0,82
Großbritannien 0,47
Niederlande 0,41
Kaimaninseln 0,31
Schweiz 0,29
Hongkong 0,21
Wertpapierbestand insgesamt und geldnahe Anlagen 96,06
Bankguthaben und andere Aktiva/(Passiva) 3,94

Summe 100,00
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Wertpapierbestand (Fortsetzung)

zum 30. Juni 2019

Devisentermingeschäfte (Fortsetzung)

Gekaufte
Währung

Gekaufter
Betrag

Verkaufte
Währung

Verkaufter
Betrag Fälligkeit Gegenpartei

Nicht
realisierter

Gewinn/
(Verlust)

USD

% des
Netto-

vermö-
gens

AUD 32.888.683 USD 22.774.821 22/07/2019 HSBC 303.930 0,02
AUD 84.106.803 USD 58.568.572 22/07/2019 State Street 451.122 0,03
BRL 52.980.213 USD 13.618.892 22/07/2019 HSBC 173.288 0,01
CHF 446.395 USD 449.875 17/07/2019 Merrill Lynch 8.074 -
CHF 2.904 USD 2.941 17/07/2019 State Street 38 -
EUR 364.886 USD 415.056 02/07/2019 Barclays 297 -
EUR 467.314.903 USD 527.672.221 17/07/2019 Barclays 4.952.136 0,33
EUR 6.982.065 USD 7.910.769 17/07/2019 BNP Paribas 47.072 -
EUR 15.315.905 USD 17.383.255 22/07/2019 Citibank 80.598 0,01
EUR 3.257.245 USD 3.707.341 22/07/2019 Merrill Lynch 6.710 -
EUR 5.742.556 USD 6.485.176 22/07/2019 State Street 62.733 0,01
GBP 13.615.166 USD 17.256.377 17/07/2019 Citibank 65.964 0,01
GBP 120.370 USD 152.566 17/07/2019 Merrill Lynch 578 -
MXN 290.531.568 USD 15.077.559 22/07/2019 RBC 32.109 -
NOK 719.485 USD 84.113 17/07/2019 Barclays 214 -
NOK 916.765 USD 106.087 17/07/2019 Goldman Sachs 1.363 -
NOK 128.060.436 USD 14.765.009 17/07/2019 Toronto-Dominion Bank 244.367 0,02
SEK 5.420.413.761 USD 575.236.072 17/07/2019 Barclays 9.306.307 0,61
SEK 2.015.023 USD 211.894 17/07/2019 Citibank 5.408 -
SEK 5.798.409 USD 615.094 17/07/2019 HSBC 10.211 -
SEK 1.386.370 USD 148.072 17/07/2019 Merrill Lynch 1.435 -
SEK 2.382.553 USD 253.290 17/07/2019 State Street 3.646 -
SEK 4.935.924 USD 523.187 17/07/2019 Toronto-Dominion Bank 9.108 -
SGD 3.230.714 USD 2.363.910 17/07/2019 HSBC 24.263 -
SGD 41.504 USD 30.492 17/07/2019 Merrill Lynch 188 -
TRY 78.983.747 USD 13.398.978 22/07/2019 Citibank 144.920 0,01
USD 184.262 EUR 161.384 17/07/2019 Citibank 325 -
USD 497.961 EUR 436.725 17/07/2019 Goldman Sachs 202 -
USD 22.860 EUR 20.045 17/07/2019 Merrill Lynch 13 -
USD 26.922.246 EUR 23.590.147 22/07/2019 Citibank 23.747 -
USD 1.573.182 HKD 12.280.669 22/07/2019 Citibank 170 -
USD 67.677.742 JPY 7.285.711.909 01/07/2019 State Street 60.926 -
USD 45.182.469 JPY 4.856.857.896 22/07/2019 Barclays 34.454 -
USD 45.899.328 JPY 4.933.548.921 22/07/2019 BNP Paribas 38.414 -
USD 2.034.052 JPY 218.085.180 22/07/2019 Citibank 6.792 -
USD 45.594.823 JPY 4.898.005.572 22/07/2019 Goldman Sachs 64.310 0,01
USD 1.741.429 KRW 2.012.412.692 22/07/2019 Credit Suisse 2.205 -
USD 107.161 SEK 991.048 01/07/2019 Standard Chartered 410 -
USD 382.370 SEK 3.545.870 02/07/2019 State Street 426 -
ZAR 219.605.309 USD 14.851.881 22/07/2019 RBC 653.971 0,04

Nicht realisierter Gewinn aus Devisentermingeschäften insgesamt 16.822.444 1,11

CHF 2.041.976 USD 2.107.237 22/07/2019 HSBC (11.381) -
EUR 20.045 USD 22.829 01/07/2019 Merrill Lynch (12) -
EUR 1.697 USD 1.937 17/07/2019 Toronto-Dominion Bank (3) -
EUR 1.445.935 USD 1.650.292 22/07/2019 Merrill Lynch (1.575) -
GBP 11.281 USD 14.358 17/07/2019 Barclays (6) -
GBP 11.492 USD 14.640 17/07/2019 Merrill Lynch (20) -
SEK 2.434.352 USD 263.295 17/07/2019 Merrill Lynch (772) -
SEK 991.048 USD 107.289 17/07/2019 Standard Chartered (413) -
SEK 3.545.870 USD 382.804 17/07/2019 State Street (414) -
USD 13.457.724 AUD 19.329.117 22/07/2019 Goldman Sachs (105.966) (0,01)
USD 13.575.190 AUD 19.383.631 22/07/2019 HSBC (26.753) -
USD 15.947.289 CHF 15.728.460 22/07/2019 HSBC (196.187) (0,01)
USD 3.458.587 CNY 23.898.493 22/07/2019 Goldman Sachs (24.480) -
USD 6.807.896 CNY 47.096.815 22/07/2019 Standard Chartered (56.194) -
USD 415.572 EUR 364.886 17/07/2019 Barclays (308) -
USD 586.053 EUR 515.740 17/07/2019 BNP Paribas (1.765) -
USD 501.549 EUR 443.689 17/07/2019 Citibank (4.147) -
USD 256.692 EUR 227.172 17/07/2019 Goldman Sachs (2.228) -
USD 1.630.609 EUR 1.448.020 17/07/2019 Merrill Lynch (19.779) -
USD 1.788.635 EUR 1.581.313 17/07/2019 State Street (13.674) -
USD 28.679.448 EUR 25.262.294 22/07/2019 Barclays (125.704) (0,01)
USD 24.491.652 EUR 21.807.599 22/07/2019 BNP Paribas (374.309) (0,03)
USD 23.094.494 EUR 20.576.946 22/07/2019 Goldman Sachs (368.224) (0,03)
USD 19.013.574 EUR 16.747.768 22/07/2019 HSBC (82.951) (0,01)
USD 566.214.273 EUR 498.298.219 22/07/2019 Toronto-Dominion Bank (1.966.768) (0,13)
USD 3.015.118 GBP 2.383.541 17/07/2019 BNP Paribas (17.420) -
USD 13.535.501 GBP 10.775.385 17/07/2019 Citibank (173.836) (0,01)
USD 43.336 GBP 34.381 17/07/2019 Merrill Lynch (406) -
USD 5.401.905 GBP 4.246.571 22/07/2019 Citibank (2.326) -
USD 24.519.666 HKD 192.080.735 22/07/2019 HSBC (83.654) (0,01)
USD 2.980.492 HKD 23.284.578 22/07/2019 State Street (1.993) -
USD 298.167.222 JPY 32.276.317.569 22/07/2019 Barclays (1.864.550) (0,12)
USD 76.310.864 JPY 8.261.314.709 22/07/2019 Goldman Sachs (484.045) (0,03)
USD 25.242.573 KRW 29.753.421.322 22/07/2019 BNP Paribas (471.761) (0,03)
USD 1.941.714 KRW 2.253.825.183 22/07/2019 Goldman Sachs (6.150) -
USD 14.981.358 KRW 17.648.848.715 22/07/2019 HSBC (271.624) (0,02)
USD 9.641.296 KRW 11.378.903.763 22/07/2019 Standard Chartered (192.899) (0,01)
USD 1.535.826 MXN 29.587.431 22/07/2019 Goldman Sachs (2.927) -
USD 197.074 SEK 1.862.816 17/07/2019 HSBC (3.814) -
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USD
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USD 5.910 SGD 8.095 17/07/2019 HSBC (74) -
USD 13.278.932 TRY 78.983.747 22/07/2019 HSBC (264.967) (0,02)
USD 3.556.117 TWD 111.562.500 22/07/2019 Goldman Sachs (50.729) -
USD 6.544.086 ZAR 97.725.456 22/07/2019 Barclays (356.095) (0,02)
USD 1.630.720 ZAR 24.154.853 22/07/2019 BNP Paribas (74.801) (0,01)
USD 6.578.903 ZAR 97.725.000 22/07/2019 Goldman Sachs (321.246) (0,02)

Nicht realisierter Verlust aus Devisentermingeschäften insgesamt (8.029.350) (0,53)

Nicht realisierter Nettogewinn aus Devisentermingeschäften 8.793.094 0,58

Finanztermingeschäfte

Wertpapierbeschreibung
Anzahl der

Verträge Währung

Global-
risiko

USD

Nicht
realisierter

Gewinn/
(Verlust)

USD

% des
Netto-

vermö-
gens

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

Nicht realisierter Gewinn aus Finanztermingeschäften insgesamt 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)

Nicht realisierter Verlust aus Finanztermingeschäften insgesamt (276.681) (0,02)

Nicht realisierter Nettogewinn aus Finanztermingeschäften 176.534 0,01

Optionskaufverträge

Anzahl Wertpapierbeschreibung Währung Gegenpartei

Global-
risiko

USD
Marktwert

USD

% des
Netto-

vermö-
gens

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 USD Goldman Sachs 89.547.500 2.161.635 0,14
645 S&P 500 Index, Put, 2.850,000, 03/07/2019 USD Goldman Sachs 183.825.000 290.250 0,02
621 S&P 500 Index, Put, 2.910,000, 03/07/2019 USD Goldman Sachs 180.711.000 947.025 0,06

Marktwert der Optionskaufverträge insgesamt 5.130.938 0,34

Optionsverkaufverträge

Anzahl Wertpapierbeschreibung Währung Gegenpartei

Global-
risiko

USD
Marktwert

USD

% des
Netto-

vermö-
gens

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

Marktwert der Optionsverkaufverträge insgesamt (1.297.500) (0,09)
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Börsennotierte Wertpapiere und Geldmarktinstrumente

Anleihen

Frankreich
France Treasury Bill BTF, Reg. S 0%
10/07/2019 EUR 58.000.000 58.006.960 1,17
France Treasury Bill BTF, Reg. S 0%
07/08/2019 EUR 260.000.000 260.150.800 5,24
France Treasury Bill BTF, Reg. S 0%
21/08/2019 EUR 150.000.000 150.117.000 3,02
France Treasury Bill BTF, Reg. S 0%
04/09/2019 EUR 205.000.000 205.253.175 4,14
France Treasury Bill BTF, Reg. S 0%
18/09/2019 EUR 250.000.000 250.321.250 5,05

923.849.185 18,62

Anleihen insgesamt 923.849.185 18,62

Aktien

Kaimaninseln
Alibaba Group Holding Ltd., ADR USD 405.956 60.327.608 1,22
China Resources Land Ltd. HKD 2.704.000 10.473.463 0,21

70.801.071 1,43

China
China Merchants Bank Co. Ltd. ‘H’ HKD 6.976.000 30.591.605 0,62
China Vanke Co. Ltd. ‘H’ HKD 3.057.400 10.070.681 0,20
Ping An Insurance Group Co. of China
Ltd. ‘H’ HKD 6.486.500 68.494.290 1,38

109.156.576 2,20

Frankreich
Danone SA EUR 566.501 42.028.709 0,85

42.028.709 0,85

Deutschland
SAP SE EUR 441.438 52.725.355 1,06

52.725.355 1,06

Hongkong
AIA Group Ltd. HKD 3.532.600 33.476.894 0,68
China Overseas Land & Investment
Ltd. HKD 3.084.000 9.984.800 0,20

43.461.694 0,88

Irland
Medtronic plc USD 98.051 8.381.594 0,17

8.381.594 0,17

Japan
Shin-Etsu Chemical Co. Ltd. JPY 265.700 21.727.746 0,44
SUMCO Corp. JPY 1.932.800 20.186.370 0,40

41.914.116 0,84

Niederlande
ING Groep NV EUR 2.519.363 25.725.215 0,52
Unilever NV, CVA EUR 409.048 21.704.087 0,44

47.429.302 0,96

Südkorea
SK Hynix, Inc. KRW 1.002.212 52.868.337 1,07

52.868.337 1,07

Schweiz
Nestle SA CHF 578.757 52.578.439 1,06
Roche Holding AG CHF 88.652 21.799.865 0,44

74.378.304 1,50

Taiwan
Globalwafers Co. Ltd. TWD 2.308.000 20.557.624 0,41

20.557.624 0,41

Großbritannien
Atlassian Corp. plc ‘A’ USD 135.981 15.550.533 0,31
Diageo plc GBP 585.744 22.078.478 0,45

37.629.011 0,76

Vereinigte Staaten von Amerika
Abbott Laboratories USD 391.837 28.832.452 0,58
Adobe, Inc. USD 103.825 26.677.036 0,54
Alphabet, Inc. ‘A’ USD 134.234 126.881.446 2,56
Anthem, Inc. USD 84.540 20.633.506 0,42
Bank of America Corp. USD 2.110.726 53.727.269 1,08
Becton Dickinson and Co. USD 85.501 18.879.835 0,38
Cigna Corp. USD 130.885 18.065.375 0,36
Citigroup, Inc. USD 921.898 56.250.431 1,13
Humana, Inc. USD 111.107 25.464.198 0,51
Illumina, Inc. USD 42.605 13.295.466 0,27
Johnson & Johnson USD 636.585 77.968.816 1,57
Mastercard, Inc. ‘A’ USD 89.207 20.527.697 0,41
Micron Technology, Inc. USD 1.866.506 62.710.970 1,27
Microsoft Corp. USD 1.269.832 148.935.945 3,00
NVIDIA Corp. USD 149.950 21.462.830 0,43
PayPal Holdings, Inc. USD 193.805 19.337.766 0,39
Procter & Gamble Co. (The) USD 166.600 16.199.560 0,33
salesforce.com, Inc. USD 529.933 69.875.777 1,41
ServiceNow, Inc. USD 110.583 26.807.132 0,54
Square, Inc. ‘A’ USD 858.192 54.037.049 1,09
Stryker Corp. USD 192.435 34.273.856 0,69
Target Corp. USD 279.576 21.392.301 0,43
Thermo Fisher Scientific, Inc. USD 242.130 61.767.816 1,25
Twilio, Inc. ‘A’ USD 108.991 13.016.474 0,26
UnitedHealth Group, Inc. USD 98.304 20.642.968 0,42
Visa, Inc. ‘A’ USD 132.976 19.985.944 0,40
Workday, Inc. ‘A’ USD 144.996 26.104.274 0,53

1.103.754.189 22,25

Aktien insgesamt 1.705.085.882 34,38

Börsennotierte Wertpapiere und Geldmarktinstrumente
insgesamt

2.628.935.067 53,00

An sonstigen geregelten Märkten gehandelte übertragbare Wertpapiere und
Geldmarktinstrumente

Anleihen

Japan
Japan Treasury Bill 0% 01/07/2019 JPY 3.000.000.000 24.459.267 0,49
Japan Treasury Bill 0% 08/07/2019 JPY 19.400.000.000 158.172.726 3,19
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
Japan Treasury Bill 0% 13/08/2019 JPY 28.800.000.000 234.850.031 4,74
Japan Treasury Bill 0% 19/08/2019 JPY 10.100.000.000 82.362.331 1,66
Japan Treasury Bill 0% 09/09/2019 JPY 30.000.000.000 244.657.878 4,93

1.253.711.524 25,28

Vereinigte Staaten von Amerika
US Treasury Bill 0% 19/09/2019 USD 175.000.000 152.997.305 3,08
US Treasury Bill 0% 26/09/2019 USD 250.000.000 218.473.555 4,41

371.470.860 7,49

Anleihen insgesamt 1.625.182.384 32,77

An sonstigen geregelten Märkten gehandelte übertragbare
Wertpapiere und Geldmarktinstrumente insgesamt

1.625.182.384 32,77

Sonstige übertragbare Wertpapiere und Geldmarktinstrumente

Aktien

China
China Hongxing Sports* SGD 7.500.000 0 0,00

0 0,00

Aktien insgesamt 0 0,00

Sonstige übertragbare Wertpapiere und Geldmarktinstrumente
insgesamt

0 0,00
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Anteile zugelassener OGAW oder sonstiger Organismen für gemeinsame Anlagen

Organismen für gemeinsame Anlagen in Wertpapieren - OGAW

Luxemburg
JPMorgan EUR Liquidity LVNAV Fund
- JPM EUR Liquidity LVNAV X (flex
dist.)† EUR 44.944 448.959.728 9,05

448.959.728 9,05

Organismen für gemeinsame Anlagen in Wertpapieren - OGAW
insgesamt 448.959.728 9,05

Anteile zugelassener OGAW oder sonstiger Organismen für
gemeinsame Anlagen insgesamt

448.959.728 9,05

Wertpapierbestand insgesamt 4.703.077.179 94,82

Bankguthaben 248.006.196 5,00

Andere Aktiva/(Passiva) 8.851.780 0,18

Nettovermögen insgesamt 4.959.935.155 100,00

* Wertpapier wird nach Weisung des Verwaltungsrats zum Zeitwert bewertet.
† Fonds einer verbundenen Partei.

Geografische Aufteilung des Wertpapierbestandes zum
30. Juni 2019

% des Netto-
vermögens

Vereinigte Staaten von Amerika 29,74
Japan 26,12
Frankreich 19,47
Luxemburg 9,05
China 2,20
Schweiz 1,50
Kaimaninseln 1,43
Südkorea 1,07
Deutschland 1,06
Niederlande 0,96
Hongkong 0,88
Großbritannien 0,76
Taiwan 0,41
Irland 0,17
Wertpapierbestand insgesamt 94,82
Bankguthaben und andere Aktiva/(Passiva) 5,18

Summe 100,00

Geografische Aufteilung des Wertpapierbestandes zum
31. Dezember 2018

% des Netto-
vermögens

Vereinigte Staaten von Amerika 26,46
Japan 26,27
Frankreich 25,22
Luxemburg 9,08
Irland 2,01
China 1,80
Deutschland 1,39
Großbritannien 0,80
Niederlande 0,70
Kaimaninseln 0,52
Schweiz 0,49
Hongkong 0,35
Wertpapierbestand insgesamt und geldnahe Anlagen 95,09
Bankguthaben und andere Aktiva/(Passiva) 4,91

Summe 100,00
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JPMorgan Investment Funds - Global Macro Opportunities Fund

Wertpapierbestand (Fortsetzung)

zum 30. Juni 2019

Devisentermingeschäfte (Fortsetzung)

Gekaufte
Währung

Gekaufter
Betrag

Verkaufte
Währung

Verkaufter
Betrag Fälligkeit Gegenpartei

Nicht
realisierter

Gewinn/
(Verlust)

EUR

% des
Netto-

vermö-
gens

AUD 62.755 EUR 38.512 01/07/2019 Merrill Lynch 147 -
AUD 152.245 EUR 93.725 02/07/2019 Merrill Lynch 61 -
AUD 2.645 EUR 1.616 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 USD 139.995.650 22/07/2019 HSBC 1.638.344 0,03
BRL 73.855.114 USD 18.343.248 02/07/2019 Citibank 805.527 0,02
BRL 871.335 USD 224.916 02/07/2019 HSBC 2.033 -
BRL 349.807.929 USD 89.920.294 22/07/2019 HSBC 1.003.352 0,02
BRL 532.116 USD 137.059 02/08/2019 HSBC 1.159 -
CHF 100.045.208 EUR 89.218.523 17/07/2019 BNP Paribas 831.160 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 3.597 -
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 -
CZK 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 1.171 -
EUR 218.012 GBP 194.303 17/07/2019 Citibank 1.116 -
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 JPY 493.000 17/07/2019 BNP Paribas 2 -
EUR 497.866 JPY 60.999.999 17/07/2019 Citibank 553 -
EUR 2.373.245 JPY 289.666.992 17/07/2019 HSBC 11.686 -
EUR 488.506 JPY 59.429.998 17/07/2019 Merrill Lynch 3.994 -
EUR 45.849.789 JPY 5.597.823.603 22/07/2019 BNP Paribas 214.051 0,01
EUR 9.013.372 JPY 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 118 -
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 USD 18.868.220 02/07/2019 Citibank 34.856 -
EUR 478.000 USD 539.096 02/07/2019 Deutsche Bank 4.407 -
EUR 97.040 USD 108.620 02/07/2019 HSBC 1.618 -
EUR 977.287 USD 1.108.635 17/07/2019 ANZ 4.589 -
EUR 2.876.060 USD 3.249.434 17/07/2019 Barclays 25.064 -
EUR 24.332 USD 27.316 17/07/2019 BNP Paribas 366 -
EUR 7.972.102 USD 8.963.963 17/07/2019 Citibank 107.277 -
EUR 3.462 USD 3.935 17/07/2019 HSBC 10 -
EUR 2.506.141 USD 2.835.609 17/07/2019 Merrill Lynch 18.228 -
EUR 3.132.167 USD 3.552.251 17/07/2019 State Street 15.484 -
EUR 41.741.137 USD 47.273.339 22/07/2019 BNP Paribas 282.092 0,01
EUR 10.089.281 USD 11.333.899 22/07/2019 Citibank 149.374 -
EUR 18.076.200 USD 20.499.448 22/07/2019 RBC 98.042 -
EUR 778.076.545 USD 883.122.773 22/07/2019 Standard Chartered 3.571.778 0,07
EUR 781.838.577 USD 888.551.430 22/07/2019 State Street 2.572.840 0,05
EUR 1.086.690.754 USD 1.229.388.463 22/07/2019 Toronto-Dominion Bank 8.508.588 0,17
EUR 936.973 USD 1.066.446 02/08/2019 Citibank 2.568 -
EUR 48.271 USD 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 -
JPY 215.415.892 EUR 1.751.928 17/07/2019 Citibank 4.285 -
JPY 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 USD 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 116.325 17/07/2019 Standard Chartered 484 -
TRY 481.284.831 EUR 71.840.215 22/07/2019 Barclays 538.475 0,01
USD 18.343.823 BRL 70.108.258 02/07/2019 HSBC 53.372 -
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USD 691.567 EUR 607.406 01/07/2019 Barclays 132 -
USD 16.616 EUR 14.571 17/07/2019 Citibank 8 -
USD 6.032.619 EUR 5.287.861 22/07/2019 Goldman Sachs 2.788 -
USD 415.932.396 JPY 44.776.370.263 01/07/2019 State Street 328.940 0,01
USD 277.734.306 JPY 29.854.854.789 22/07/2019 Barclays 185.970 0,01
USD 247.659.469 JPY 26.620.000.000 22/07/2019 BNP Paribas 181.984 -
USD 280.269.021 JPY 30.107.787.421 22/07/2019 Goldman Sachs 346.922 0,01
USD 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

Nicht realisierter Gewinn aus Devisentermingeschäften insgesamt 27.404.872 0,55

BRL 493.786 USD 128.896 02/08/2019 Citibank (423) -
BRL 70.108.258 USD 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 (2) -
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 12.313 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 (11) -
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 (5) -
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 USD 691.567 17/07/2019 Barclays (161) -
EUR 2.565.288 USD 2.927.535 17/07/2019 Goldman Sachs (3.280) -
EUR 5.950.872 USD 6.791.522 17/07/2019 State Street (7.891) -
EUR 367.393.132 USD 419.000.000 22/07/2019 State Street (72.760) -
EUR 7.007.887 USD 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 (2) -
JPY 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 USD 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 RBC (531) -
SGD 193.593 EUR 125.996 17/07/2019 Standard Chartered (437) -
USD 76.716.377 AUD 110.186.526 22/07/2019 Goldman Sachs (529.702) (0,01)
USD 84.866.099 AUD 121.177.907 22/07/2019 HSBC (146.606) -
USD 2.597.131 AUD 3.717.390 22/07/2019 Standard Chartered (10.038) -
USD 1.171.822 BRL 4.618.191 02/07/2019 Citibank (28.573) -
USD 7.230.632 BRL 28.151.742 22/07/2019 Goldman Sachs (85.964) -
USD 128.256 BRL 501.917 02/08/2019 Citibank (1.990) -
USD 937.000 BRL 3.628.533 02/08/2019 HSBC (5.809) -
USD 44.424.357 CNY 307.305.489 22/07/2019 BNP Paribas (318.885) (0,01)
USD 18.146.114 CNY 125.734.423 22/07/2019 HSBC (156.929) -
USD 798.768 EUR 702.217 02/07/2019 Barclays (502) -
USD 18.147.442 EUR 16.163.400 02/07/2019 Citibank (220.957) -
USD 329.391 EUR 291.138 02/07/2019 Deutsche Bank (1.770) -
USD 91.621 EUR 82.007 02/07/2019 HSBC (1.518) -
USD 2.917.069 EUR 2.570.405 17/07/2019 Barclays (11.020) -
USD 568.801.485 EUR 503.357.110 17/07/2019 BNP Paribas (4.300.614) (0,09)
USD 1.174 EUR 1.031 17/07/2019 Citibank (2) -
USD 4.798 EUR 4.268 17/07/2019 Merrill Lynch (59) -
USD 3.175.450 EUR 2.809.861 17/07/2019 RBC (23.777) -
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USD 167.526.839 EUR 147.566.025 22/07/2019 Barclays (643.832) (0,01)
USD 138.944.163 EUR 123.727.478 22/07/2019 BNP Paribas (1.872.488) (0,04)
USD 28.000.000 EUR 24.569.151 22/07/2019 Citibank (12.958) -
USD 145.609.677 EUR 129.736.656 22/07/2019 Goldman Sachs (2.035.965) (0,04)
USD 119.071.578 EUR 104.882.081 22/07/2019 HSBC (455.486) (0,01)
USD 18.473.756 EUR 16.214.191 02/08/2019 Citibank (27.750) -
USD 138.635 EUR 123.295 02/08/2019 Deutsche Bank (1.825) -
USD 456.851.523 JPY 49.458.028.345 22/07/2019 Goldman Sachs (2.540.048) (0,05)
USD 9.385.466 JPY 1.012.987.459 22/07/2019 Merrill Lynch (27.168) -
USD 7.106.937 JPY 769.363.614 22/07/2019 Standard Chartered (39.333) -
USD 141.717.376 KRW 167.042.271.125 22/07/2019 BNP Paribas (2.322.696) (0,05)
USD 43.217.450 KRW 50.711.697.250 22/07/2019 Goldman Sachs (534.966) (0,01)
USD 81.469.298 KRW 95.975.232.429 22/07/2019 HSBC (1.295.362) (0,03)
USD 59.429.678 KRW 70.140.427.636 22/07/2019 Standard Chartered (1.042.751) (0,02)
USD 80.914.726 TRY 481.284.831 22/07/2019 HSBC (1.415.917) (0,03)
USD 25.657.477 TWD 807.800.000 22/07/2019 BNP Paribas (402.453) (0,01)
USD 39.953.966 ZAR 596.648.550 22/07/2019 Barclays (1.906.654) (0,04)
USD 40.166.686 ZAR 596.648.000 22/07/2019 Goldman Sachs (1.720.063) (0,04)

Nicht realisierter Verlust aus Devisentermingeschäften insgesamt (29.283.854) (0,59)

Nicht realisierter Nettoverlust aus Devisentermingeschäften (1.878.982) (0,04)

Finanztermingeschäfte

Wertpapierbeschreibung
Anzahl der

Verträge Währung

Global-
risiko

EUR

Nicht
realisierter

Gewinn/
(Verlust)

EUR

% des
Netto-

vermö-
gens

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 JPY 212.593.171 325.257 0,01

Nicht realisierter Gewinn aus Finanztermingeschäften insgesamt 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)

Nicht realisierter Verlust aus Finanztermingeschäften insgesamt (1.486.411) (0,03)

Nicht realisierter Nettogewinn aus Finanztermingeschäften 960.414 0,02

Optionskaufverträge

Anzahl Wertpapierbeschreibung Währung Gegenpartei

Global-
risiko

EUR
Marktwert

EUR

% des
Netto-

vermö-
gens

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 USD Goldman Sachs 486.053.127 11.738.152 0,24
4.029 S&P 500 Index, Put, 2.850,000, 03/07/2019 USD Goldman Sachs 1.008.311.017 1.592.756 0,03
3.838 S&P 500 Index, Put, 2.910,000, 03/07/2019 USD Goldman Sachs 980.731.997 5.141.789 0,10

Marktwert der Optionskaufverträge insgesamt 27.814.846 0,56
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Optionsverkaufverträge

Anzahl Wertpapierbeschreibung Währung Gegenpartei

Global-
risiko

EUR
Marktwert

EUR

% des
Netto-

vermö-
gens

(1.860) S&P 500 Index, Call, 3.000,000, 20/09/2019 USD Goldman Sachs 489.989.286 (7.067.056) (0,14)

Marktwert der Optionsverkaufverträge insgesamt (7.067.056) (0,14)
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Börsennotierte Wertpapiere und Geldmarktinstrumente

Wandelanleihen

Bermuda
Borr Drilling Ltd., Reg. S 3,875%
23/05/2023 USD 1.800.000 1.417.572 0,61

1.417.572 0,61

Kaimaninseln
China Overseas Finance Investment
Cayman V Ltd., Reg. S 0% 05/01/2023 USD 6.000.000 6.618.480 2,87
Harvest International Co., Reg. S 0%
21/11/2022 HKD 40.000.000 5.132.521 2,22
Zhongsheng Group Holdings Ltd., Reg. S
0% 23/05/2023 HKD 23.000.000 3.015.918 1,30

14.766.919 6,39

China
China Railway Construction Corp. Ltd.,
Reg. S 0% 29/01/2021 USD 2.000.000 2.215.360 0,96
CRRC Corp. Ltd., Reg. S 0% 05/02/2021 USD 4.750.000 4.733.043 2,05
Zhejiang Expressway Co. Ltd., Reg. S 0%
21/04/2022 EUR 2.200.000 2.488.417 1,08

9.436.820 4,09

Frankreich
Orpar SA, Reg. S 0% 20/06/2024 EUR 4.000.000 4.931.637 2,14
Orpea, Reg. S 0,375% 17/05/2027 EUR 1.757.000 3.036.326 1,32
Safran SA, Reg. S 0% 21/06/2023 EUR 1.240.900 2.250.349 0,97
TOTAL SA, Reg. S 0,5% 02/12/2022 USD 3.800.000 4.090.415 1,77

14.308.727 6,20

Deutschland
adidas AG, Reg. S 0,05% 12/09/2023 EUR 3.600.000 4.818.207 2,09
Deutsche Wohnen SE, Reg. S 0,325%
26/07/2024 EUR 5.000.000 5.882.017 2,55
LEG Immobilien AG, Reg. S 0,875%
01/09/2025 EUR 1.600.000 2.080.503 0,90
RAG-Stiftung, Reg. S 0% 18/02/2021 EUR 3.700.000 4.291.033 1,86
Symrise AG, Reg. S 0,238% 20/06/2024 EUR 2.600.000 3.454.718 1,49

20.526.478 8,89

Hongkong
Bagan Capital Ltd., Reg. S 0%
23/09/2021 USD 3.779.000 3.749.165 1,62

3.749.165 1,62

Japan
Daio Paper Corp., Reg. S 0% 17/09/2020 JPY 180.000.000 1.677.700 0,73
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 330.000.000 3.362.815 1,46
SCREEN Holdings Co. Ltd., Reg. S 0%
11/06/2025 JPY 300.000.000 2.681.610 1,16
Toppan Printing Co. Ltd., Reg. S 0%
19/12/2019 JPY 230.000.000 2.132.436 0,92
Toray Industries, Inc., Reg. S 0%
31/08/2021 JPY 110.000.000 1.168.302 0,51
Yamaguchi Financial Group, Inc., Reg. S,
FRN 1,833% 26/03/2020 USD 2.100.000 2.067.398 0,89

15.258.161 6,61

Jersey
Intu Jersey 2 Ltd., REIT, Reg. S 2,875%
01/11/2022 GBP 1.000.000 1.023.365 0,44

1.023.365 0,44

Luxemburg
Grand City Properties SA, Reg. S 0,25%
02/03/2022 EUR 1.600.000 1.916.176 0,83

1.916.176 0,83

Niederlande
Airbus SE, Reg. S 0% 01/07/2022 EUR 500.000 738.180 0,32
QIAGEN NV, Reg. S 1% 13/11/2024 USD 4.400.000 4.890.666 2,12

5.628.846 2,44

Singapur
CapitaLand Ltd., Reg. S 2,8%
08/06/2025 SGD 3.250.000 2.397.403 1,04

2.397.403 1,04

Schweiz
Sika AG, Reg. S 3,75% 30/01/2022 CHF 2.000.000 2.609.410 1,13
Sika AG, Reg. S 0,15% 05/06/2025 CHF 2.600.000 3.010.659 1,30

5.620.069 2,43

Taiwan
Taiwan Cement Corp., Reg. S 0%
10/12/2023 USD 1.400.000 1.628.977 0,71

1.628.977 0,71

Vereinigte Arabische Emirate
Aabar Investments PJSC, Reg. S 0,5%
27/03/2020 EUR 4.900.000 5.385.399 2,33
DP World plc, Reg. S 1,75% 19/06/2024 USD 5.600.000 5.516.952 2,39

10.902.351 4,72

Großbritannien
TechnipFMC plc, Reg. S 0,875%
25/01/2021 EUR 2.900.000 3.509.151 1,52

3.509.151 1,52

Vereinigte Staaten von Amerika
Glencore Funding LLC, Reg. S 0%
27/03/2025 USD 4.400.000 3.901.744 1,69
New Relic, Inc. 0,5% 01/05/2023 USD 1.567.000 1.680.670 0,73

5.582.414 2,42

Britische Jungferninseln
China Conch Venture Holdings
International Ltd., Reg. S 0%
05/09/2023 HKD 25.000.000 3.270.807 1,42
China Yangtze Power International BVI 1
Ltd., Reg. S 0% 09/11/2021 USD 1.000.000 1.066.085 0,46
China Yangtze Power International BVI 2
Ltd., Reg. S 0% 09/11/2021 EUR 2.553.000 3.106.946 1,34
Shanghai Port Group BVI Holding Co.
Ltd., Reg. S 0% 09/08/2021 USD 3.462.000 3.508.201 1,52

10.952.039 4,74

Wandelanleihen insgesamt 128.624.633 55,70

Aktien

Vereinigte Staaten von Amerika
Bank of America Corp. Preference 7,25% USD 5.763 7.927.871 3,43
Wells Fargo & Co. Preference 7,5% USD 5.686 7.816.857 3,39

15.744.728 6,82

Aktien insgesamt 15.744.728 6,82

Optionsscheine

Deutschland
Siemens AG 16/08/2019 EUR 39 645.934 0,28

645.934 0,28

Optionsscheine insgesamt 645.934 0,28

Börsennotierte Wertpapiere und Geldmarktinstrumente
insgesamt

145.015.295 62,80

An sonstigen geregelten Märkten gehandelte übertragbare Wertpapiere und
Geldmarktinstrumente

Wandelanleihen

Kaimaninseln
Ctrip.com International Ltd. 1,99%
01/07/2025 USD 3.225.000 3.519.217 1,52
Momo, Inc., 144A 1,25% 01/07/2025 USD 1.868.000 1.776.963 0,77
Weibo Corp. 1,25% 15/11/2022 USD 1.975.000 1.869.801 0,81

7.165.981 3,10

Jersey
Ensco Jersey Finance Ltd. 3%
31/01/2024 USD 4.814.000 3.785.754 1,64

3.785.754 1,64
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Mexiko
Cemex SAB de CV 3,72% 15/03/2020 USD 4.230.000 4.226.827 1,83

4.226.827 1,83

Niederlande
NXP Semiconductors NV 1% 01/12/2019 USD 3.041.000 3.232.948 1,40

3.232.948 1,40

Vereinigte Staaten von Amerika
Ares Capital Corp. 3,75% 01/02/2022 USD 2.668.000 2.690.696 1,17
BioMarin Pharmaceutical, Inc. 0,599%
01/08/2024 USD 1.824.000 1.887.028 0,82
BofA Finance LLC 0,25% 01/05/2023 USD 1.853.000 1.855.057 0,80
Colony Capital, Inc., REIT 3,875%
15/01/2021 USD 2.003.000 1.947.086 0,84
Dycom Industries, Inc. 0,75%
15/09/2021 USD 3.472.000 3.387.804 1,47
Envestnet, Inc. 1,75% 01/06/2023 USD 1.488.000 1.763.072 0,76
Euronet Worldwide, Inc., 144A 0,75%
15/03/2049 USD 1.304.000 1.569.834 0,68
Exact Sciences Corp. 0,375% 15/03/2027 USD 4.461.000 5.545.179 2,40
Fortive Corp., 144A 0,875% 15/02/2022 USD 3.656.000 3.772.133 1,63
IAC Financeco 2, Inc., 144A 0,875%
15/06/2026 USD 4.000.000 4.030.000 1,75
Illumina, Inc., 144A 0% 15/08/2023 USD 2.173.000 2.484.619 1,08
Liberty Expedia Holdings, Inc., 144A 1%
30/06/2047 USD 4.045.000 4.034.180 1,75
Liberty Interactive LLC, 144A 1,75%
30/09/2046 USD 1.879.000 2.338.940 1,01
Live Nation Entertainment, Inc. 2,5%
15/03/2023 USD 2.003.000 2.387.065 1,03
Palo Alto Networks, Inc., 144A 0,75%
01/07/2023 USD 3.962.000 4.194.807 1,82
Spirit Realty Capital, Inc., REIT 3,75%
15/05/2021 USD 1.990.000 2.031.671 0,88
Splunk, Inc., 144A 0,5% 15/09/2023 USD 3.172.000 3.461.318 1,50
Splunk, Inc., 144A 1,125% 15/09/2025 USD 1.023.000 1.137.443 0,49
Supernus Pharmaceuticals, Inc. 0,625%
01/04/2023 USD 2.622.000 2.537.808 1,10
Veeco Instruments, Inc. 2,7%
15/01/2023 USD 2.160.000 1.911.600 0,83
Vishay Intertechnology, Inc., 144A 2,25%
15/06/2025 USD 4.810.000 4.406.939 1,91

59.374.279 25,72

Wandelanleihen insgesamt 77.785.789 33,69

Aktien

Bermuda
Bunge Ltd. Preference 4,875% USD 9.400 931.587 0,40

931.587 0,40

Vereinigte Staaten von Amerika
AMG Capital Trust II Preference 5,15% USD 45.348 2.182.373 0,95

2.182.373 0,95

Aktien insgesamt 3.113.960 1,35

An sonstigen geregelten Märkten gehandelte übertragbare
Wertpapiere und Geldmarktinstrumente insgesamt

80.899.749 35,04

Anteile zugelassener OGAW oder sonstiger Organismen für gemeinsame Anlagen

Organismen für gemeinsame Anlagen in Wertpapieren - OGAW

Luxemburg
JPMorgan USD Liquidity LVNAV Fund -
JPM USD Liquidity LVNAV X (dist.)† USD 5.640.845 5.640.845 2,44

5.640.845 2,44

Organismen für gemeinsame Anlagen in Wertpapieren - OGAW
insgesamt 5.640.845 2,44

Anteile zugelassener OGAW oder sonstiger Organismen für
gemeinsame Anlagen insgesamt

5.640.845 2,44

Wertpapierbestand insgesamt 231.555.889 100,28

Bankguthaben 132.711 0,06

Andere Aktiva/(Passiva) (781.756) (0,34)

Nettovermögen insgesamt 230.906.844 100,00

† Fonds einer verbundenen Partei.

Geografische Aufteilung des Wertpapierbestandes zum
30. Juni 2019

% des Netto-
vermögens

Vereinigte Staaten von Amerika 35,91
Kaimaninseln 9,49
Deutschland 9,17
Japan 6,61
Frankreich 6,20
Britische Jungferninseln 4,74
Vereinigte Arabische Emirate 4,72
China 4,09
Niederlande 3,84
Luxemburg 3,27
Schweiz 2,43
Jersey 2,08
Mexiko 1,83
Hongkong 1,62
Großbritannien 1,52
Singapur 1,04
Bermuda 1,01
Taiwan 0,71
Wertpapierbestand insgesamt 100,28
Bankguthaben und andere Aktiva/(Passiva) (0,28)

Summe 100,00

Geografische Aufteilung des Wertpapierbestandes zum
31. Dezember 2018

% des Netto-
vermögens

Vereinigte Staaten von Amerika 24,99
Japan 19,82
Kaimaninseln 13,04
Deutschland 9,51
Frankreich 6,05
Luxemburg 3,87
Niederlande 3,72
Britische Jungferninseln 3,55
Vereinigte Arabische Emirate 3,47
China 2,37
Mexiko 1,58
Belgien 1,56
Schweiz 1,56
Jersey 1,45
Hongkong 1,41
Zypern 1,12
Großbritannien 0,82
Singapur 0,76
Malta 0,59
Österreich 0,23
Wertpapierbestand insgesamt 101,47
Bankguthaben und andere Aktiva/(Passiva) (1,47)

Summe 100,00
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JPMorgan Investment Funds - Global Convertibles Conservative Fund

Wertpapierbestand (Fortsetzung)

zum 30. Juni 2019

Devisentermingeschäfte

Gekaufte
Währung

Gekaufter
Betrag

Verkaufte
Währung

Verkaufter
Betrag Fälligkeit Gegenpartei

Nicht
realisierter

Gewinn/
(Verlust)

USD

% des
Netto-

vermö-
gens

EUR 423.210 SGD 651.738 05/07/2019 Barclays 204 -
EUR 41.477.005 USD 47.185.236 05/07/2019 Barclays 40.246 0,02
GBP 603.999 USD 766.434 05/07/2019 BNP Paribas 1.549 -
HKD 81.558.808 USD 10.442.308 05/07/2019 ANZ 3.686 -
JPY 139.475.000 USD 1.279.340 05/07/2019 ANZ 15.415 0,01
JPY 150.594.000 USD 1.388.023 05/07/2019 BNP Paribas 9.949 -
SGD 212.216 USD 153.656 01/07/2019 BNP Paribas 3.169 -
SGD 1.349 USD 989 01/07/2019 Citibank 8 -
SGD 2.635.212 USD 1.945.666 05/07/2019 Citibank 1.863 -
SGD 1.357 USD 999 29/07/2019 HSBC 4 -
SGD 212.094 USD 156.664 29/07/2019 Merrill Lynch 149 -
USD 4.826.738 CHF 4.690.948 02/08/2019 RBC 6.836 -
USD 13.906.797 JPY 1.490.086.346 01/08/2019 State Street 44.381 0,02

Nicht realisierter Gewinn aus Devisentermingeschäften insgesamt 127.459 0,05

CHF 4.690.948 USD 4.814.048 05/07/2019 RBC (7.310) -
JPY 1.490.086.346 USD 13.878.285 05/07/2019 State Street (45.730) (0,02)
JPY 161.040.000 USD 1.505.023 01/08/2019 Toronto-Dominion Bank (6.852) -
USD 4.696.673 CHF 4.690.948 05/07/2019 Merrill Lynch (110.065) (0,05)
USD 743.967 EUR 664.112 05/07/2019 Merrill Lynch (12.188) (0,01)
USD 46.308.675 EUR 41.236.102 05/07/2019 State Street (642.517) (0,28)
USD 47.290.326 EUR 41.477.005 01/08/2019 Barclays (44.041) (0,02)
USD 384.569 EUR 338.563 01/08/2019 Citibank (1.805) -
USD 329.057 EUR 292.362 01/08/2019 HSBC (4.592) -
USD 767.581 GBP 603.999 05/07/2019 Toronto-Dominion Bank (402) -
USD 767.465 GBP 603.999 01/08/2019 BNP Paribas (1.587) -
USD 10.397.286 HKD 81.558.808 05/07/2019 Citibank (48.707) (0,02)
USD 10.442.512 HKD 81.558.808 01/08/2019 ANZ (4.588) -
USD 16.301.983 JPY 1.780.155.346 05/07/2019 Citibank (223.299) (0,10)
USD 422.622 JPY 45.650.000 01/08/2019 Citibank (2.064) -
USD 156.588 SGD 212.094 01/07/2019 Merrill Lynch (147) -
USD 1.066 SGD 1.471 01/07/2019 State Street (21) -
USD 1.440.961 SGD 1.983.474 05/07/2019 Standard Chartered (24.908) (0,01)
USD 1.946.512 SGD 2.635.212 01/08/2019 Citibank (1.951) -

Nicht realisierter Verlust aus Devisentermingeschäften insgesamt (1.182.774) (0,51)

Nicht realisierter Nettoverlust aus Devisentermingeschäften (1.055.315) (0,46)
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Anleihen

Kanada
Precision Drilling Corp. 6,5%
15/12/2021 USD 719.145 719.228 0,01

719.228 0,01

Frankreich
Altice France SA, 144A 6,25%
15/05/2024 USD 3.037.000 3.132.939 0,05
Altice France SA, 144A 7,375%
01/05/2026 USD 15.315.000 15.669.313 0,25

18.802.252 0,30

Italien
Telecom Italia SpA, 144A 5,303%
30/05/2024 USD 4.820.000 5.007.088 0,08
Wind Tre SpA, 144A 5% 20/01/2026 USD 13.420.000 12.965.599 0,20

17.972.687 0,28

Luxemburg
Altice Financing SA, 144A 6,625%
15/02/2023 USD 7.980.000 8.175.231 0,13
Altice Financing SA, 144A 7,5%
15/05/2026 USD 13.840.000 13.940.202 0,22
Altice Luxembourg SA, 144A 7,75%
15/05/2022 USD 7.457.000 7.580.712 0,12
Altice Luxembourg SA, 144A 10,5%
15/05/2027 USD 17.500.000 17.923.412 0,28
Intelsat Jackson Holdings SA 5,5%
01/08/2023 USD 18.081.000 16.498.912 0,26
Telecom Italia Capital SA 6,375%
15/11/2033 USD 7.460.000 7.753.141 0,12
Telecom Italia Capital SA 6%
30/09/2034 USD 5.894.000 5.970.563 0,09

77.842.173 1,22

Supranational
Starfruit Finco BV, 144A 8%
01/10/2026 USD 11.160.000 11.467.346 0,18

11.467.346 0,18

Großbritannien
International Game Technology plc,
144A 6,25% 15/01/2027 USD 6.340.000 6.935.865 0,11

6.935.865 0,11

Vereinigte Staaten von Amerika
AES Corp. 5,5% 15/04/2025 USD 8.179.000 8.541.043 0,14
AES Corp. 6% 15/05/2026 USD 1.630.000 1.732.576 0,03
Ally Financial, Inc. 4,125% 13/02/2022 USD 17.563.000 17.988.112 0,28
Ally Financial, Inc. 4,625% 19/05/2022 USD 10.890.000 11.347.053 0,18
Ally Financial, Inc. 3,875% 21/05/2024 USD 2.405.000 2.469.418 0,04
Ally Financial, Inc. 4,625% 30/03/2025 USD 7.925.000 8.393.526 0,13
Ally Financial, Inc. 5,75% 20/11/2025 USD 6.965.000 7.719.275 0,12
AMC Entertainment Holdings, Inc.
5,75% 15/06/2025 USD 10.525.000 9.748.465 0,15
AMC Entertainment Holdings, Inc.
5,875% 15/11/2026 USD 401.000 361.866 0,01
American Axle & Manufacturing, Inc.
6,625% 15/10/2022 USD 1.223.000 1.247.539 0,02
American Axle & Manufacturing, Inc.
6,25% 01/04/2025 USD 20.785.000 20.690.532 0,32
American Axle & Manufacturing, Inc.
6,25% 15/03/2026 USD 9.465.000 9.367.889 0,15
American Axle & Manufacturing, Inc.
6,5% 01/04/2027 USD 9.110.000 9.087.635 0,14
AmeriGas Partners LP 5,5%
20/05/2025 USD 9.480.000 9.976.515 0,16
AmeriGas Partners LP 5,875%
20/08/2026 USD 4.360.000 4.629.622 0,07
Andeavor Logistics LP 6,25%
15/10/2022 USD 4.037.000 4.137.925 0,07
Andeavor Logistics LP 6,375%
01/05/2024 USD 7.180.000 7.521.050 0,12
Andeavor Logistics LP 5,25%
15/01/2025 USD 2.990.000 3.160.953 0,05
Anixter, Inc. 5,5% 01/03/2023 USD 4.035.000 4.272.056 0,07
Antero Resources Corp. 5,625%
01/06/2023 USD 6.880.000 6.648.522 0,10
Antero Resources Corp. 5,125%
01/12/2022 USD 14.927.000 14.314.321 0,23
Archrock Partners LP 6% 01/10/2022 USD 3.997.000 4.064.909 0,06
Arconic, Inc. 5,87% 23/02/2022 USD 1.810.000 1.925.179 0,03

Arconic, Inc. 5,9% 01/02/2027 USD 10.890.000 11.839.172 0,19
Ashland LLC 4,75% 15/08/2022 USD 18.520.000 19.431.832 0,30
Ashtead Capital, Inc., 144A 5,625%
01/10/2024 USD 4.101.000 4.244.535 0,07
Boyd Gaming Corp. 6,875%
15/05/2023 USD 6.375.000 6.603.767 0,10
Brazos Valley Longhorn LLC 6,875%
01/02/2025 USD 15.623.000 14.900.436 0,23
CenturyLink, Inc. 7,5% 01/04/2024 USD 6.615.000 7.311.923 0,11
CenturyLink, Inc. 6,75% 01/12/2023 USD 18.320.000 19.767.188 0,31
Chemours Co. (The) 6,625%
15/05/2023 USD 16.601.000 17.191.332 0,27
Chesapeake Energy Corp. 8%
15/01/2025 USD 17.345.000 16.133.712 0,25
Chesapeake Energy Corp. 8%
15/06/2027 USD 3.180.000 2.817.083 0,04
Cinemark USA, Inc. 4,875%
01/06/2023 USD 12.390.000 12.603.666 0,20
Clear Channel Worldwide Holdings, Inc.
6,5% 15/11/2022 USD 86.275.000 88.319.286 1,38
CoreCivic, Inc., REIT 5% 15/10/2022 USD 2.019.000 2.013.953 0,03
CoreCivic, Inc., REIT 4,625%
01/05/2023 USD 13.307.000 13.007.593 0,20
Crestwood Midstream Partners LP
6,25% 01/04/2023 USD 14.570.000 14.897.825 0,23
Dana, Inc. 6% 15/09/2023 USD 13.687.000 14.049.021 0,22
Dana, Inc. 5,5% 15/12/2024 USD 2.975.000 3.047.962 0,05
DaVita, Inc. 5% 01/05/2025 USD 23.770.000 23.552.623 0,37
Encompass Health Corp. 5,75%
01/11/2024 USD 6.905.000 7.041.650 0,11
Encompass Health Corp. 5,75%
15/09/2025 USD 12.952.000 13.518.520 0,21
EnLink Midstream LLC 5,375%
01/06/2029 USD 2.932.000 2.996.211 0,05
EnLink Midstream Partners LP 4,4%
01/04/2024 USD 10.564.000 10.656.963 0,17
EnLink Midstream Partners LP 4,85%
15/07/2026 USD 4.515.000 4.548.863 0,07
Ford Motor Credit Co. LLC 4,687%
09/06/2025 USD 28.780.000 29.681.102 0,46
Freeport-McMoRan, Inc. 3,875%
15/03/2023 USD 21.520.000 21.536.032 0,34
GEO Group, Inc. (The), REIT 5,875%
15/01/2022 USD 14.745.000 14.486.962 0,23
GEO Group, Inc. (The), REIT 5,125%
01/04/2023 USD 8.575.000 7.822.286 0,12
GEO Group, Inc. (The), REIT 5,875%
15/10/2024 USD 10.893.000 9.694.770 0,15
HCA, Inc. 7,5% 15/02/2022 USD 11.983.000 13.236.961 0,21
HCA, Inc. 5,375% 01/02/2025 USD 76.894.000 83.105.882 1,30
HCA, Inc. 5,875% 15/02/2026 USD 73.470.000 81.243.861 1,27
HCA, Inc. 5,25% 15/06/2026 USD 4.650.000 5.150.177 0,08
HCA, Inc. 5,375% 01/09/2026 USD 14.226.000 15.333.636 0,24
HCA, Inc. 5,625% 01/09/2028 USD 14.240.000 15.375.426 0,24
HCA, Inc. 5,875% 01/02/2029 USD 314.000 343.959 0,01
Hertz Corp. (The) 6,25% 15/10/2022 USD 4.147.000 4.196.100 0,07
Hilton Domestic Operating Co., Inc.
4,25% 01/09/2024 USD 1.360.000 1.378.700 0,02
Hilton Grand Vacations Borrower LLC
6,125% 01/12/2024 USD 2.905.000 3.093.825 0,05
Hilton Worldwide Finance LLC 4,625%
01/04/2025 USD 6.871.000 7.031.060 0,11
Hilton Worldwide Finance LLC 4,875%
01/04/2027 USD 1.374.000 1.422.090 0,02
Huntsman International LLC 5,125%
15/11/2022 USD 11.532.000 12.210.889 0,19
Iron Mountain, Inc., REIT 6%
15/08/2023 USD 11.340.000 11.671.185 0,18
Iron Mountain, Inc., REIT 5,75%
15/08/2024 USD 2.530.000 2.566.065 0,04
JC Penney Corp., Inc. 6,375%
15/10/2036 USD 12.012.000 3.243.240 0,05
L Brands, Inc. 6,75% 01/07/2036 USD 11.190.000 9.793.544 0,15
Laredo Petroleum, Inc. 5,625%
15/01/2022 USD 7.059.000 6.600.165 0,10
Level 3 Financing, Inc. 5,625%
01/02/2023 USD 95.000 96.031 0,00
Level 3 Financing, Inc. 5,125%
01/05/2023 USD 1.955.000 1.973.084 0,03
Level 3 Financing, Inc. 5,375%
15/01/2024 USD 6.500.000 6.647.452 0,10
Level 3 Financing, Inc. 5,375%
01/05/2025 USD 15.765.000 16.287.767 0,25
Level 3 Parent LLC 5,75% 01/12/2022 USD 11.245.000 11.345.474 0,18
MagnaChip Semiconductor Corp.
6,625% 15/07/2021 USD 9.160.000 9.028.875 0,14
Marriott Ownership Resorts, Inc. 6,5%
15/09/2026 USD 12.010.000 12.865.712 0,20
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MGM Growth Properties Operating
Partnership LP, REIT 5,625%
01/05/2024 USD 4.120.000 4.446.695 0,07
MGM Growth Properties Operating
Partnership LP, REIT 4,5% 01/09/2026 USD 3.005.000 3.091.935 0,05
MGM Resorts International 6%
15/03/2023 USD 50.141.000 54.426.802 0,85
MGM Resorts International 5,75%
15/06/2025 USD 30.327.000 32.928.147 0,52
MGM Resorts International 4,625%
01/09/2026 USD 3.315.000 3.351.399 0,05
MGM Resorts International 5,5%
15/04/2027 USD 20.270.000 21.283.703 0,33
NRG Energy, Inc. 7,25% 15/05/2026 USD 4.619.000 5.081.847 0,08
NRG Energy, Inc. 6,625% 15/01/2027 USD 6.855.000 7.458.411 0,12
Oasis Petroleum, Inc. 6,875%
15/01/2023 USD 17.470.000 17.468.690 0,27
Oasis Petroleum, Inc. 6,875%
15/03/2022 USD 4.776.000 4.766.663 0,08
Range Resources Corp. 4,875%
15/05/2025 USD 15.265.000 13.410.913 0,21
Reynolds Group Issuer, Inc. 5,75%
15/10/2020 USD 33.657.111 33.746.975 0,53
RHP Hotel Properties LP, REIT 5%
15/04/2021 USD 7.132.000 7.172.474 0,11
RHP Hotel Properties LP, REIT 5%
15/04/2023 USD 10.020.000 10.195.350 0,16
Scotts Miracle-Gro Co. (The) 6%
15/10/2023 USD 17.762.000 18.501.787 0,29
Scotts Miracle-Gro Co. (The) 5,25%
15/12/2026 USD 10.425.000 10.632.457 0,17
Service Corp. International 7,5%
01/04/2027 USD 23.516.000 28.219.200 0,44
Service Corp. International 5,125%
01/06/2029 USD 7.075.000 7.451.885 0,12
SM Energy Co. 6,125% 15/11/2022 USD 2.620.000 2.608.040 0,04
SM Energy Co. 5,625% 01/06/2025 USD 5.720.000 5.255.250 0,08
SM Energy Co. 6,625% 15/01/2027 USD 6.186.000 5.735.566 0,09
Southwestern Energy Co. 6,2%
23/01/2025 USD 12.502.000 11.447.206 0,18
Southwestern Energy Co. 7,5%
01/04/2026 USD 5.415.000 5.171.677 0,08
Southwestern Energy Co. 7,75%
01/10/2027 USD 5.415.000 5.182.345 0,08
Spectrum Brands, Inc. 6,625%
15/11/2022 USD 3.134.000 3.210.689 0,05
Spectrum Brands, Inc. 6,125%
15/12/2024 USD 1.000.000 1.030.000 0,02
Spectrum Brands, Inc. 5,75%
15/07/2025 USD 15.478.000 16.109.657 0,25
Springleaf Finance Corp. 6,625%
15/01/2028 USD 4.290.000 4.519.107 0,07
Sprint Capital Corp. 8,75% 15/03/2032 USD 62.385.000 72.451.444 1,13
Sprint Corp. 7,625% 15/02/2025 USD 68.937.000 73.093.901 1,14
Sprint Corp. 7,625% 01/03/2026 USD 3.460.000 3.696.387 0,06
Sprint Corp. 7,875% 15/09/2023 USD 59.310.000 64.418.963 1,01
Sprint Corp. 7,125% 15/06/2024 USD 4.795.000 5.085.050 0,08
Summit Midstream Holdings LLC 5,75%
15/04/2025 USD 5.731.000 5.059.613 0,08
Targa Resources Partners LP 6,75%
15/03/2024 USD 28.472.000 29.673.376 0,46
Targa Resources Partners LP 5,875%
15/04/2026 USD 8.400.000 8.941.506 0,14
TEGNA, Inc. 6,375% 15/10/2023 USD 8.529.000 8.832.462 0,14
Tempur Sealy International, Inc.
5,625% 15/10/2023 USD 11.940.000 12.366.736 0,19
Tempur Sealy International, Inc. 5,5%
15/06/2026 USD 12.584.000 13.064.709 0,20
Tenet Healthcare Corp. 4,5%
01/04/2021 USD 6.985.000 7.117.261 0,11
Tenet Healthcare Corp. 8,125%
01/04/2022 USD 14.887.000 15.659.263 0,25
Tenet Healthcare Corp. 6,75%
15/06/2023 USD 50.691.000 51.288.140 0,80
Tenet Healthcare Corp. 4,625%
15/07/2024 USD 12.375.000 12.571.886 0,20
Tenneco, Inc. 5,375% 15/12/2024 USD 5.820.000 4.931.955 0,08
Tenneco, Inc. 5% 15/07/2026 USD 8.294.000 6.614.465 0,10
Triumph Group, Inc. 4,875%
01/04/2021 USD 8.477.000 8.386.042 0,13
Triumph Group, Inc. 7,75% 15/08/2025 USD 7.380.000 7.152.917 0,11
United Rentals North America, Inc.
4,625% 15/10/2025 USD 8.440.000 8.569.976 0,14
United Rentals North America, Inc.
5,875% 15/09/2026 USD 7.220.000 7.702.946 0,12
United Rentals North America, Inc.
6,5% 15/12/2026 USD 18.725.000 20.297.338 0,32
United Rentals North America, Inc.
5,5% 15/05/2027 USD 15.445.000 16.239.645 0,25

United Rentals North America, Inc.
4,875% 15/01/2028 USD 9.445.000 9.633.711 0,15
United States Cellular Corp. 6,7%
15/12/2033 USD 14.936.000 15.945.076 0,25
Vista Outdoor, Inc. 5,875% 01/10/2023 USD 26.401.000 25.740.975 0,40
Welbilt, Inc. 9,5% 15/02/2024 USD 9.650.000 10.349.625 0,16
Whiting Petroleum Corp. 5,75%
15/03/2021 USD 3.175.000 3.199.321 0,05
Whiting Petroleum Corp. 6,25%
01/04/2023 USD 8.375.000 8.381.993 0,13
Whiting Petroleum Corp. 6,625%
15/01/2026 USD 6.170.000 5.972.961 0,09
WPX Energy, Inc. 6% 15/01/2022 USD 1.982.000 2.075.996 0,03
WPX Energy, Inc. 8,25% 01/08/2023 USD 13.565.000 15.471.968 0,24
WPX Energy, Inc. 5,75% 01/06/2026 USD 4.778.000 4.980.754 0,08
Zayo Group LLC 6% 01/04/2023 USD 13.449.000 13.800.490 0,22
Zayo Group LLC 6,375% 15/05/2025 USD 13.116.000 13.413.340 0,21

1.854.390.470 29,00

Anleihen insgesamt 1.988.130.021 31,10

Aktien

Vereinigte Staaten von Amerika
Caesars Entertainment Corp. USD 921.516 10.721.839 0,17
Clear Channel Outdoor Holdings, Inc. USD 935.116 4.324.912 0,07
Halcon Resources Corp. USD 1.326.990 237.199 0,00
iHeartMedia, Inc. ‘A’ USD 45.010 697.655 0,01
VICI Properties, Inc., REIT USD 3.170.864 68.982.146 1,08

84.963.751 1,33

Aktien insgesamt 84.963.751 1,33

Börsennotierte Wertpapiere und Geldmarktinstrumente
insgesamt

2.073.093.772 32,43

An sonstigen geregelten Märkten gehandelte übertragbare Wertpapiere und
Geldmarktinstrumente

Anleihen

Kanada
Bausch Health Cos., Inc., 144A 6,5%
15/03/2022 USD 7.245.000 7.514.768 0,12
Bausch Health Cos., Inc., 144A 5,875%
15/05/2023 USD 8.098.000 8.187.078 0,13
Bausch Health Cos., Inc., 144A 7%
15/03/2024 USD 14.315.000 15.227.009 0,24
Bausch Health Cos., Inc., 144A 6,125%
15/04/2025 USD 74.040.000 75.571.517 1,18
Bausch Health Cos., Inc., 144A 5,5%
01/11/2025 USD 7.560.000 7.877.104 0,12
Bausch Health Cos., Inc., 144A 9%
15/12/2025 USD 24.490.000 27.308.554 0,43
Bausch Health Cos., Inc., 144A 7%
15/01/2028 USD 9.110.000 9.420.970 0,15
Bombardier, Inc., 144A 7,5%
15/03/2025 USD 16.420.000 16.406.454 0,26
MEG Energy Corp., 144A 6,375%
30/01/2023 USD 5.955.000 5.664.694 0,09
MEG Energy Corp., 144A 7%
31/03/2024 USD 20.935.000 19.966.756 0,31
MEG Energy Corp., 144A 6,5%
15/01/2025 USD 16.466.000 16.468.470 0,26
NOVA Chemicals Corp., 144A 4,875%
01/06/2024 USD 12.290.000 12.704.787 0,20
NOVA Chemicals Corp., 144A 5,25%
01/06/2027 USD 6.385.000 6.774.166 0,11
Precision Drilling Corp., 144A 7,125%
15/01/2026 USD 6.590.000 6.375.825 0,10
Precision Drilling Corp. 7,75%
15/12/2023 USD 8.050.000 8.211.000 0,13
Quebecor Media, Inc. 5,75%
15/01/2023 USD 20.898.000 22.416.344 0,35
Videotron Ltd., 144A 5,375%
15/06/2024 USD 9.117.000 9.789.379 0,15
Videotron Ltd., 144A 5,125%
15/04/2027 USD 9.105.000 9.480.172 0,15

285.365.047 4,48

Kaimaninseln
Transocean Guardian Ltd., 144A
5,875% 15/01/2024 USD 6.356.070 6.469.113 0,10
Transocean Pontus Ltd., 144A 6,125%
01/08/2025 USD 2.723.490 2.812.998 0,04
Transocean, Inc., 144A 7,25%
01/11/2025 USD 7.375.000 7.046.776 0,11
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Transocean, Inc., 144A 7,5%
15/01/2026 USD 9.385.000 8.989.188 0,14
UPCB Finance IV Ltd., 144A 5,375%
15/01/2025 USD 21.508.000 22.216.043 0,35

47.534.118 0,74

Frankreich
Altice France SA, 144A 8,125%
01/02/2027 USD 8.600.000 9.028.839 0,14

9.028.839 0,14

Irland
James Hardie International Finance
DAC, 144A 4,75% 15/01/2025 USD 4.670.000 4.728.375 0,07

4.728.375 0,07

Jersey
Adient Global Holdings Ltd., 144A
4,875% 15/08/2026 USD 21.260.000 16.834.837 0,26
Delphi Technologies plc, 144A 5%
01/10/2025 USD 24.792.000 21.909.930 0,34

38.744.767 0,60

Luxemburg
Dana Financing Luxembourg Sarl,
144A 6,5% 01/06/2026 USD 14.205.000 14.933.006 0,23
INEOS Group Holdings SA, 144A
5,625% 01/08/2024 USD 38.330.000 39.153.137 0,61
Intelsat Jackson Holdings SA, 144A 8%
15/02/2024 USD 14.630.000 15.266.039 0,24
Intelsat Jackson Holdings SA, 144A
8,5% 15/10/2024 USD 25.595.000 25.400.350 0,40
Intelsat Jackson Holdings SA, 144A
9,75% 15/07/2025 USD 22.050.000 22.491.000 0,35
Mallinckrodt International Finance SA,
144A 5,625% 15/10/2023 USD 12.090.000 9.188.219 0,14
Mallinckrodt International Finance SA,
144A 5,5% 15/04/2025 USD 7.280.000 4.841.200 0,08
Nielsen Co. Luxembourg SARL (The),
144A 5,5% 01/10/2021 USD 3.893.000 3.914.762 0,06
Trinseo Materials Operating SCA, 144A
5,375% 01/09/2025 USD 14.675.000 14.175.610 0,22

149.363.323 2,33

Niederlande
Alcoa Nederland Holding BV, 144A
6,75% 30/09/2024 USD 13.268.000 13.995.418 0,22
Alcoa Nederland Holding BV, 144A 7%
30/09/2026 USD 5.160.000 5.527.134 0,09
Constellium NV, 144A 6,625%
01/03/2025 USD 7.185.000 7.510.876 0,12
NXP BV, 144A 4,625% 01/06/2023 USD 15.305.000 16.165.753 0,25
Sensata Technologies BV, 144A
4,875% 15/10/2023 USD 5.850.000 6.111.349 0,10
Sensata Technologies BV, 144A
5,625% 01/11/2024 USD 885.000 958.012 0,02
Stars Group Holdings BV, 144A 7%
15/07/2026 USD 5.501.000 5.837.936 0,09

56.106.478 0,89

Supranational
Ardagh Packaging Finance plc, 144A
7,25% 15/05/2024 USD 14.975.000 15.840.705 0,25
Ardagh Packaging Finance plc, 144A
6% 15/02/2025 USD 27.695.000 28.741.733 0,45
Endo Dac, 144A 6% 15/07/2023 USD 18.043.000 12.990.960 0,20
Panther BF Aggregator 2 LP, 144A
6,25% 15/05/2026 USD 4.870.000 5.047.244 0,08
Venator Finance Sarl, 144A 5,75%
15/07/2025 USD 7.495.000 6.876.663 0,11

69.497.305 1,09

Großbritannien
International Game Technology plc,
144A 6,5% 15/02/2025 USD 14.769.000 16.229.728 0,25
Sensata Technologies UK Financing Co.
plc, 144A 6,25% 15/02/2026 USD 29.009.000 30.841.063 0,48
Virgin Media Secured Finance plc,
144A 5,25% 15/01/2026 USD 3.640.000 3.723.101 0,06
Virgin Media Secured Finance plc,
144A 5,5% 15/08/2026 USD 5.220.000 5.420.135 0,08

56.214.027 0,87

Vereinigte Staaten von Amerika
ACCO Brands Corp., 144A 5,25%
15/12/2024 USD 18.215.000 18.397.150 0,29
ACI Worldwide, Inc., 144A 5,75%
15/08/2026 USD 9.080.000 9.465.900 0,15
Adient US LLC, 144A 7% 15/05/2026 USD 8.075.000 8.301.342 0,13
ADT Security Corp. (The) 4,125%
15/06/2023 USD 1.080.000 1.082.068 0,02
Air Medical Group Holdings, Inc., 144A
6,375% 15/05/2023 USD 16.025.000 14.382.437 0,23
Albertsons Cos. LLC 5,75% 15/03/2025 USD 9.280.000 9.364.634 0,15
Allison Transmission, Inc., 144A 5%
01/10/2024 USD 5.580.000 5.709.149 0,09
Allison Transmission, Inc., 144A 4,75%
01/10/2027 USD 6.581.000 6.553.459 0,10
Allison Transmission, Inc., 144A
5,875% 01/06/2029 USD 5.100.000 5.375.782 0,08
AMC Networks, Inc. 5% 01/04/2024 USD 10.555.000 10.877.297 0,17
American Woodmark Corp., 144A
4,875% 15/03/2026 USD 14.075.000 13.863.875 0,22
Anixter, Inc., 144A 6% 01/12/2025 USD 5.470.000 5.921.275 0,09
Antero Midstream Partners LP, 144A
5,75% 15/01/2028 USD 155.000 153.256 0,00
Antero Midstream Partners LP 5,375%
15/09/2024 USD 9.805.000 9.831.081 0,15
Aramark Services, Inc., 144A 5%
01/02/2028 USD 9.910.000 10.178.016 0,16
Ascend Learning LLC, 144A 6,875%
01/08/2025 USD 5.510.000 5.606.425 0,09
Ascend Learning LLC, 144A 6,875%
01/08/2025 USD 7.260.000 7.396.125 0,12
Ashtead Capital, Inc., 144A 4,125%
15/08/2025 USD 1.525.000 1.544.985 0,02
Ashtead Capital, Inc., 144A 4,375%
15/08/2027 USD 3.224.000 3.233.801 0,05
Avantor, Inc., 144A 6% 01/10/2024 USD 17.835.000 19.030.391 0,30
Avis Budget Car Rental LLC, 144A
6,375% 01/04/2024 USD 30.223.000 31.583.035 0,48
Avis Budget Car Rental LLC, 144A
5,25% 15/03/2025 USD 6.700.000 6.733.500 0,10
Axalta Coating Systems LLC, 144A
4,875% 15/08/2024 USD 9.072.000 9.344.160 0,15
Bausch Health Americas, Inc., 144A
8,5% 31/01/2027 USD 12.744.000 13.993.231 0,22
BCPE Cycle Merger Sub II, Inc., 144A
10,625% 15/07/2027 USD 11.025.000 11.300.625 0,18
Berry Global Escrow Corp., 144A
4,875% 15/07/2026 USD 14.315.000 14.644.531 0,23
Berry Global Escrow Corp., 144A
5,625% 15/07/2027 USD 5.045.000 5.245.766 0,08
Blue Racer Midstream LLC, 144A
6,125% 15/11/2022 USD 23.065.000 23.497.815 0,37
Blue Racer Midstream LLC, 144A
6,625% 15/07/2026 USD 4.980.000 5.017.350 0,08
Boyd Gaming Corp. 6% 15/08/2026 USD 7.320.000 7.716.598 0,12
Boyne USA, Inc., 144A 7,25%
01/05/2025 USD 3.035.000 3.285.388 0,05
BWAY Holding Co., 144A 5,5%
15/04/2024 USD 15.014.000 14.993.881 0,23
BWX Technologies, Inc., 144A 5,375%
15/07/2026 USD 4.050.000 4.181.625 0,06
Calfrac Holdings LP, 144A 8,5%
15/06/2026 USD 7.147.000 5.038.635 0,08
Calpine Corp., 144A 5,25% 01/06/2026 USD 4.185.000 4.268.177 0,07
Carrizo Oil & Gas, Inc. 6,25%
15/04/2023 USD 9.195.000 8.919.150 0,14
Carrizo Oil & Gas, Inc. 8,25%
15/07/2025 USD 4.745.000 4.661.963 0,07
CCO Holdings LLC, 144A 5,875%
01/04/2024 USD 66.638.000 69.670.695 1,09
CCO Holdings LLC, 144A 5,375%
01/05/2025 USD 3.680.000 3.815.461 0,06
CCO Holdings LLC, 144A 5,75%
15/02/2026 USD 55.836.000 58.769.903 0,92
CCO Holdings LLC, 144A 5,5%
01/05/2026 USD 21.190.000 22.192.499 0,35
CCO Holdings LLC, 144A 5,125%
01/05/2027 USD 27.245.000 28.234.538 0,44
CCO Holdings LLC, 144A 5%
01/02/2028 USD 9.230.000 9.410.447 0,15
CDK Global, Inc., 144A 5,25%
15/05/2029 USD 4.695.000 4.860.640 0,08
CDK Global, Inc. 5,875% 15/06/2026 USD 3.050.000 3.244.072 0,05
CDW LLC 5% 01/09/2023 USD 1.450.000 1.484.981 0,02
CDW LLC 5% 01/09/2025 USD 1.415.000 1.479.899 0,02
Cedar Fair LP, 144A 5,25% 15/07/2029 USD 1.680.000 1.715.784 0,03
Central Garden & Pet Co. 6,125%
15/11/2023 USD 10.965.000 11.433.260 0,18
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Central Garden & Pet Co. 5,125%
01/02/2028 USD 14.815.000 14.561.812 0,23
Cheniere Corpus Christi Holdings LLC
5,875% 31/03/2025 USD 10.020.000 11.158.973 0,17
Cheniere Corpus Christi Holdings LLC
5,125% 30/06/2027 USD 7.640.000 8.313.008 0,13
Cincinnati Bell, Inc., 144A 7%
15/07/2024 USD 5.882.000 5.201.894 0,08
Cincinnati Bell, Inc., 144A 8%
15/10/2025 USD 2.135.000 1.836.100 0,03
Citigroup, Inc., FRN 5,8% Perpetual USD 8.820.000 8.867.187 0,14
Citigroup, Inc., FRN 5,95% Perpetual USD 1.120.000 1.171.621 0,02
Citigroup, Inc., FRN 5,875% Perpetual USD 7.550.000 7.646.187 0,12
Clean Harbors, Inc., 144A 4,875%
15/07/2027 USD 2.930.000 2.970.756 0,05
Clear Channel Worldwide Holdings,
Inc., 144A 9,25% 15/02/2024 USD 30.935.000 33.525.806 0,52
Clear Channel Worldwide Holdings, Inc.
6,5% 15/11/2022 USD 9.275.000 9.479.328 0,15
Cogent Communications Group, Inc.,
144A 5,625% 15/04/2021 USD 17.225.000 17.531.605 0,27
Cogent Communications Group, Inc.,
144A 5,375% 01/03/2022 USD 15.935.000 16.492.725 0,26
Colfax Corp., 144A 6% 15/02/2024 USD 850.000 898.348 0,01
Colfax Corp., 144A 6,375% 15/02/2026 USD 2.000.000 2.149.490 0,03
CommScope Technologies LLC, 144A
6% 15/06/2025 USD 31.534.000 29.588.983 0,46
CommScope, Inc., 144A 6%
01/03/2026 USD 11.400.000 11.685.000 0,18
CommScope, Inc., 144A 8,25%
01/03/2027 USD 13.065.000 13.254.443 0,21
Community Health Systems, Inc., 144A
8,625% 15/01/2024 USD 7.580.000 7.620.174 0,12
Constellation Merger Sub, Inc., 144A
8,5% 15/09/2025 USD 12.620.000 11.673.500 0,18
Cooper-Standard Automotive, Inc.,
144A 5,625% 15/11/2026 USD 21.817.000 19.362.588 0,30
Coty, Inc., 144A 6,5% 15/04/2026 USD 9.835.000 9.586.863 0,15
Covey Park Energy LLC, 144A 7,5%
15/05/2025 USD 11.480.000 8.323.000 0,13
Crestwood Midstream Partners LP,
144A 5,625% 01/05/2027 USD 6.435.000 6.386.738 0,10
CSC Holdings LLC, 144A 6,625%
15/10/2025 USD 8.555.000 9.142.087 0,14
CSC Holdings LLC, 144A 10,875%
15/10/2025 USD 11.981.000 13.732.622 0,21
CSC Holdings LLC, 144A 6,5%
01/02/2029 USD 5.500.000 5.983.368 0,09
DCP Midstream Operating LP 5,375%
15/07/2025 USD 3.614.000 3.807.909 0,06
Dell International LLC, 144A 5,875%
15/06/2021 USD 4.395.000 4.461.268 0,07
Dell International LLC, 144A 5,45%
15/06/2023 USD 10.000.000 10.767.300 0,17
Dell International LLC, 144A 6,02%
15/06/2026 USD 16.945.000 18.617.133 0,29
Denbury Resources, Inc., 144A 9,25%
31/03/2022 USD 11.635.000 11.043.011 0,17
DISH DBS Corp. 5% 15/03/2023 USD 74.758.000 71.989.711 1,13
DISH DBS Corp. 7,75% 01/07/2026 USD 14.255.000 13.909.530 0,22
DISH DBS Corp. 5,875% 15/11/2024 USD 68.509.000 64.687.568 1,01
Energizer Holdings, Inc., 144A 5,5%
15/06/2025 USD 17.020.000 17.105.100 0,27
Energizer Holdings, Inc., 144A 7,75%
15/01/2027 USD 14.175.000 15.360.951 0,24
EnPro Industries, Inc. 5,75%
15/10/2026 USD 7.790.000 7.906.850 0,12
Entegris, Inc., 144A 4,625%
10/02/2026 USD 15.067.000 15.104.668 0,24
Entercom Media Corp., 144A 7,25%
01/11/2024 USD 9.146.000 9.603.300 0,15
Entercom Media Corp., 144A 6,5%
01/05/2027 USD 4.860.000 5.039.699 0,08
Envision Healthcare Corp., 144A 8,75%
15/10/2026 USD 24.785.000 16.853.800 0,26
EP Energy LLC, 144A 9,375%
01/05/2024 USD 21.142.000 5.285.500 0,08
EP Energy LLC, 144A 8% 29/11/2024 USD 7.305.000 4.935.660 0,08
EP Energy LLC, 144A 8% 15/02/2025 USD 4.510.000 999.461 0,02
EP Energy LLC, 144A 7,75%
15/05/2026 USD 34.245.000 30.478.050 0,48
Equinix, Inc., REIT 5,375% 01/04/2023 USD 975.000 995.685 0,02
Equinix, Inc., REIT 5,75% 01/01/2025 USD 3.495.000 3.641.842 0,06
Equinix, Inc., REIT 5,875% 15/01/2026 USD 22.435.000 23.915.149 0,37
ESH Hospitality, Inc., REIT, 144A 5,25%
01/05/2025 USD 15.298.000 15.700.031 0,25
Fair Isaac Corp., 144A 5,25%
15/05/2026 USD 3.560.000 3.738.000 0,06
First Data Corp., 144A 5,375%
15/08/2023 USD 37.901.000 38.588.903 0,60

First Data Corp., 144A 5,75%
15/01/2024 USD 81.900.000 84.224.731 1,32
Frontier Communications Corp., 144A
8,5% 01/04/2026 USD 9.485.000 9.232.509 0,14
Frontier Communications Corp., 144A
8% 01/04/2027 USD 9.925.000 10.321.007 0,16
Frontier Communications Corp.
6,875% 15/01/2025 USD 11.385.000 6.364.841 0,10
Frontier Communications Corp. 11%
15/09/2025 USD 26.965.000 16.656.685 0,26
Gartner, Inc., 144A 5,125% 01/04/2025 USD 6.165.000 6.319.125 0,10
Gates Global LLC, 144A 6% 15/07/2022 USD 20.073.000 20.123.182 0,31
GCI LLC, 144A 6,625% 15/06/2024 USD 5.880.000 6.115.200 0,10
GCI LLC 6,75% 01/06/2021 USD 15.472.000 15.499.076 0,24
GCI LLC 6,875% 15/04/2025 USD 3.965.000 4.123.600 0,06
GCP Applied Technologies, Inc., 144A
5,5% 15/04/2026 USD 15.055.000 15.280.825 0,24
GLP Capital LP, REIT 5,25%
01/06/2025 USD 6.913.000 7.419.965 0,12
GLP Capital LP, REIT 5,75%
01/06/2028 USD 9.680.000 10.726.408 0,17
Gray Television, Inc., 144A 7%
15/05/2027 USD 7.030.000 7.625.546 0,12
Greif, Inc., 144A 6,5% 01/03/2027 USD 9.675.000 9.989.437 0,16
Gulfport Energy Corp. 6% 15/10/2024 USD 3.070.000 2.374.875 0,04
Gulfport Energy Corp. 6,375%
15/05/2025 USD 2.801.000 2.156.056 0,03
Gulfport Energy Corp. 6,375%
15/01/2026 USD 8.270.000 6.297.729 0,10
Halcon Resources Corp. 6,75%
15/02/2025 USD 14.310.000 4.647.101 0,07
Hanesbrands, Inc., 144A 4,875%
15/05/2026 USD 5.070.000 5.268.136 0,08
Herc Holdings, Inc., 144A 5,5%
15/07/2027 USD 13.695.000 13.754.094 0,22
Herc Rentals, Inc. ‘A’, 144A 7,75%
01/06/2024 USD 16.378.000 17.357.666 0,27
Herc Rentals, Inc., 144A 7,5%
01/06/2022 USD 5.067.000 5.263.093 0,08
Hertz Corp. (The), 144A 7,625%
01/06/2022 USD 19.150.000 19.877.891 0,31
Hertz Corp. (The), 144A 5,5%
15/10/2024 USD 36.070.000 34.340.804 0,54
Hess Infrastructure Partners LP, 144A
5,625% 15/02/2026 USD 6.070.000 6.244.512 0,10
Hexion, Inc., 144A 7,875% 15/07/2027 USD 2.720.000 2.740.400 0,04
High Ridge Brands Co., 144A 8,875%
15/03/2025 USD 10.865.000 1.032.175 0,02
Hillman Group, Inc. (The), 144A 6,375%
15/07/2022 USD 19.027.000 16.838.895 0,26
Hill-Rom Holdings, Inc., 144A 5,75%
01/09/2023 USD 13.927.000 14.394.251 0,23
Hill-Rom Holdings, Inc., 144A 5%
15/02/2025 USD 3.030.000 3.136.050 0,05
Hilton Domestic Operating Co., Inc.
5,125% 01/05/2026 USD 16.190.000 16.928.588 0,26
Hologic, Inc., 144A 4,375% 15/10/2025 USD 8.445.000 8.563.103 0,13
Hughes Satellite Systems Corp. 5,25%
01/08/2026 USD 4.965.000 5.113.255 0,08
Hughes Satellite Systems Corp. 6,625%
01/08/2026 USD 2.535.000 2.656.972 0,04
iHeartCommunications, Inc. 6,375%
01/05/2026 USD 2.166.890 2.298.897 0,04
iHeartCommunications, Inc. 8,375%
01/05/2027 USD 3.927.486 4.142.634 0,06
Infor US, Inc. 6,5% 15/05/2022 USD 58.076.000 59.187.575 0,93
Informatica LLC, 144A 7,125%
15/07/2023 USD 19.141.000 19.475.967 0,30
IQVIA, Inc., 144A 5% 15/10/2026 USD 14.205.000 14.732.503 0,23
Jack Ohio Finance LLC, 144A 6,75%
15/11/2021 USD 19.772.000 20.362.491 0,32
Jagged Peak Energy LLC 5,875%
01/05/2026 USD 4.595.000 4.491.612 0,07
JELD-WEN, Inc., 144A 4,625%
15/12/2025 USD 7.425.000 7.276.500 0,11
JELD-WEN, Inc., 144A 4,875%
15/12/2027 USD 6.760.000 6.523.400 0,10
Kinetic Concepts, Inc., 144A 7,875%
15/02/2021 USD 14.755.000 15.142.319 0,24
Kratos Defense & Security Solutions,
Inc., 144A 6,5% 30/11/2025 USD 780.000 836.550 0,01
Kronos Acquisition Holdings, Inc., 144A
9% 15/08/2023 USD 3.977.000 3.479.875 0,05
LABL Escrow Issuer LLC, 144A 6,75%
15/07/2026 USD 10.035.000 10.122.806 0,16
LABL Escrow Issuer LLC, 144A 10,5%
15/07/2027 USD 7.530.000 7.567.424 0,12
Live Nation Entertainment, Inc., 144A
4,875% 01/11/2024 USD 8.730.000 8.970.075 0,14
LTF Merger Sub, Inc., 144A 8,5%
15/06/2023 USD 16.889.000 17.247.891 0,27
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Mattel, Inc., 144A 6,75% 31/12/2025 USD 28.623.000 29.344.156 0,46
Meredith Corp. 6,875% 01/02/2026 USD 12.130.000 12.870.658 0,20
MGM Growth Properties Operating
Partnership LP, REIT, 144A 5,75%
01/02/2027 USD 4.740.000 5.104.624 0,08
MGM Growth Properties Operating
Partnership LP, REIT 4,5% 15/01/2028 USD 2.565.000 2.552.060 0,04
MSCI, Inc., 144A 5,375% 15/05/2027 USD 7.210.000 7.712.970 0,12
Mueller Water Products, Inc., 144A
5,5% 15/06/2026 USD 4.715.000 4.881.770 0,08
Nabors Industries, Inc. 5,75%
01/02/2025 USD 11.460.000 10.195.389 0,16
Neiman Marcus Group Ltd. LLC, 144A
14% 25/04/2024 USD 16.207.311 13.492.586 0,21
Neiman Marcus Group Ltd. LLC, 144A
8% 25/10/2024 USD 15.022.000 6.270.483 0,10
Neiman Marcus Group Ltd. LLC, 144A
8,75% 25/10/2024 USD 24.277.058 10.317.750 0,16
Netflix, Inc., 144A 5,375% 15/11/2029 USD 5.120.000 5.422.106 0,08
Netflix, Inc. 4,875% 15/04/2028 USD 15.300.000 15.834.200 0,25
Netflix, Inc. 5,875% 15/11/2028 USD 11.359.000 12.546.867 0,20
Nexstar Broadcasting, Inc., 144A
6,125% 15/02/2022 USD 3.867.000 3.920.171 0,06
Nexstar Broadcasting, Inc., 144A
5,625% 01/08/2024 USD 1.145.000 1.189.008 0,02
Nexstar Escrow, Inc., 144A 5,625%
15/07/2027 USD 6.800.000 6.974.284 0,11
NGPL PipeCo LLC, 144A 4,375%
15/08/2022 USD 8.405.000 8.745.655 0,14
NGPL PipeCo LLC, 144A 4,875%
15/08/2027 USD 2.515.000 2.665.900 0,04
Nielsen Finance LLC, 144A 5%
15/04/2022 USD 18.410.000 18.445.439 0,29
Novelis Corp., 144A 6,25% 15/08/2024 USD 7.545.000 7.903.387 0,12
Novelis Corp., 144A 5,875%
30/09/2026 USD 5.550.000 5.622.122 0,09
Oasis Petroleum, Inc., 144A 6,25%
01/05/2026 USD 7.305.000 7.113.463 0,11
Outfront Media Capital LLC, 144A 5%
15/08/2027 USD 6.825.000 6.988.390 0,11
Par Pharmaceutical, Inc., 144A 7,5%
01/04/2027 USD 14.275.000 14.016.480 0,22
Parsley Energy LLC, 144A 6,25%
01/06/2024 USD 1.100.000 1.152.266 0,02
Parsley Energy LLC, 144A 5,375%
15/01/2025 USD 1.920.000 1.960.685 0,03
Parsley Energy LLC, 144A 5,25%
15/08/2025 USD 7.385.000 7.520.958 0,12
Parsley Energy LLC, 144A 5,625%
15/10/2027 USD 5.420.000 5.680.675 0,09
PetSmart, Inc., 144A 7,125%
15/03/2023 USD 28.347.000 26.207.085 0,41
PetSmart, Inc., 144A 5,875%
01/06/2025 USD 16.130.000 15.390.714 0,24
PetSmart, Inc., 144A 8,875%
01/06/2025 USD 11.160.000 10.560.541 0,17
PGT Escrow Issuer, Inc., 144A 6,75%
01/08/2026 USD 7.055.000 7.451.844 0,12
Plantronics, Inc., 144A 5,5%
31/05/2023 USD 11.865.000 11.805.675 0,18
Post Holdings, Inc., 144A 5,5%
01/03/2025 USD 11.590.000 12.011.007 0,19
Post Holdings, Inc., 144A 5,75%
01/03/2027 USD 2.159.000 2.233.151 0,04
Post Holdings, Inc., 144A 5,625%
15/01/2028 USD 4.565.000 4.690.766 0,07
Prestige Brands, Inc., 144A 6,375%
01/03/2024 USD 9.880.000 10.367.874 0,16
Rain CII Carbon LLC, 144A 7,25%
01/04/2025 USD 14.805.000 13.768.650 0,21
RBS Global, Inc., 144A 4,875%
15/12/2025 USD 4.750.000 4.816.001 0,08
Refinitiv US Holdings, Inc., 144A 6,25%
15/05/2026 USD 5.470.000 5.653.327 0,09
Reynolds Group Issuer, Inc., FRN, 144A
6,097% 15/07/2021 USD 800.000 802.000 0,01
Reynolds Group Issuer, Inc. 6,875%
15/02/2021 USD 887.136 890.720 0,01
Rite Aid Corp., 144A 6,125%
01/04/2023 USD 23.922.000 19.795.455 0,31
Sabre GLBL, Inc., 144A 5,375%
15/04/2023 USD 4.130.000 4.233.250 0,07
Sabre GLBL, Inc., 144A 5,25%
15/11/2023 USD 15.599.000 16.144.965 0,25
SBA Communications Corp., REIT
4,875% 01/09/2024 USD 12.770.000 13.158.591 0,21
Sinclair Television Group, Inc., 144A
5,625% 01/08/2024 USD 6.781.000 6.978.395 0,11
Sinclair Television Group, Inc., 144A
5,125% 15/02/2027 USD 2.095.000 2.066.990 0,03

Sinclair Television Group, Inc. 6,125%
01/10/2022 USD 17.230.000 17.583.043 0,28
Sirius XM Radio, Inc., 144A 4,625%
15/07/2024 USD 8.795.000 8.991.656 0,14
Sirius XM Radio, Inc., 144A 6%
15/07/2024 USD 32.034.000 33.070.941 0,52
Sirius XM Radio, Inc., 144A 5,375%
15/04/2025 USD 25.377.000 26.216.344 0,41
Sirius XM Radio, Inc., 144A 5,375%
15/07/2026 USD 11.575.000 12.007.731 0,19
Six Flags Entertainment Corp., 144A
4,875% 31/07/2024 USD 6.465.000 6.553.894 0,10
Springleaf Finance Corp. 7,125%
15/03/2026 USD 3.360.000 3.669.910 0,06
SPX FLOW, Inc., 144A 5,625%
15/08/2024 USD 6.142.000 6.387.680 0,10
SPX FLOW, Inc., 144A 5,875%
15/08/2026 USD 6.665.000 6.998.250 0,11
Standard Industries, Inc., 144A 4,75%
15/01/2028 USD 16.920.000 16.793.523 0,26
Staples, Inc., 144A 7,5% 15/04/2026 USD 17.020.000 16.902.987 0,26
Staples, Inc., 144A 10,75% 15/04/2027 USD 14.575.000 14.386.982 0,23
Stevens Holding Co., Inc., 144A 6,125%
01/10/2026 USD 4.980.000 5.241.450 0,08
Syneos Health, Inc., 144A 7,5%
01/10/2024 USD 11.201.000 11.705.045 0,18
Tallgrass Energy Partners LP, 144A
5,5% 15/01/2028 USD 5.280.000 5.326.200 0,08
Targa Resources Partners LP, 144A
6,5% 15/07/2027 USD 5.296.000 5.749.920 0,09
Targa Resources Partners LP, 144A
6,875% 15/01/2029 USD 6.928.000 7.689.941 0,12
Targa Resources Partners LP 4,25%
15/11/2023 USD 1.250.000 1.255.981 0,02
Targa Resources Partners LP 5%
15/01/2028 USD 8.205.000 8.285.491 0,13
Tenet Healthcare Corp., 144A 6,25%
01/02/2027 USD 13.180.000 13.692.570 0,21
Terex Corp., 144A 5,625% 01/02/2025 USD 17.750.000 18.126.300 0,28
T-Mobile USA, Inc. 6,5% 15/01/2024 USD 21.746.000 22.604.315 0,35
T-Mobile USA, Inc. 6,375% 01/03/2025 USD 12.186.000 12.652.297 0,20
T-Mobile USA, Inc. 6,5% 15/01/2026 USD 17.755.000 19.156.580 0,30
T-Mobile USA, Inc. 4,5% 01/02/2026 USD 1.740.000 1.786.127 0,03
T-Mobile USA, Inc. 4,75% 01/02/2028 USD 25.844.000 26.633.276 0,42
TreeHouse Foods, Inc., 144A 6%
15/02/2024 USD 14.849.000 15.331.593 0,24
TriMas Corp., 144A 4,875% 15/10/2025 USD 7.925.000 8.019.109 0,13
Uniti Group LP, REIT, 144A 6%
15/04/2023 USD 5.935.000 5.682.763 0,09
Uniti Group LP, REIT, 144A 7,125%
15/12/2024 USD 1.470.000 1.315.650 0,02
Uniti Group LP, REIT 8,25% 15/10/2023 USD 17.365.000 16.322.232 0,26
US Treasury Bill 0% 02/07/2019 USD 110.000.000 109.975.798 1,72
US Treasury Bill 0% 05/07/2019 USD 79.000.000 78.970.043 1,24
US Treasury Bill 0% 09/07/2019 USD 185.079.000 184.968.008 2,89
US Treasury Bill 0% 16/07/2019 USD 105.000.000 104.894.335 1,64
US Treasury Bill 0% 23/07/2019 USD 120.000.000 119.828.945 1,87
VICI Properties 1 LLC, REIT 8%
15/10/2023 USD 18.143.229 19.821.478 0,31
Wabash National Corp., 144A 5,5%
01/10/2025 USD 7.845.000 7.433.138 0,12
William Carter Co. (The), 144A 5,625%
15/03/2027 USD 8.505.000 8.908.988 0,14
Windstream Services LLC, 144A 9%
30/06/2025§ USD 52.864.000 36.856.781 0,58
Wynn Las Vegas LLC, 144A 5,5%
01/03/2025 USD 31.940.000 32.906.984 0,51
XPO Logistics, Inc., 144A 6,5%
15/06/2022 USD 9.919.000 10.117.380 0,16
XPO Logistics, Inc., 144A 6,125%
01/09/2023 USD 6.836.000 7.089.992 0,11

3.403.935.798 53,24

Anleihen insgesamt 4.120.518.077 64,45

Wandelanleihen

Vereinigte Staaten von Amerika
Chesapeake Energy Corp. 5,5%
15/09/2026 USD 2.505.000 1.992.727 0,03
DISH Network Corp. 3,375%
15/08/2026 USD 11.375.000 11.067.875 0,17

13.060.602 0,20

Wandelanleihen insgesamt 13.060.602 0,20
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Aktien

Vereinigte Staaten von Amerika
MYT Holding Co. Preference, 144A USD 10.699.095 9.869.915 0,15

9.869.915 0,15

Aktien insgesamt 9.869.915 0,15

An sonstigen geregelten Märkten gehandelte übertragbare
Wertpapiere und Geldmarktinstrumente insgesamt

4.143.448.594 64,80

Sonstige übertragbare Wertpapiere und Geldmarktinstrumente

Anleihen

Vereinigte Staaten von Amerika
21st Century Oncology, Inc., FRN 10%
30/04/2023 * USD 7.770.413 6.993.372 0,11
Clear Channel Communications
International, Inc. 9% 01/03/2021 * USD 28.470.000 0 0,00
iHeartCommunications, Inc. 10,625%
15/03/2023 §* USD 7.810.000 0 0,00
Reichhold Industries, Inc., 144A
9,075% 08/05/2017 §* USD 4.799.657 5 0,00

6.993.377 0,11

Anleihen insgesamt 6.993.377 0,11

Aktien

Vereinigte Staaten von Amerika
21st Century Oncology Holdings, Inc. * USD 29.334 1.066.291 0,02
21st Oncology Preferred * USD 37.168 7.826.466 0,12
Claires Holdings GmbH * USD 12.631 8.210.150 0,13
Claire’s Stores, Inc. Preference * USD 7.446 11.913.600 0,19
Computershare, Inc. * USD 524.507 12.063.661 0,19
Reichhold , Inc. * USD 7.978 6.166.994 0,10
Remington LLC * USD 24.499.000 0 0,00
Remington Outdoor Co., Inc. * USD 251.768 377.652 0,00

47.624.814 0,75

Aktien insgesamt 47.624.814 0,75

Optionsscheine

Vereinigte Staaten von Amerika
Jack Cooper Enterprises, Inc.
26/04/2027 * USD 32.001 0 0,00
Jack Cooper Enterprises, Inc.
29/10/2027 * USD 17.531 0 0,00
Remington Outdoor Co., Inc.
15/05/2022 * USD 253.884 2.539 0,00

2.539 0,00

Optionsscheine insgesamt 2.539 0,00

Sonstige übertragbare Wertpapiere und Geldmarktinstrumente
insgesamt

54.620.730 0,86

Anteile zugelassener OGAW oder sonstiger Organismen für gemeinsame Anlagen

Organismen für gemeinsame Anlagen in Wertpapieren - OGAW

Luxemburg
JPMorgan Europe High Yield Bond
Fund - JPM Europe High Yield Bond X
(acc) - EUR† EUR 317.819 46.909.733 0,73

46.909.733 0,73

Organismen für gemeinsame Anlagen in Wertpapieren - OGAW
insgesamt 46.909.733 0,73

Anteile zugelassener OGAW oder sonstiger Organismen für
gemeinsame Anlagen insgesamt

46.909.733 0,73

Wertpapierbestand insgesamt 6.318.072.829 98,82

Bankguthaben (6.010.572) (0,09)

Andere Aktiva/(Passiva) 81.209.339 1,27

Nettovermögen insgesamt 6.393.271.596 100,00

* Wertpapier wird nach Weisung des Verwaltungsrats zum Zeitwert bewertet.
† Fonds einer verbundenen Partei.
§ Wertpapier ist derzeit in Zahlungsverzug.

Geografische Aufteilung des Wertpapierbestandes zum
30. Juni 2019

% des Netto-
vermögens

Vereinigte Staaten von Amerika 84,78
Kanada 4,49
Luxemburg 4,28
Supranational 1,27
Großbritannien 0,98
Niederlande 0,89
Kaimaninseln 0,74
Jersey 0,60
Frankreich 0,44
Italien 0,28
Irland 0,07
Wertpapierbestand insgesamt 98,82
Bankguthaben und andere Aktiva/(Passiva) 1,18

Summe 100,00

Geografische Aufteilung des Wertpapierbestandes zum
31. Dezember 2018

% des Netto-
vermögens

Vereinigte Staaten von Amerika 82,97
Kanada 5,29
Luxemburg 4,44
Großbritannien 1,10
Niederlande 0,96
Kaimaninseln 0,86
Irland 0,84
Supranational 0,63
Jersey 0,52
Frankreich 0,45
Italien 0,32
Deutschland 0,12
Bermuda 0,06
Wertpapierbestand insgesamt 98,56
Bankguthaben und andere Aktiva/(Passiva) 1,44

Summe 100,00
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JPMorgan Investment Funds - Global High Yield Bond Fund

Wertpapierbestand (Fortsetzung)

zum 30. Juni 2019

Devisentermingeschäfte (Fortsetzung)

Gekaufte
Währung

Gekaufter
Betrag

Verkaufte
Währung

Verkaufter
Betrag Fälligkeit Gegenpartei

Nicht
realisierter

Gewinn/
(Verlust)

USD

% des
Netto-

vermö-
gens

AUD 1.377.996 USD 963.185 01/07/2019 ANZ 3.094 -
AUD 1.090.092 USD 763.253 02/07/2019 State Street 1.141 -
AUD 1.178.273 USD 819.392 03/07/2019 ANZ 6.866 -
AUD 1.982 USD 1.369 03/07/2019 Barclays 21 -
AUD 1.645.951 USD 1.148.390 03/07/2019 Citibank 5.825 -
AUD 2.153.919 USD 1.502.650 03/07/2019 Goldman Sachs 7.774 -
AUD 434.395.450 USD 300.256.402 03/07/2019 Merrill Lynch 4.361.149 0,07
AUD 3.265.698 USD 2.258.614 03/07/2019 Standard Chartered 31.439 -
AUD 1.670.809 USD 1.157.166 06/08/2019 Barclays 15.872 -
AUD 437.276.351 USD 306.785.654 06/08/2019 BNP Paribas 216.171 0,01
AUD 829.882 USD 578.983 06/08/2019 Citibank 3.658 -
AUD 1.064.093 USD 742.755 06/08/2019 Goldman Sachs 4.321 -
AUD 4.524 USD 3.165 06/08/2019 Merrill Lynch 11 -
AUD 2.100 USD 1.473 06/08/2019 State Street 1 -
CAD 2.762 USD 2.069 03/07/2019 BNP Paribas 40 -
CAD 32.085 USD 24.196 03/07/2019 Citibank 304 -
CAD 32.370 USD 24.354 03/07/2019 Goldman Sachs 364 -
CAD 268.995 USD 200.588 03/07/2019 HSBC 4.818 -
CAD 40.757 USD 30.749 03/07/2019 Merrill Lynch 373 -
CAD 11.268.359 USD 8.318.269 03/07/2019 RBC 286.298 0,01
CAD 39.720 USD 29.964 03/07/2019 Toronto-Dominion Bank 367 -
CAD 11.638.546 USD 8.873.367 06/08/2019 State Street 20.801 -
CHF 6.314 USD 6.360 03/07/2019 Citibank 108 -
CHF 5.769 USD 5.838 03/07/2019 Goldman Sachs 72 -
CHF 1.798.167 USD 1.795.054 03/07/2019 Merrill Lynch 47.147 -
CHF 115.999 USD 117.395 03/07/2019 State Street 1.444 -
CHF 34.651 USD 35.511 05/08/2019 ANZ 103 -
CHF 7.180 USD 7.338 05/08/2019 Barclays 42 -
CHF 65.212 USD 66.999 05/08/2019 State Street 24 -
CNH 27.767 USD 4.000 03/07/2019 BNP Paribas 41 -
CNH 4.296.646 USD 619.041 03/07/2019 HSBC 6.311 -
CNH 11.808 USD 1.702 03/07/2019 RBC 16 -
CNH 4.315.179 USD 627.425 05/08/2019 HSBC 559 -
CNH 16.331 USD 2.375 05/08/2019 State Street 2 -
CZK 56.148 USD 2.468 03/07/2019 BNP Paribas 45 -
CZK 5.370.420 USD 232.055 03/07/2019 HSBC 8.290 -
CZK 5.435.018 USD 243.354 05/08/2019 Barclays 40 -
EUR 1.430.063 USD 1.607.923 03/07/2019 BNP Paribas 20.068 -
EUR 1.289.880.647 USD 1.441.985.593 03/07/2019 Citibank 26.420.664 0,41
EUR 8.243.376 USD 9.303.243 03/07/2019 Credit Suisse 81.055 -
EUR 4.270.233 USD 4.846.555 03/07/2019 Merrill Lynch 14.699 -
EUR 5.124.663 USD 5.745.373 03/07/2019 RBC 88.567 -
EUR 73.840.430 USD 83.564.295 03/07/2019 State Street 496.002 0,01
EUR 305.796 USD 346.458 03/07/2019 Toronto-Dominion Bank 1.661 -
EUR 5.810.395 USD 6.596.775 05/08/2019 BNP Paribas 36.284 -
EUR 1.382 USD 1.575 05/08/2019 Citibank 2 -
EUR 106.643 USD 121.188 05/08/2019 HSBC 554 -
GBP 237.723 USD 300.762 03/07/2019 Barclays 1.471 -
GBP 30.469 USD 38.703 03/07/2019 BNP Paribas 34 -
GBP 207.863 USD 263.831 03/07/2019 Merrill Lynch 438 -
GBP 14.534 USD 18.470 03/07/2019 State Street 8 -
GBP 10.603.201 USD 13.363.839 03/07/2019 Toronto-Dominion Bank 116.704 -
GBP 21.400 USD 27.226 05/08/2019 Barclays 26 -
GBP 11.160.982 USD 14.168.119 05/08/2019 Citibank 45.234 -
GBP 42.008 USD 53.309 05/08/2019 Merrill Lynch 188 -
HUF 4.510.550 USD 15.740 03/07/2019 BNP Paribas 152 -
HUF 15.206.540 USD 53.083 03/07/2019 Citibank 495 -
HUF 556.041.187 USD 1.915.084 03/07/2019 State Street 44.036 -
HUF 11.167.390 USD 39.260 05/08/2019 Citibank 171 -
HUF 560.332.968 USD 1.975.058 05/08/2019 HSBC 3.449 -
NZD 54.042 USD 35.431 03/07/2019 ANZ 846 -
NZD 8.489 USD 5.590 03/07/2019 Barclays 108 -
NZD 3.391.316 USD 2.214.629 03/07/2019 Goldman Sachs 61.848 -
NZD 17.989.370 USD 11.702.887 03/07/2019 Merrill Lynch 372.773 0,01
NZD 63.971 USD 42.097 03/07/2019 State Street 845 -
NZD 21.198.391 USD 14.229.187 05/08/2019 BNP Paribas 11.195 -
NZD 80.153 USD 52.679 05/08/2019 Merrill Lynch 1.165 -
NZD 51.074 USD 33.980 05/08/2019 State Street 330 -
PLN 136.457 USD 36.246 03/07/2019 BNP Paribas 327 -
PLN 63.129 USD 16.720 03/07/2019 Citibank 200 -
PLN 20.818.510 USD 5.420.657 03/07/2019 HSBC 159.083 -
PLN 67.263 USD 17.798 03/07/2019 Merrill Lynch 230 -
PLN 71.153 USD 18.699 03/07/2019 Toronto-Dominion Bank 371 -
PLN 127.514 USD 33.977 05/08/2019 Citibank 230 -
PLN 422.181 USD 113.220 05/08/2019 HSBC 35 -
PLN 20.817.267 USD 5.579.973 05/08/2019 Merrill Lynch 4.474 -
USD 14.410 CAD 18.854 06/08/2019 Citibank 2 -
USD 1.961.552 CHF 1.912.466 03/07/2019 Merrill Lynch 2.253 -
USD 564.777.545 EUR 496.028.056 03/07/2019 Citibank 96.849 -
USD 350.722 EUR 307.178 05/08/2019 Citibank 53 -
USD 708.512 EUR 620.464 05/08/2019 HSBC 201 -
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USD 38.881 GBP 30.551 03/07/2019 Merrill Lynch 41 -
USD 28.459 HUF 8.058.583 05/08/2019 Goldman Sachs 5 -

Nicht realisierter Gewinn aus Devisentermingeschäften insgesamt 33.120.378 0,52

CHF 4.454 USD 4.587 05/08/2019 BNP Paribas (9) -
CHF 1.912.466 USD 1.967.623 05/08/2019 Merrill Lynch (2.040) -
CNH 13.096 USD 1.908 03/07/2019 Merrill Lynch (2) -
EUR 620.464 USD 706.494 01/07/2019 HSBC (214) -
EUR 496.028.056 USD 566.297.375 05/08/2019 Citibank (39.263) -
EUR 3.185.024 USD 3.640.676 05/08/2019 Credit Suisse (4.702) -
GBP 94.627 USD 120.576 03/07/2019 Barclays (271) -
GBP 54.697 USD 69.788 03/07/2019 Citibank (248) -
GBP 63.122 USD 80.354 03/07/2019 Merrill Lynch (102) -
GBP 15.078 USD 19.236 05/08/2019 Toronto-Dominion Bank (35) -
HUF 3.534.555 USD 12.496 03/07/2019 BNP Paribas (43) -
HUF 1.512.631 USD 5.333 03/07/2019 Citibank (4) -
HUF 767.954 USD 2.712 05/08/2019 Citibank - -
HUF 1.355.724 USD 4.792 05/08/2019 HSBC (5) -
USD 216.123 AUD 312.468 03/07/2019 ANZ (2.993) -
USD 306.435.833 AUD 437.276.351 03/07/2019 BNP Paribas (201.934) (0,01)
USD 668.464 AUD 961.045 03/07/2019 Citibank (5.464) -
USD 631.394 AUD 911.049 03/07/2019 Goldman Sachs (7.474) -
USD 169.536 AUD 245.710 03/07/2019 HSBC (2.767) -
USD 1.562.966 AUD 2.268.183 03/07/2019 Merrill Lynch (27.585) -
USD 463.446 AUD 666.469 03/07/2019 State Street (3.912) -
USD 964.348 AUD 1.377.996 06/08/2019 ANZ (3.112) -
USD 2.069 AUD 2.988 06/08/2019 BNP Paribas (29) -
USD 573.602 AUD 818.985 06/08/2019 Citibank (1.389) -
USD 1.054.539 AUD 1.514.275 06/08/2019 Standard Chartered (8.599) -
USD 764.139 AUD 1.090.092 06/08/2019 State Street (1.190) -
USD 17.409 CAD 23.389 03/07/2019 ANZ (451) -
USD 17.730 CAD 23.946 03/07/2019 BNP Paribas (555) -
USD 13.687 CAD 18.522 03/07/2019 Merrill Lynch (456) -
USD 8.851.353 CAD 11.619.191 03/07/2019 State Street (21.110) -
USD 16.672 CAD 21.859 06/08/2019 Merrill Lynch (32) -
USD 66.786 CHF 65.212 02/07/2019 State Street (17) -
USD 10.170 CHF 10.134 03/07/2019 Merrill Lynch (213) -
USD 3.644 CHF 3.648 03/07/2019 Standard Chartered (93) -
USD 3.784 CHF 3.695 05/08/2019 Merrill Lynch (13) -
USD 1.327 CNH 9.193 03/07/2019 Citibank (11) -
USD 631.058 CNH 4.340.124 03/07/2019 HSBC (623) -
USD 1.226 CNH 8.431 05/08/2019 HSBC (1) -
USD 241.458 CZK 5.395.751 03/07/2019 Barclays (21) -
USD 483 CZK 11.148 03/07/2019 BNP Paribas (16) -
USD 851 CZK 19.668 03/07/2019 Citibank (29) -
USD 872.386 EUR 767.016 02/07/2019 BNP Paribas (716) -
USD 5.423.164 EUR 4.839.127 03/07/2019 BNP Paribas (85.721) -
USD 2.713.154 EUR 2.426.001 03/07/2019 Goldman Sachs (48.618) -
USD 3.244.348 EUR 2.891.086 03/07/2019 Merrill Lynch (46.878) -
USD 2.345.040 EUR 2.084.865 03/07/2019 Standard Chartered (28.381) -
USD 41.371.749 EUR 37.017.265 03/07/2019 State Street (768.881) (0,01)
USD 304.554 EUR 271.212 03/07/2019 Toronto-Dominion Bank (4.196) -
USD 2.865.621 EUR 2.513.746 05/08/2019 Citibank (4.033) -
USD 39.866.602 EUR 34.940.749 05/08/2019 State Street (21.228) -
USD 14.200.826 GBP 11.204.615 03/07/2019 Citibank (44.335) -
USD 88.241 GBP 69.671 03/07/2019 Merrill Lynch (336) -
USD 1.778 GBP 1.399 03/07/2019 Toronto-Dominion Bank (1) -
USD 32.973 GBP 25.965 05/08/2019 Standard Chartered (93) -
USD 31.823 HUF 9.060.378 02/07/2019 Citibank (98) -
USD 10.460 HUF 3.033.380 03/07/2019 BNP Paribas (228) -
USD 20.600 HUF 5.930.268 03/07/2019 Citibank (294) -
USD 4.143 HUF 1.195.837 03/07/2019 Goldman Sachs (70) -
USD 1.970.980 HUF 560.332.968 03/07/2019 HSBC (3.262) -
USD 29.004 HUF 8.248.055 03/07/2019 Standard Chartered (57) -
USD 7.105 HUF 2.064.955 03/07/2019 State Street (171) -
USD 3.710 HUF 1.053.356 05/08/2019 BNP Paribas (9) -
USD 4.664 NZD 7.157 03/07/2019 Barclays (141) -
USD 14.218.990 NZD 21.198.391 03/07/2019 BNP Paribas (10.777) -
USD 49.407 NZD 75.385 03/07/2019 HSBC (1.196) -
USD 4.604 NZD 7.018 03/07/2019 Merrill Lynch (107) -
USD 5.338 NZD 8.100 03/07/2019 Standard Chartered (100) -
USD 138.346 NZD 211.137 03/07/2019 State Street (3.383) -
USD 27.035 NZD 40.391 05/08/2019 Merrill Lynch (99) -
USD 24.790 PLN 94.233 03/07/2019 BNP Paribas (466) -
USD 36.163 PLN 137.631 03/07/2019 Citibank (724) -
USD 5.594.112 PLN 20.889.766 03/07/2019 Merrill Lynch (4.726) -
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USD 9.066 PLN 34.882 03/07/2019 Toronto-Dominion Bank (283) -
USD 10.895 PLN 40.742 05/08/2019 Barclays (34) -

Nicht realisierter Verlust aus Devisentermingeschäften insgesamt (1.416.669) (0,02)

Nicht realisierter Nettogewinn aus Devisentermingeschäften 31.703.709 0,50

Credit Default Swaps

Nennbetrag Währung Gegenpartei Referenzeinheit
Kauf/
Verkauf

Zins-
(aufwendungen)/

-erträge Fälligkeit
Marktwert

USD

Nicht
realisierter

Gewinn/
(Verlust)

USD

% des
Netto-

vermö-
gens

100.000.000 USD Citigroup CDX.NA.HY.32-V1 Verkauf 5,00% 20/06/2024 7.500.369 1.184.436 0,12

Nicht realisierter Gewinn aus Credit Default Swaps insgesamt 7.500.369 1.184.436 0,12

Nicht realisierter Nettogewinn aus Credit Default Swaps 7.500.369 1.184.436 0,12
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Börsennotierte Wertpapiere und Geldmarktinstrumente

Anleihen

Kaimaninseln
Noble Holding International Ltd. 5,25%
15/03/2042 USD 90.000 48.418 0,00
Transocean, Inc. 6,8% 15/03/2038 USD 227.000 170.215 0,01

218.633 0,01

China
Industrial & Commercial Bank of China
Ltd., Reg. S, FRN 3,272% 21/02/2020 USD 1.730.000 1.732.052 0,06

1.732.052 0,06

Frankreich
Altice France SA, 144A 6,25%
15/05/2024 USD 377.000 388.909 0,01
Altice France SA, 144A 7,375%
01/05/2026 USD 250.000 255.784 0,01

644.693 0,02

Deutschland
Deutsche Bank AG, FRN 3,83%
20/08/2020 USD 5.670.000 5.648.823 0,19

5.648.823 0,19

Italien
Telecom Italia SpA, 144A 5,303%
30/05/2024 USD 235.000 244.122 0,01
Wind Tre SpA, 144A 5% 20/01/2026 USD 1.145.000 1.106.230 0,04

1.350.352 0,05

Japan
Mitsubishi UFJ Financial Group, Inc.,
FRN 3,172% 07/03/2022 USD 3.060.000 3.067.405 0,10
Sumitomo Mitsui Financial Group, Inc.,
FRN 3,707% 14/07/2021 USD 1.320.000 1.335.022 0,05
Sumitomo Mitsui Financial Group, Inc.,
FRN 3,732% 19/10/2021 USD 6.050.000 6.128.892 0,21

10.531.319 0,36

Luxemburg
Altice Financing SA, 144A 6,625%
15/02/2023 USD 300.000 307.339 0,01
Altice Financing SA, 144A 7,5%
15/05/2026 USD 2.624.000 2.642.998 0,09
Altice Luxembourg SA, 144A 7,75%
15/05/2022 USD 518.000 526.594 0,02
Altice Luxembourg SA, 144A 10,5%
15/05/2027 USD 1.105.000 1.131.735 0,04
Intelsat Jackson Holdings SA 5,5%
01/08/2023 USD 2.961.000 2.701.912 0,09
Telecom Italia Capital SA 6,375%
15/11/2033 USD 515.000 535.237 0,02
Telecom Italia Capital SA 6%
30/09/2034 USD 430.000 435.586 0,01

8.281.401 0,28

Mexiko
Cemex SAB de CV, 144A 5,7%
11/01/2025 USD 1.700.000 1.763.784 0,06

1.763.784 0,06

Niederlande
ING Groep NV, FRN 3,48% 29/03/2022 USD 3.610.000 3.658.230 0,13

3.658.230 0,13

Südkorea
Export-Import Bank of Korea, FRN
3,095% 01/06/2021 USD 4.280.000 4.289.202 0,15
Export-Import Bank of Korea, FRN
2,874% 25/06/2022 USD 2.140.000 2.144.483 0,07

6.433.685 0,22

Supranational
Starfruit Finco BV, 144A 8%
01/10/2026 USD 700.000 719.278 0,02

719.278 0,02

Schweiz
UBS Group Funding Switzerland AG,
FRN, 144A 4,377% 14/04/2021 USD 820.000 839.090 0,03
UBS Group Funding Switzerland AG,
FRN, 144A 3,744% 23/05/2023 USD 5.060.000 5.118.038 0,17

5.957.128 0,20

Großbritannien
Barclays plc, FRN 4,655% 10/08/2021 USD 12.040.000 12.308.071 0,42
Barclays plc, FRN 3,948% 15/02/2023 USD 3.790.000 3.776.905 0,13
Ensco Rowan plc 5,2% 15/03/2025 USD 50.000 36.937 0,00
Ensco Rowan plc 5,75% 01/10/2044 USD 28.000 16.437 0,00
HSBC Holdings plc, FRN 3,12%
18/05/2021 USD 8.800.000 8.806.952 0,30
HSBC Holdings plc, FRN 4,181%
25/05/2021 USD 1.855.000 1.895.522 0,06
HSBC Holdings plc, FRN 3,086%
11/09/2021 USD 4.890.000 4.896.993 0,17
HSBC Holdings plc, FRN 4,098%
05/01/2022 USD 4.180.000 4.269.536 0,14
International Game Technology plc,
144A 6,25% 15/01/2027 USD 451.000 493.387 0,02
Lloyds Bank plc, FRN 3,055%
07/05/2021 USD 5.310.000 5.315.151 0,18
Lloyds Banking Group plc, FRN 3,186%
21/06/2021 USD 500.000 500.317 0,02
Royal Bank of Scotland Group plc 6,1%
10/06/2023 USD 1.300.000 1.410.350 0,05
Santander UK plc, FRN 3,14%
01/06/2021 USD 7.290.000 7.296.051 0,25
Santander UK plc, FRN 3,178%
15/11/2021 USD 3.440.000 3.449.976 0,12
Standard Chartered plc, FRN, 144A
3,742% 20/01/2023 USD 1.950.000 1.948.060 0,07

56.420.645 1,93

Vereinigte Staaten von Amerika
AK Steel Corp. 7,5% 15/07/2023 USD 395.000 404.857 0,01
Ally Financial, Inc. 4,125% 30/03/2020 USD 125.000 126.221 0,00
Ally Financial, Inc. 4,125% 13/02/2022 USD 2.270.000 2.324.945 0,08
Ally Financial, Inc. 4,625% 19/05/2022 USD 558.000 581.419 0,02
Ally Financial, Inc. 3,875% 21/05/2024 USD 510.000 523.660 0,02
Ally Financial, Inc. 4,625% 30/03/2025 USD 975.000 1.032.642 0,04
AMC Entertainment Holdings, Inc.
5,75% 15/06/2025 USD 145.000 134.302 0,00
AMC Entertainment Holdings, Inc.
5,875% 15/11/2026 USD 52.000 46.925 0,00
American Axle & Manufacturing, Inc.
6,625% 15/10/2022 USD 246.000 250.936 0,01
American Axle & Manufacturing, Inc.
6,25% 01/04/2025 USD 1.683.000 1.675.351 0,06
American Axle & Manufacturing, Inc.
6,25% 15/03/2026 USD 705.000 697.767 0,02
American Axle & Manufacturing, Inc.
6,5% 01/04/2027 USD 641.000 639.426 0,02
AmeriGas Partners LP 5,5%
20/05/2025 USD 1.440.000 1.515.420 0,05
Antero Resources Corp. 5,625%
01/06/2023 USD 595.000 574.981 0,02
Antero Resources Corp. 5,125%
01/12/2022 USD 654.000 627.157 0,02
Arconic, Inc. 5,9% 01/02/2027 USD 928.000 1.008.884 0,03
Arconic, Inc. 6,75% 15/01/2028 USD 646.000 701.314 0,02
B&G Foods, Inc. 5,25% 01/04/2025 USD 747.000 754.687 0,03
BAT Capital Corp., FRN 3,118%
14/08/2020 USD 440.000 441.041 0,02
BAT Capital Corp., FRN 3,398%
15/08/2022 USD 2.480.000 2.487.676 0,09
Berry Global, Inc. 5,125% 15/07/2023 USD 60.000 61.463 0,00
Brazos Valley Longhorn LLC 6,875%
01/02/2025 USD 1.095.000 1.044.356 0,04
Centene Corp. 6,125% 15/02/2024 USD 205.000 214.758 0,01
CenturyLink, Inc. 5,625% 01/04/2025 USD 25.000 25.494 0,00
CenturyLink, Inc. 6,875% 15/01/2028 USD 58.000 57.941 0,00
CenturyLink, Inc. 6,75% 01/12/2023 USD 1.015.000 1.095.180 0,04
Chemours Co. (The) 7% 15/05/2025 USD 345.000 361.758 0,01
Chemours Co. (The) 6,625%
15/05/2023 USD 865.000 895.759 0,03
Chesapeake Energy Corp. 8%
15/01/2025 USD 260.000 241.843 0,01
Chesapeake Energy Corp. 8%
15/06/2027 USD 575.000 509.378 0,02
Clear Channel Worldwide Holdings, Inc.
6,5% 15/11/2022 USD 9.779.000 10.010.713 0,34
CNO Financial Group, Inc. 5,25%
30/05/2025 USD 106.000 114.575 0,00
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Community Health Systems, Inc. 6,25%
31/03/2023 USD 242.000 233.138 0,01
Community Health Systems, Inc.
5,125% 01/08/2021 USD 195.000 192.499 0,01
CoreCivic, Inc., REIT 4,625%
01/05/2023 USD 1.035.000 1.011.713 0,03
Crestwood Midstream Partners LP
6,25% 01/04/2023 USD 479.000 489.778 0,02
Crestwood Midstream Partners LP
5,75% 01/04/2025 USD 195.000 198.970 0,01
Dana, Inc. 6% 15/09/2023 USD 515.000 528.622 0,02
DaVita, Inc. 5% 01/05/2025 USD 1.445.000 1.431.785 0,05
DCP Midstream Operating LP 3,875%
15/03/2023 USD 200.000 202.188 0,01
Diebold Nixdorf, Inc. 8,5% 15/04/2024 USD 137.000 122.910 0,00
Embarq Corp. 7,995% 01/06/2036 USD 856.000 829.901 0,03
Encompass Health Corp. 5,75%
01/11/2024 USD 1.283.000 1.308.391 0,05
EnLink Midstream LLC 5,375%
01/06/2029 USD 145.000 148.175 0,01
EnLink Midstream Partners LP 4,4%
01/04/2024 USD 800.000 807.040 0,03
EnLink Midstream Partners LP 4,85%
15/07/2026 USD 310.000 312.325 0,01
Freeport-McMoRan, Inc. 3,55%
01/03/2022 USD 40.000 40.061 0,00
Freeport-McMoRan, Inc. 3,875%
15/03/2023 USD 700.000 700.522 0,02
Freeport-McMoRan, Inc. 4,55%
14/11/2024 USD 575.000 585.577 0,02
Freeport-McMoRan, Inc. 5,4%
14/11/2034 USD 202.000 192.916 0,01
Genesis Energy LP 6% 15/05/2023 USD 135.000 134.325 0,01
Genesis Energy LP 5,625% 15/06/2024 USD 135.000 131.221 0,00
GEO Group, Inc. (The), REIT 5,125%
01/04/2023 USD 405.000 369.449 0,01
GEO Group, Inc. (The), REIT 5,875%
15/10/2024 USD 1.560.000 1.388.400 0,05
HCA Healthcare, Inc. 6,25% 15/02/2021 USD 2.520.000 2.641.514 0,09
HCA, Inc. 7,5% 15/02/2022 USD 100.000 110.465 0,00
HCA, Inc. 5,875% 01/05/2023 USD 100.000 108.818 0,00
HCA, Inc. 5,375% 01/02/2025 USD 6.860.000 7.414.185 0,25
HCA, Inc. 5,875% 15/02/2026 USD 4.805.000 5.313.417 0,18
HCA, Inc. 5,625% 01/09/2028 USD 950.000 1.025.748 0,04
Hecla Mining Co. 6,875% 01/05/2021 USD 430.000 411.637 0,01
Hertz Corp. (The) 7,375% 15/01/2021 USD 80.000 80.250 0,00
Hilton Domestic Operating Co., Inc.
4,25% 01/09/2024 USD 95.000 96.306 0,00
Hilton Worldwide Finance LLC 4,625%
01/04/2025 USD 525.000 537.230 0,02
Hilton Worldwide Finance LLC 4,875%
01/04/2027 USD 105.000 108.675 0,00
Huntsman International LLC 5,125%
15/11/2022 USD 500.000 529.435 0,02
Iron Mountain, Inc., REIT 6%
15/08/2023 USD 885.000 910.846 0,03
JC Penney Corp., Inc. 6,375%
15/10/2036 USD 1.080.000 291.600 0,01
Kinder Morgan, Inc. 3,05% 01/12/2019 USD 630.000 630.954 0,02
L Brands, Inc. 6,75% 01/07/2036 USD 640.000 560.131 0,02
Level 3 Financing, Inc. 5,625%
01/02/2023 USD 206.000 208.235 0,01
Level 3 Financing, Inc. 5,125%
01/05/2023 USD 283.000 285.618 0,01
Level 3 Financing, Inc. 5,375%
15/01/2024 USD 1.447.000 1.479.825 0,05
MagnaChip Semiconductor Corp.
6,625% 15/07/2021 USD 315.000 310.491 0,01
Marriott Ownership Resorts, Inc. 6,5%
15/09/2026 USD 1.075.000 1.151.594 0,04
MasTec, Inc. 4,875% 15/03/2023 USD 475.000 483.901 0,02
MGM Growth Properties Operating
Partnership LP, REIT 5,625%
01/05/2024 USD 495.000 534.251 0,02
MGM Resorts International 6%
15/03/2023 USD 2.510.000 2.724.542 0,09
MGM Resorts International 5,75%
15/06/2025 USD 1.190.000 1.292.066 0,04
MGM Resorts International 4,625%
01/09/2026 USD 160.000 161.757 0,01
MGM Resorts International 5,5%
15/04/2027 USD 1.065.000 1.118.261 0,04
Nielsen Finance LLC 4,5% 01/10/2020 USD 1.990.000 1.995.313 0,07
NRG Energy, Inc. 6,625% 15/01/2027 USD 225.000 244.806 0,01
NuStar Logistics LP 5,625%
28/04/2027 USD 200.000 202.686 0,01
Oasis Petroleum, Inc. 6,875%
15/01/2023 USD 1.600.000 1.599.880 0,06
Outfront Media Capital LLC 5,25%
15/02/2022 USD 100.000 101.532 0,00

PBF Holding Co. LLC 7% 15/11/2023 USD 1.087.000 1.128.018 0,04
PBF Logistics LP 6,875% 15/05/2023 USD 130.000 134.024 0,00
QEP Resources, Inc. 6,875%
01/03/2021 USD 322.000 331.476 0,01
QEP Resources, Inc. 5,375%
01/10/2022 USD 50.000 48.871 0,00
QEP Resources, Inc. 5,25% 01/05/2023 USD 75.000 72.657 0,00
Range Resources Corp. 4,875%
15/05/2025 USD 760.000 667.690 0,02
Reynolds Group Issuer, Inc. 5,75%
15/10/2020 USD 6.704.287 6.722.188 0,23
RHP Hotel Properties LP, REIT 5%
15/04/2023 USD 1.175.000 1.195.563 0,04
Scotts Miracle-Gro Co. (The) 6%
15/10/2023 USD 1.230.000 1.281.229 0,04
Scotts Miracle-Gro Co. (The) 5,25%
15/12/2026 USD 132.000 134.627 0,01
SemGroup Corp. 5,625% 15/11/2023 USD 140.000 134.050 0,00
Service Corp. International 7,5%
01/04/2027 USD 990.000 1.188.000 0,04
Service Corp. International 5,125%
01/06/2029 USD 462.000 486.611 0,02
SM Energy Co. 6,125% 15/11/2022 USD 359.000 357.361 0,01
SM Energy Co. 5,625% 01/06/2025 USD 925.000 849.844 0,03
SM Energy Co. 5% 15/01/2024 USD 192.000 177.703 0,01
Southwestern Energy Co. 6,2%
23/01/2025 USD 697.000 638.194 0,02
Southwestern Energy Co. 7,5%
01/04/2026 USD 460.000 439.330 0,02
Spectrum Brands, Inc. 6,625%
15/11/2022 USD 33.000 33.808 0,00
Spectrum Brands, Inc. 6,125%
15/12/2024 USD 14.000 14.420 0,00
Spectrum Brands, Inc. 5,75%
15/07/2025 USD 638.000 664.037 0,02
Springleaf Finance Corp. 6,625%
15/01/2028 USD 279.000 293.900 0,01
Sprint Capital Corp. 8,75% 15/03/2032 USD 4.354.000 5.056.561 0,17
Sprint Corp. 7,625% 15/02/2025 USD 10.657.000 11.299.617 0,39
Sprint Corp. 7,625% 01/03/2026 USD 216.000 230.757 0,01
Sprint Corp. 7,875% 15/09/2023 USD 1.000.000 1.086.140 0,04
Summit Materials LLC 6,125%
15/07/2023 USD 1.140.000 1.154.250 0,04
Summit Midstream Holdings LLC 5,5%
15/08/2022 USD 135.000 129.600 0,00
Summit Midstream Holdings LLC 5,75%
15/04/2025 USD 860.000 759.251 0,03
Targa Resources Partners LP 6,75%
15/03/2024 USD 1.915.000 1.995.803 0,07
Targa Resources Partners LP 5,875%
15/04/2026 USD 470.000 500.299 0,02
TEGNA, Inc. 6,375% 15/10/2023 USD 785.000 812.930 0,03
Tempur Sealy International, Inc.
5,625% 15/10/2023 USD 340.000 352.152 0,01
Tempur Sealy International, Inc. 5,5%
15/06/2026 USD 990.000 1.027.818 0,04
Tenet Healthcare Corp. 4,75%
01/06/2020 USD 600.000 607.014 0,02
Tenet Healthcare Corp. 4,5%
01/04/2021 USD 2.430.000 2.476.012 0,08
Tenet Healthcare Corp. 8,125%
01/04/2022 USD 1.109.000 1.166.529 0,04
Tenet Healthcare Corp. 6,75%
15/06/2023 USD 4.325.000 4.375.949 0,15
Tenet Healthcare Corp. 4,625%
15/07/2024 USD 420.000 426.682 0,01
Tenneco, Inc. 5,375% 15/12/2024 USD 815.000 690.643 0,02
Triumph Group, Inc. 4,875%
01/04/2021 USD 300.000 296.781 0,01
Triumph Group, Inc. 7,75% 15/08/2025 USD 340.000 329.538 0,01
United Rentals North America, Inc.
4,625% 15/10/2025 USD 255.000 258.927 0,01
United Rentals North America, Inc.
5,875% 15/09/2026 USD 905.000 965.535 0,03
United Rentals North America, Inc.
6,5% 15/12/2026 USD 800.000 867.176 0,03
United Rentals North America, Inc.
4,875% 15/01/2028 USD 455.000 464.091 0,02
United States Cellular Corp. 6,7%
15/12/2033 USD 805.000 859.386 0,03
Vista Outdoor, Inc. 5,875% 01/10/2023 USD 1.218.000 1.187.550 0,04
Welbilt, Inc. 9,5% 15/02/2024 USD 815.000 874.088 0,03
Whiting Petroleum Corp. 5,75%
15/03/2021 USD 120.000 120.919 0,00
Whiting Petroleum Corp. 6,25%
01/04/2023 USD 440.000 440.367 0,02
Whiting Petroleum Corp. 6,625%
15/01/2026 USD 315.000 304.940 0,01
WPX Energy, Inc. 6% 15/01/2022 USD 46.000 48.182 0,00
WPX Energy, Inc. 8,25% 01/08/2023 USD 965.000 1.100.660 0,04
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Zayo Group LLC 6% 01/04/2023 USD 400.000 410.454 0,01
Zayo Group LLC 6,375% 15/05/2025 USD 1.500.000 1.534.005 0,05

138.412.911 4,73

Anleihen insgesamt 241.772.934 8,26

Wandelanleihen

Kaimaninseln
Transocean, Inc. 0,5% 30/01/2023 USD 238.000 238.000 0,01

238.000 0,01

Frankreich
Orpar SA, Reg. S 0% 20/06/2024 EUR 200.000 246.582 0,01
TOTAL SA, Reg. S 0,5% 02/12/2022 USD 200.000 215.285 0,01

461.867 0,02

Japan
SBI Holdings, Inc., Reg. S 0%
14/09/2020 JPY 30.000.000 442.448 0,02
Sony Corp. 0% 30/09/2022 JPY 31.000.000 370.273 0,01

812.721 0,03

Großbritannien
TechnipFMC plc, Reg. S 0,875%
25/01/2021 EUR 100.000 121.005 0,00

121.005 0,00

Vereinigte Staaten von Amerika
FireEye, Inc. 0,875% 01/06/2024 USD 93.000 91.078 0,00
New Relic, Inc. 0,5% 01/05/2023 USD 164.000 175.897 0,01
NRG Energy, Inc. 2,75% 01/06/2048 USD 66.000 69.342 0,00
Twilio, Inc. 0,25% 01/06/2023 USD 118.000 238.362 0,01
Wright Medical Group, Inc. 1,625%
15/06/2023 USD 258.000 281.300 0,01

855.979 0,03

Wandelanleihen insgesamt 2.489.572 0,09

Aktien

Kanada
Advanz Pharma Corp. CAD 3.571 58.435 0,00
Advanz Pharma Corp. USD 37.275 610.564 0,02
Ultra Petroleum Corp. USD 43.470 8.303 0,00

677.302 0,02

Vereinigte Staaten von Amerika
American Electric Power Co., Inc.
Preference 6,125% USD 1.839 98.386 0,00
Avaya Holdings Corp. USD 22.206 258.478 0,01
Bank of America Corp. Preference
7,25% USD 380 522.747 0,02
Becton Dickinson and Co. Preference
6,125% USD 7.715 478.137 0,02
Caesars Entertainment Corp. USD 48.490 564.181 0,02
Clear Channel Outdoor Holdings, Inc. USD 109.820 507.918 0,02
Colfax Corp. Preference 5,75% USD 828 102.755 0,00
Crown Castle International Corp., REIT
Preference 6,875% USD 197 236.587 0,01
Danaher Corp. Preference 4,75% USD 238 260.013 0,01
Fortive Corp. Preference 5% USD 191 194.685 0,01
Halcon Resources Corp. USD 136.557 24.410 0,00
iHeartMedia, Inc. ‘A’ USD 5.408 83.824 0,00
International Flavors & Fragrances,
Inc. Preference 6% USD 4.990 265.842 0,01
NextEra Energy, Inc. Preference
6,123% USD 3.953 258.566 0,01
NII Holdings, Inc. USD 170.236 295.359 0,01
Penn Virginia Corp. USD 1.951 59.964 0,00
Sempra Energy Preference 6% USD 3.503 389.323 0,01
Stanley Black & Decker, Inc. Preference
5,375% USD 896 90.684 0,00
VICI Properties, Inc., REIT USD 143.903 3.130.610 0,11
Vistra Energy Corp. USD 13.159 295.749 0,01
Wells Fargo & Co. Preference 7,5% USD 485 666.756 0,02

8.784.974 0,30

Aktien insgesamt 9.462.276 0,32

Börsennotierte Wertpapiere und Geldmarktinstrumente
insgesamt

253.724.782 8,67

An sonstigen geregelten Märkten gehandelte übertragbare Wertpapiere und
Geldmarktinstrumente

Anleihen

Australien
Australia & New Zealand Banking
Group Ltd., FRN, 144A 3,23%
19/05/2022 USD 4.960.000 4.990.504 0,17
Macquarie Bank Ltd., FRN, 144A
3,702% 29/07/2020 USD 1.034.000 1.044.785 0,04
National Australia Bank Ltd., FRN,
144A 2,967% 20/09/2021 USD 4.490.000 4.510.093 0,15
National Australia Bank Ltd., FRN,
144A 3,275% 04/11/2021 USD 4.250.000 4.280.132 0,15

14.825.514 0,51

Kanada
Advanz Pharma Corp. 8% 06/09/2024 USD 584.000 570.860 0,02
Bank of Montreal, FRN 2,903%
26/03/2022 USD 7.520.000 7.545.117 0,26
Bausch Health Cos., Inc., 144A 5,875%
15/05/2023 USD 1.866.000 1.886.526 0,06
Bausch Health Cos., Inc., 144A 7%
15/03/2024 USD 4.553.000 4.843.072 0,17
Bausch Health Cos., Inc., 144A 6,125%
15/04/2025 USD 6.677.000 6.815.114 0,23
Bausch Health Cos., Inc., 144A 9%
15/12/2025 USD 2.005.000 2.235.755 0,08
Bausch Health Cos., Inc., 144A 7%
15/01/2028 USD 475.000 491.214 0,02
Bombardier, Inc., 144A 6,125%
15/01/2023 USD 604.000 608.944 0,02
Bombardier, Inc., 144A 7,5%
15/03/2025 USD 825.000 824.319 0,03
Bombardier, Inc., 144A 7,875%
15/04/2027 USD 337.000 337.334 0,01
Garda World Security Corp., 144A
8,75% 15/05/2025 USD 1.630.000 1.617.775 0,05
Gateway Casinos & Entertainment Ltd.,
144A 8,25% 01/03/2024 USD 356.000 374.690 0,01
MEG Energy Corp., 144A 6,375%
30/01/2023 USD 1.285.000 1.222.356 0,04
MEG Energy Corp., 144A 7%
31/03/2024 USD 632.000 602.770 0,02
MEG Energy Corp., 144A 6,5%
15/01/2025 USD 805.000 805.121 0,03
NOVA Chemicals Corp., 144A 4,875%
01/06/2024 USD 780.000 806.325 0,03
NOVA Chemicals Corp., 144A 5,25%
01/06/2027 USD 625.000 663.094 0,02
Videotron Ltd., 144A 5,375%
15/06/2024 USD 1.615.000 1.734.106 0,06
Videotron Ltd., 144A 5,125%
15/04/2027 USD 315.000 327.979 0,01

34.312.471 1,17

Kaimaninseln
Noble Holding International Ltd., 144A
7,875% 01/02/2026 USD 326.000 281.149 0,01
Park Aerospace Holdings Ltd., 144A
5,25% 15/08/2022 USD 190.000 200.739 0,01
Shelf Drilling Holdings Ltd., 144A
8,25% 15/02/2025 USD 444.000 414.043 0,01
Telford Offshore Ltd. 12% 12/02/2024 USD 1.662.404 839.514 0,03
Transocean Guardian Ltd., 144A
5,875% 15/01/2024 USD 345.870 352.021 0,01
Transocean Phoenix 2 Ltd., 144A
7,75% 15/10/2024 USD 129.750 138.674 0,00
Transocean Pontus Ltd., 144A 6,125%
01/08/2025 USD 263.655 272.320 0,01
Transocean Poseidon Ltd., 144A
6,875% 01/02/2027 USD 36.000 37.946 0,00
Transocean, Inc., 144A 9% 15/07/2023 USD 486.000 516.983 0,02
Transocean, Inc., 144A 7,25%
01/11/2025 USD 395.000 377.421 0,01
Transocean, Inc., 144A 7,5%
15/01/2026 USD 472.000 452.093 0,02
UPCB Finance IV Ltd., 144A 5,375%
15/01/2025 USD 1.195.000 1.234.339 0,04

5.117.242 0,17

Frankreich
Altice France SA, 144A 8,125%
01/02/2027 USD 882.000 925.981 0,03
Credit Agricole Corporate & Investment
Bank SA, FRN 3,22% 03/10/2021 USD 3.930.000 3.935.410 0,14

4.861.391 0,17
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Deutschland
Deutsche Bank AG, FRN 3,567%
13/07/2020 USD 8.940.000 8.874.425 0,30
Deutsche Bank AG, FRN 3,855%
04/02/2021 USD 2.500.000 2.479.188 0,09

11.353.613 0,39

Hongkong
AIA Group Ltd., FRN, 144A 2,907%
20/09/2021 USD 3.940.000 3.938.542 0,13

3.938.542 0,13

Japan
Mitsubishi UFJ Financial Group, Inc.,
FRN 3,236% 26/07/2021 USD 8.120.000 8.135.063 0,28
Mitsubishi UFJ Financial Group, Inc.,
FRN 3,37% 25/07/2022 USD 1.680.000 1.684.611 0,06
Mizuho Financial Group, Inc., FRN
3,589% 13/09/2021 USD 11.410.000 11.541.272 0,39

21.360.946 0,73

Jersey
Adient Global Holdings Ltd., 144A
4,875% 15/08/2026 USD 1.205.000 954.185 0,03
Delphi Technologies plc, 144A 5%
01/10/2025 USD 1.560.000 1.378.650 0,05

2.332.835 0,08

Luxemburg
Altice Luxembourg SA, 144A 7,625%
15/02/2025 USD 200.000 188.555 0,01
Dana Financing Luxembourg Sarl,
144A 6,5% 01/06/2026 USD 1.105.000 1.161.631 0,04
INEOS Group Holdings SA, 144A
5,625% 01/08/2024 USD 2.785.000 2.844.808 0,10
Intelsat Jackson Holdings SA, 144A 8%
15/02/2024 USD 389.000 405.912 0,01
Intelsat Jackson Holdings SA, 144A
8,5% 15/10/2024 USD 2.590.000 2.570.303 0,09
Intelsat Jackson Holdings SA, 144A
9,75% 15/07/2025 USD 2.105.000 2.147.100 0,07
Mallinckrodt International Finance SA,
144A 5,625% 15/10/2023 USD 1.005.000 763.785 0,02
Mallinckrodt International Finance SA,
144A 5,5% 15/04/2025 USD 735.000 488.775 0,02
Trinseo Materials Operating SCA, 144A
5,375% 01/09/2025 USD 640.000 618.221 0,02
Tyco Electronics Group SA, FRN
2,928% 05/06/2020 USD 1.860.000 1.864.743 0,06

13.053.833 0,44

Niederlande
ABN AMRO Bank NV, FRN, 144A
3,091% 27/08/2021 USD 3.950.000 3.965.642 0,13
Alcoa Nederland Holding BV, 144A
6,75% 30/09/2024 USD 2.544.000 2.683.475 0,09
Alcoa Nederland Holding BV, 144A 7%
30/09/2026 USD 200.000 214.230 0,01
Constellium NV, 144A 6,625%
01/03/2025 USD 380.000 397.235 0,01
Sensata Technologies BV, 144A
5,625% 01/11/2024 USD 155.000 167.787 0,01
Stars Group Holdings BV, 144A 7%
15/07/2026 USD 720.000 764.100 0,03
Ziggo Bond Co. BV, 144A 5,875%
15/01/2025 USD 245.000 248.778 0,01

8.441.247 0,29

Supranational
Ardagh Packaging Finance plc, 144A
7,25% 15/05/2024 USD 1.275.000 1.348.708 0,05
Ardagh Packaging Finance plc, 144A
6% 15/02/2025 USD 2.045.000 2.122.291 0,07
Endo Dac, 144A 6% 15/07/2023 USD 1.972.000 1.419.840 0,05
JBS USA LUX SA, 144A 5,875%
15/07/2024 USD 393.000 405.340 0,01
JBS USA LUX SA, 144A 5,75%
15/06/2025 USD 119.000 123.962 0,00
JBS USA LUX SA, 144A 6,75%
15/02/2028 USD 581.000 631.547 0,02
JBS USA LUX SA, 144A 6,5%
15/04/2029 USD 454.000 494.585 0,02

Panther BF Aggregator 2 LP, 144A
6,25% 15/05/2026 USD 245.000 253.917 0,01
Venator Finance Sarl, 144A 5,75%
15/07/2025 USD 670.000 614.725 0,02

7.414.915 0,25

Großbritannien
International Game Technology plc,
144A 6,5% 15/02/2025 USD 940.000 1.032.971 0,03
Sensata Technologies UK Financing Co.
plc, 144A 6,25% 15/02/2026 USD 1.530.000 1.626.627 0,06
Tullow Oil plc, 144A 7% 01/03/2025 USD 295.000 297.889 0,01

2.957.487 0,10

Vereinigte Staaten von Amerika
ABFC Trust, FRN, Series 2006-OPT2
‘A2’ 2,57% 25/10/2036 USD 7.048.032 6.802.038 0,23
Accredited Mortgage Loan Trust, STEP,
Series 2003-3 ‘A1’ 5,21% 25/01/2034 USD 409.850 435.971 0,02
ACE Cash Express, Inc., 144A 12%
15/12/2022 USD 557.000 495.730 0,02
ACE Securities Corp. Home Equity Loan
Trust, FRN, Series 2006-FM1 ‘A2B’
2,52% 25/07/2036 USD 9.923.874 3.601.385 0,12
Adient US LLC, 144A 7% 15/05/2026 USD 525.000 539.716 0,02
Adjustable Rate Mortgage Trust, FRN,
Series 2005-5 ‘5A1’ 4,584%
25/09/2035 USD 1.813.284 1.652.334 0,06
ADT Security Corp. (The) 4,125%
15/06/2023 USD 475.000 475.910 0,02
Ahern Rentals, Inc., 144A 7,375%
15/05/2023 USD 350.000 309.750 0,01
AIG Global Funding, FRN, 144A 2,809%
25/06/2021 USD 2.030.000 2.038.293 0,07
Air Medical Group Holdings, Inc., 144A
6,375% 15/05/2023 USD 1.200.000 1.077.000 0,04
Albertsons Cos. LLC 6,625%
15/06/2024 USD 1.558.000 1.614.976 0,06
Albertsons Cos. LLC 5,75% 15/03/2025 USD 660.000 666.019 0,02
Allison Transmission, Inc., 144A 4,75%
01/10/2027 USD 250.000 248.954 0,01
Allison Transmission, Inc., 144A
5,875% 01/06/2029 USD 255.000 268.789 0,01
Ally Auto Receivables Trust, Series
2017-5 ‘A3’ 1,99% 15/03/2022 USD 5.261.537 5.254.506 0,18
Alternative Loan Trust, Series
2007-5CB ‘1A31’ 5,5% 25/04/2037 USD 497.488 397.522 0,01
Alternative Loan Trust, Series 2005-J6
‘2A1’ 5,5% 25/07/2025 USD 408.048 398.026 0,01
Alternative Loan Trust, Series 2006-J3
‘2A1’ 4,75% 25/12/2020 USD 100.064 89.936 0,00
Alternative Loan Trust, Series
2006-41CB ‘2A17’ 6% 25/01/2037 USD 384.592 329.901 0,01
Alternative Loan Trust, Series 2005-J3
‘3A1’ 6,5% 25/09/2034 USD 61.797 59.509 0,00
Alternative Loan Trust, Series
2005-50CB ‘4A1’ 5% 25/11/2020 USD 87.361 87.768 0,00
Alternative Loan Trust, Series 2005-J11
‘5A1’ 5,5% 25/11/2020 USD 226.843 227.423 0,01
Alternative Loan Trust, Series
2006-24CB ‘A1’ 6% 01/08/2036 USD 1.048.386 894.274 0,03
Alternative Loan Trust, FRN, Series
2006-J2 ‘A1’ 2,904% 25/04/2036 USD 1.257.277 738.884 0,03
Alternative Loan Trust, Series
2006-28CB ‘A17’ 6% 25/10/2036 USD 448.321 355.609 0,01
Alternative Loan Trust, Series
2006-24CB ‘A23’ 6% 01/08/2036 USD 2.034.163 1.735.143 0,06
Alternative Loan Trust, Series
2006-31CB ‘A3’ 6% 25/11/2036 USD 1.901.286 1.629.883 0,06
Alternative Loan Trust
Resecuritization, FRN, Series 2008-2R
‘2A1’ 6% 25/08/2037 USD 183.839 131.399 0,00
American Airlines Group, Inc., 144A 5%
01/06/2022 USD 160.000 164.743 0,01
American Express Co., FRN 3,05%
17/05/2021 USD 5.940.000 5.959.810 0,20
American Express Co., FRN 3,165%
05/11/2021 USD 4.650.000 4.674.529 0,16
American Express Co., FRN 3,14%
20/05/2022 USD 7.050.000 7.067.237 0,24
American Express Credit Account
Master Trust, FRN, Series 2017-8 ‘A’
2,514% 16/05/2022 USD 7.382.000 7.382.983 0,25
American Home Mortgage Assets
Trust, FRN, Series 2006-2 ‘2A1’ 2,62%
25/09/2046 USD 503.251 480.986 0,02
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American Honda Finance Corp., FRN
2,851% 27/06/2022 USD 4.600.000 4.614.536 0,16
American Woodmark Corp., 144A
4,875% 15/03/2026 USD 780.000 768.300 0,03
AMRESCO Residential Securities Corp.
Mortgage Loan Trust, FRN, Series
1998-3 ‘M1A’ 3,06% 25/09/2028 USD 389.802 393.511 0,01
Angel Oak Mortgage Trust I LLC, FRN,
Series 2018-1 ‘A2’, 144A 3,309%
27/04/2048 USD 2.236.331 2.253.587 0,08
Angel Oak Mortgage Trust I LLC, FRN,
Series 2018-2 ‘A2’, 144A 3,776%
27/07/2048 USD 1.179.218 1.201.676 0,04
Antero Midstream Partners LP 5,375%
15/09/2024 USD 505.000 506.343 0,02
Antler Mortgage Trust, Series
2018-RTL1 ‘A1’, 144A 4,335%
25/07/2022 USD 2.307.000 2.327.200 0,08
Aramark Services, Inc., 144A 5%
01/02/2028 USD 440.000 451.900 0,02
Arroyo Mortgage Trust, FRN, Series
2018-1 ‘A1’, 144A 3,763% 25/04/2048 USD 4.951.725 5.094.786 0,17
Ascend Learning LLC, 144A 6,875%
01/08/2025 USD 546.000 556.238 0,02
Avantor, Inc., 144A 6% 01/10/2024 USD 715.000 762.923 0,03
Aviation Capital Group LLC, FRN, 144A
3,47% 01/06/2021 USD 1.860.000 1.869.226 0,06
Avis Budget Car Rental LLC, 144A
6,375% 01/04/2024 USD 2.435.000 2.544.575 0,09
Banc of America Alternative Loan
Trust, Series 2006-4 ‘2A1’ 6%
25/05/2021 USD 460.478 443.865 0,02
Banc of America Alternative Loan
Trust, Series 2005-2 ‘2CB1’ 6%
25/03/2035 USD 950.203 869.690 0,03
Banc of America Funding Trust, FRN,
Series 2014-R7 ‘1A1’, 144A 2,554%
26/05/2036 USD 2.541.139 2.466.401 0,08
Banc of America Funding Trust, Series
2006-1 ‘2A1’ 5,5% 25/01/2036 USD 239.587 242.949 0,01
Banc of America Funding Trust, FRN,
Series 2014-R7 ‘2A1’, 144A 2,544%
26/09/2036 USD 575.882 564.551 0,02
Banc of America Funding Trust, PO,
Series 2005-7 ‘4A8’ 0%25/11/2035 USD 51.431 50.572 0,00
Banc of America Funding Trust, FRN,
Series 2015-R4 ‘5A1’, 144A 2,627%
25/10/2036 USD 4.558.567 4.459.929 0,15
Banc of America Funding Trust, FRN,
Series 2006-D ‘5A2’ 4,37%
20/05/2036 USD 446.312 425.447 0,01
Banc of America Mortgage Trust,
Series 2007-3 ‘1A1’ 6% 25/09/2037 USD 1.396.847 1.369.179 0,05
Banc of America Mortgage Trust,
Series 2005-11 ‘2A1’ 5,25% 25/12/2020 USD 61.114 61.300 0,00
Bank of America Corp., FRN 2,999%
25/06/2022 USD 11.520.000 11.550.125 0,39
Bank of America Corp., FRN 3,772%
21/10/2022 USD 1.350.000 1.367.631 0,05
Bank of America Corp., FRN 3,581%
24/04/2023 USD 4.350.000 4.384.474 0,15
Bausch Health Americas, Inc., 144A
8,5% 31/01/2027 USD 431.000 473.249 0,02
Bayer US Finance II LLC, FRN, 144A
2,979% 25/06/2021 USD 2.020.000 2.014.273 0,07
BCPE Cycle Merger Sub II, Inc., 144A
10,625% 15/07/2027 USD 500.000 512.500 0,02
Bear Stearns ARM Trust, FRN, Series
2005-12 ‘22A1’ 4,544% 25/02/2036 USD 2.302.329 2.321.273 0,08
Bear Stearns Asset-Backed Securities I
Trust, STEP, Series 2004-AC5 ‘A1’
5,75% 25/10/2034 USD 924.466 960.876 0,03
Berry Global Escrow Corp., 144A
4,875% 15/07/2026 USD 905.000 925.833 0,03
Berry Global Escrow Corp., 144A
5,625% 15/07/2027 USD 320.000 332.734 0,01
Blue Racer Midstream LLC, 144A
6,125% 15/11/2022 USD 1.525.000 1.553.617 0,05
BMW US Capital LLC, FRN, 144A
3,035% 13/08/2021 USD 8.000.000 8.014.240 0,27
BMW US Capital LLC, FRN, 144A
3,125% 14/04/2022 USD 2.110.000 2.112.922 0,07
Boyne USA, Inc., 144A 7,25%
01/05/2025 USD 285.000 308.512 0,01
Bristol-Myers Squibb Co., FRN, 144A
2,905% 16/05/2022 USD 738.000 740.048 0,03
Buckeye Partners LP, FRN 6,375%
22/01/2078 USD 155.000 113.526 0,00
BWAY Holding Co., 144A 5,5%
15/04/2024 USD 690.000 689.075 0,02
BWX Technologies, Inc., 144A 5,375%
15/07/2026 USD 175.000 180.688 0,01

Calfrac Holdings LP, 144A 8,5%
15/06/2026 USD 555.000 391.275 0,01
California Resources Corp., 144A 8%
15/12/2022 USD 222.000 167.055 0,01
Calpine Corp., 144A 5,25% 01/06/2026 USD 853.000 869.953 0,03
Campbell Soup Co., FRN 2,91%
16/03/2020 USD 3.880.000 3.886.499 0,13
Campbell Soup Co., FRN 3,04%
15/03/2021 USD 7.310.000 7.292.017 0,25
Capital One Multi-Asset Execution
Trust, FRN, Series 2015-A3 ‘A3’ 2,794%
15/03/2023 USD 1.441.000 1.444.735 0,05
Capital One Multi-Asset Execution
Trust, FRN, Series 2014-A4 ‘A4’
2,754% 15/06/2022 USD 10.502.000 10.505.976 0,36
Capital One NA, FRN 3,733%
30/01/2023 USD 2.160.000 2.178.986 0,07
Carrington Mortgage Loan Trust, FRN,
Series 2007-FRE1 ‘A2’ 2,63%
25/02/2037 USD 1.795.912 1.794.947 0,06
Carrington Mortgage Loan Trust, FRN,
Series 2007-HE1 ‘A2’ 2,58%
25/06/2037 USD 392.707 391.707 0,01
Carrington Mortgage Loan Trust, FRN,
Series 2007-RFC1 ‘A2’ 2,53%
25/12/2036 USD 595.177 594.882 0,02
Carrington Mortgage Loan Trust, FRN,
Series 2006-NC2 ‘A3’ 2,58%
25/06/2036 USD 6.771.702 6.719.232 0,23
Carrington Mortgage Loan Trust, FRN,
Series 2005-NC5 ‘M1’ 2,91%
25/10/2035 USD 5.067.251 5.089.316 0,17
Carrizo Oil & Gas, Inc. 6,25%
15/04/2023 USD 816.000 791.520 0,03
Caterpillar Financial Services Corp.,
FRN 2,915% 17/05/2021 USD 5.540.000 5.554.736 0,19
CCO Holdings LLC, 144A 5,875%
01/04/2024 USD 4.855.000 5.075.951 0,17
CCO Holdings LLC, 144A 5,375%
01/05/2025 USD 235.000 243.650 0,01
CCO Holdings LLC, 144A 5,75%
15/02/2026 USD 1.545.000 1.626.182 0,06
CCO Holdings LLC, 144A 5,5%
01/05/2026 USD 4.670.000 4.890.938 0,17
CCO Holdings LLC, 144A 5,125%
01/05/2027 USD 2.725.000 2.823.972 0,10
CCO Holdings LLC, 144A 5%
01/02/2028 USD 160.000 163.128 0,01
CCO Holdings LLC 5,125% 15/02/2023 USD 1.260.000 1.282.176 0,04
CCO Holdings LLC 5,75% 01/09/2023 USD 166.000 169.682 0,01
CDK Global, Inc., 144A 5,25%
15/05/2029 USD 306.000 316.796 0,01
Cedar Fair LP, 144A 5,25% 15/07/2029 USD 80.000 81.704 0,00
Central Garden & Pet Co. 6,125%
15/11/2023 USD 790.000 823.737 0,03
Central Garden & Pet Co. 5,125%
01/02/2028 USD 490.000 481.626 0,02
Charter Communications Operating
LLC, FRN 4,229% 01/02/2024 USD 1.090.000 1.099.243 0,04
Chase Mortgage Finance Trust, Series
2005-S1 ‘1A15’ 6% 25/05/2035 USD 811.923 868.158 0,03
Cheniere Corpus Christi Holdings LLC
5,875% 31/03/2025 USD 1.565.000 1.742.894 0,06
Cheniere Energy Partners LP 5,25%
01/10/2025 USD 185.000 191.428 0,01
CHL Mortgage Pass-Through Trust,
Series 2006-20 ‘1A36’ 5,75%
25/02/2037 USD 504.390 406.749 0,01
CHL Mortgage Pass-Through Trust,
Series 2006-15 ‘A1’ 6,25% 25/10/2036 USD 797.532 648.032 0,02
CHL Mortgage Pass-Through Trust,
Series 2005-21 ‘A2’ 5,5% 25/10/2035 USD 188.726 175.176 0,01
CHL Mortgage Pass-Through Trust,
FRN, Series 2007-5 ‘A6’ 2,754%
25/05/2037 USD 641.431 442.943 0,02
Chukchansi Economic Development
Authority, 144A 9,75% 30/05/2020 USD 2.580.551 1.445.109 0,05
Cigna Corp., FRN, 144A 3,06%
17/09/2021 USD 10.050.000 10.052.663 0,34
Cincinnati Bell, Inc., 144A 7%
15/07/2024 USD 653.000 577.497 0,02
Cincinnati Bell, Inc., 144A 8%
15/10/2025 USD 100.000 86.000 0,00
CITGO Petroleum Corp., 144A 6,25%
15/08/2022 USD 367.000 369.294 0,01
Citibank Credit Card Issuance Trust,
FRN, Series 2018-A2 ‘A2’ 2,771%
20/01/2025 USD 1.301.000 1.301.116 0,04
Citibank Credit Card Issuance Trust,
FRN, Series 2016-A3 ‘A3’ 2,957%
07/12/2023 USD 1.093.000 1.101.163 0,04
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Citibank Credit Card Issuance Trust,
FRN, Series 2017-A4 ‘A4’ 2,687%
07/04/2022 USD 7.086.000 7.092.363 0,24
Citibank Credit Card Issuance Trust,
FRN, Series 2017-A7 ‘A7’ 2,782%
08/08/2024 USD 4.085.000 4.099.499 0,14
Citibank Credit Card Issuance Trust,
Series 2017-A9 ‘A9’ 1,8% 20/09/2021 USD 8.404.000 8.392.560 0,29
Citibank NA, FRN 3,05% 19/02/2022 USD 3.650.000 3.655.329 0,12
Citibank NA, FRN 3,123% 20/05/2022 USD 5.440.000 5.447.834 0,19
Citicorp Mortgage Securities Trust,
Series 2007-5 ‘1A9’ 6% 25/06/2037 USD 1.201.793 1.252.155 0,04
Citigroup Mortgage Loan Trust, Series
2006-4 ‘1A1’ 5,5% 25/12/2035 USD 120.524 121.369 0,00
Citigroup Mortgage Loan Trust, FRN,
Series 2014-10 ‘1A1’, 144A 2,612%
25/11/2036 USD 1.332.355 1.297.929 0,04
Citigroup Mortgage Loan Trust, FRN,
Series 2014-12 ‘1A4’, 144A 2,602%
25/08/2036 USD 4.465.446 4.386.849 0,15
Citigroup Mortgage Loan Trust, FRN,
Series 2014-12 ‘2A4’, 144A 3,7%
25/02/2037 USD 723.479 736.278 0,03
Citigroup Mortgage Loan Trust, FRN,
Series 2014-10 ‘3A1’, 144A 2,875%
25/07/2036 USD 1.751.913 1.713.614 0,06
Citigroup Mortgage Loan Trust, FRN,
Series 2014-10 ‘4A1’, 144A 2,646%
25/02/2037 USD 2.220.457 2.116.704 0,07
Citigroup Mortgage Loan Trust, FRN,
Series 2014-11 ‘4A1’, 144A 2,677%
25/07/2036 USD 1.113.229 1.074.202 0,04
Citigroup Mortgage Loan Trust, FRN,
Series 2014-C ‘A’, 144A 3,25%
25/02/2054 USD 2.162.151 2.170.483 0,07
Citigroup, Inc., FRN 3,766%
02/08/2021 USD 9.400.000 9.533.856 0,33
Citigroup, Inc., FRN 3,54% 25/04/2022 USD 600.000 605.028 0,02
Citigroup, Inc., FRN 3,95% 01/09/2023 USD 2.814.000 2.866.143 0,10
Citigroup, Inc., FRN 5,8% Perpetual USD 600.000 603.210 0,02
Citigroup, Inc., FRN 5,95% Perpetual USD 150.000 156.913 0,01
Citigroup, Inc., FRN 5,875% Perpetual USD 390.000 394.969 0,01
CitiMortgage Alternative Loan Trust,
Series 2007-A1 ‘1A7’ 6% 25/01/2037 USD 303.383 299.817 0,01
Citizens Bank NA, FRN 3,248%
14/02/2022 USD 1.300.000 1.301.741 0,04
Clean Harbors, Inc., 144A 4,875%
15/07/2027 USD 135.000 136.878 0,00
Clear Channel Worldwide Holdings,
Inc., 144A 9,25% 15/02/2024 USD 2.287.000 2.478.536 0,08
Clear Channel Worldwide Holdings, Inc.
6,5% 15/11/2022 USD 4.626.000 4.727.911 0,16
CNG Holdings, Inc., 144A 12,5%
15/06/2024 USD 610.000 588.650 0,02
CNX Midstream Partners LP, 144A
6,5% 15/03/2026 USD 140.000 133.000 0,00
Cogent Communications Group, Inc.,
144A 5,625% 15/04/2021 USD 2.480.000 2.524.144 0,09
Cogent Communications Group, Inc.,
144A 5,375% 01/03/2022 USD 40.000 41.400 0,00
COLT Mortgage Loan Trust, FRN, Series
2018-1 ‘A2’, 144A 2,981% 25/02/2048 USD 241.818 241.859 0,01
COLT Mortgage Loan Trust, FRN, Series
2018-2 ‘A2’, 144A 3,542% 27/07/2048 USD 1.469.759 1.479.513 0,05
Comcast Corp., FRN 3,032%
01/10/2021 USD 1.950.000 1.956.708 0,07
CommScope Technologies LLC, 144A
6% 15/06/2025 USD 1.585.000 1.487.237 0,05
CommScope, Inc., 144A 5,5%
01/03/2024 USD 138.000 141.905 0,00
CommScope, Inc., 144A 6%
01/03/2026 USD 713.000 730.825 0,03
CommScope, Inc., 144A 8,25%
01/03/2027 USD 712.000 722.324 0,02
Community Health Systems, Inc., 144A
8,625% 15/01/2024 USD 1.201.000 1.207.365 0,04
Community Health Systems, Inc., 144A
8,125% 30/06/2024 USD 880.000 655.600 0,02
Community Health Systems, Inc., 144A
8% 15/03/2026 USD 62.000 59.830 0,00
Conagra Brands, Inc., FRN 3,092%
09/10/2020 USD 3.470.000 3.460.683 0,12
Conagra Brands, Inc., FRN 3,341%
22/10/2020 USD 580.000 580.899 0,02
Connecticut Avenue Securities Trust,
FRN, Series 2018-R07 ‘1M1’, 144A
3,18% 25/04/2031 USD 843.212 843.802 0,03
ConocoPhillips Co., FRN 3,418%
15/05/2022 USD 2.850.000 2.889.245 0,10
Constellation Merger Sub, Inc., 144A
8,5% 15/09/2025 USD 930.000 860.250 0,03

Cooper-Standard Automotive, Inc.,
144A 5,625% 15/11/2026 USD 1.555.000 1.380.063 0,05
Coty, Inc., 144A 6,5% 15/04/2026 USD 865.000 843.176 0,03
Countrywide Asset-Backed Certificates
Trust, FRN, Series 2006-8 ‘2A3’
2,564% 25/12/2035 USD 2.740.894 2.717.369 0,09
Countrywide Asset-Backed Certificates
Trust, FRN, Series 2006-BC3 ‘2A3’
2,644% 25/02/2037 USD 1.730.733 1.730.447 0,06
Countrywide Asset-Backed Certificates
Trust, FRN, Series 2007-2 ‘2A3’ 2,544%
25/08/2037 USD 2.385.564 2.355.174 0,08
Countrywide Asset-Backed Certificates
Trust, FRN, Series 2007-8 ‘2A3’ 2,594%
25/11/2037 USD 2.049.883 2.037.041 0,07
Covey Park Energy LLC, 144A 7,5%
15/05/2025 USD 665.000 482.125 0,02
Credit-Based Asset Servicing &
Securitization LLC, FRN, Series
2006-CB8 ‘A1’ 2,544% 25/10/2036 USD 4.214.494 3.907.056 0,13
Crestwood Midstream Partners LP,
144A 5,625% 01/05/2027 USD 440.000 436.700 0,02
CSC Holdings LLC, 144A 6,625%
15/10/2025 USD 770.000 822.841 0,03
CSC Holdings LLC, 144A 10,875%
15/10/2025 USD 9.186.000 10.528.993 0,36
CSC Holdings LLC, 144A 6,5%
01/02/2029 USD 300.000 326.366 0,01
CSC Holdings LLC 6,75% 15/11/2021 USD 388.000 415.668 0,01
CSMC, FRN, Series 2011-12R ‘3A1’, 144A
3,757% 27/07/2036 USD 365.655 366.165 0,01
CSMC, FRN, Series 2014-10R ‘4A1’,
144A 2,656% 27/12/2036 USD 115.369 115.842 0,00
CSMC, FRN, Series 2014-11R ‘8A1’,
144A 2,561% 27/04/2037 USD 374.164 374.362 0,01
CSMC, FRN, Series 2014-11R ‘9A1’,
144A 2,617% 27/10/2036 USD 1.005.987 1.005.439 0,03
CVR Partners LP, 144A 9,25%
15/06/2023 USD 2.085.000 2.176.219 0,07
CVS Health Corp., FRN 3,173%
09/03/2021 USD 1.010.000 1.014.454 0,03
CWABS Inc., Asset-Backed Certificates
Trust, FRN, Series 2006-14 ‘2A2’
2,554% 25/02/2037 USD 325.305 325.722 0,01
CWABS Inc., Asset-Backed Certificates
Trust, FRN, Series 2006-18 ‘2A2’
2,564% 25/03/2037 USD 4.377.898 4.354.719 0,15
CWABS Inc., Asset-Backed Certificates
Trust, FRN, Series 2006-11 ‘3AV2’
2,564% 25/09/2046 USD 2.141.841 2.119.243 0,07
Daimler Finance North America LLC,
FRN, 144A 3,115% 04/05/2021 USD 16.500.000 16.501.815 0,56
DCP Midstream Operating LP, 144A
6,75% 15/09/2037 USD 190.000 203.775 0,01
Dean Foods Co., 144A 6,5%
15/03/2023 USD 281.000 152.443 0,01
Deephaven Residential Mortgage Trust,
FRN, Series 2017-2A ‘A1’, 144A 2,453%
25/06/2047 USD 758.437 760.058 0,03
Deephaven Residential Mortgage Trust,
FRN, Series 2018-2A ‘A2’, 144A 3,53%
25/04/2058 USD 1.820.819 1.844.066 0,06
Deephaven Residential Mortgage Trust,
FRN, Series 2018-3A ‘A2’, 144A 3,891%
25/08/2058 USD 964.803 979.258 0,03
Deephaven Residential Mortgage Trust,
FRN, Series 2018-4A ‘A2’, 144A 4,182%
25/10/2058 USD 2.221.383 2.261.126 0,08
Denbury Resources, Inc., 144A 9,25%
31/03/2022 USD 805.000 764.042 0,03
Deutsche Alt-A Securities, Inc.
Mortgage Loan Trust, FRN, Series
2005-1 ‘1A1’ 2,93% 25/02/2035 USD 798.610 784.629 0,03
Deutsche Alt-A Securities, Inc.
Mortgage Loan Trust, FRN, Series
2005-1 ‘2A1’ 5,305% 25/02/2020 USD 72.038 72.369 0,00
Discover Card Execution Note Trust,
FRN, Series 2017-A1 ‘A1’ 2,884%
15/07/2024 USD 1.831.000 1.844.188 0,06
Discover Card Execution Note Trust,
FRN, Series 2017-A3 ‘A3’ 2,624%
17/10/2022 USD 709.000 709.877 0,02
Discover Card Execution Note Trust,
FRN, Series 2018-A3 ‘A3’ 2,624%
15/12/2023 USD 2.445.000 2.450.498 0,08
DISH DBS Corp. 6,75% 01/06/2021 USD 764.000 801.085 0,03
DISH DBS Corp. 5% 15/03/2023 USD 585.000 563.337 0,02
DISH DBS Corp. 7,75% 01/07/2026 USD 2.920.000 2.849.234 0,10
DISH DBS Corp. 5,875% 15/11/2024 USD 9.455.000 8.927.600 0,31
Dole Food Co., Inc., 144A 7,25%
15/06/2025 USD 1.042.000 1.008.135 0,03
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Downstream Development Authority of
the Quapaw Tribe of Oklahoma, 144A
10,5% 15/02/2023 USD 511.000 540.383 0,02
DuPont de Nemours, Inc., FRN 3,228%
15/11/2020 USD 3.750.000 3.775.500 0,13
Ellington Financial Mortgage Trust,
FRN, Series 2017-1 ‘A3’, 144A 2,841%
25/10/2047 USD 627.520 627.430 0,02
Ellington Loan Acquisition Trust, FRN,
Series 2007-2 ‘A2E’, 144A 3,53%
25/05/2037 USD 543.910 546.850 0,02
Energizer Holdings, Inc., 144A 5,5%
15/06/2025 USD 870.000 874.350 0,03
Energizer Holdings, Inc., 144A 7,75%
15/01/2027 USD 850.000 921.115 0,03
EnLink Midstream Partners LP, FRN
6% Perpetual USD 305.000 247.575 0,01
Entegris, Inc., 144A 4,625%
10/02/2026 USD 770.000 771.925 0,03
Entercom Media Corp., 144A 7,25%
01/11/2024 USD 480.000 504.000 0,02
Entercom Media Corp., 144A 6,5%
01/05/2027 USD 325.000 337.017 0,01
Enterprise Development Authority
(The), 144A 12% 15/07/2024 USD 665.000 721.525 0,02
Envision Healthcare Corp., 144A 8,75%
15/10/2026 USD 1.445.000 982.600 0,03
EP Energy LLC, 144A 9,375%
01/05/2024 USD 2.531.000 632.750 0,02
EP Energy LLC, 144A 8% 29/11/2024 USD 1.493.000 1.008.753 0,03
EP Energy LLC, 144A 8% 15/02/2025 USD 663.000 146.927 0,01
EP Energy LLC, 144A 7,75%
15/05/2026 USD 2.905.000 2.585.450 0,09
ESH Hospitality, Inc., REIT, 144A 5,25%
01/05/2025 USD 450.000 461.826 0,02
Exela Intermediate LLC, 144A 10%
15/07/2023 USD 335.000 272.876 0,01
FBR Securitization Trust, FRN, Series
2005-5 ‘M1’ 3,12% 25/11/2035 USD 2.807.075 2.806.185 0,10
FBR Securitization Trust, FRN, Series
2005-2 ‘M2’ 3,18% 25/09/2035 USD 1.611.331 1.619.326 0,06
FHLB 0% 21/08/2019 USD 100.000.000 99.668.500 3,40
FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2017-DNA1
‘M1’ 3,604% 25/07/2029 USD 6.833.429 6.862.549 0,23
FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2017-DNA2
‘M1’ 3,604% 25/10/2029 USD 11.244.193 11.313.993 0,39
FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2017-DNA3
‘M1’ 3,154% 25/03/2030 USD 11.281.467 11.298.608 0,39
FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2017-HQA1
‘M1’ 3,63% 25/08/2029 USD 3.430.226 3.442.481 0,12
FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2017-HQA2
‘M1’ 3,204% 25/12/2029 USD 8.708.302 8.713.502 0,30
FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2017-HQA3
‘M1’ 2,954% 25/04/2030 USD 160.398 160.338 0,01
FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2018-HQA1
‘M1’ 3,104% 25/09/2030 USD 3.468.951 3.471.362 0,12
FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2018-HQA2
‘M1’, 144A 3,18% 25/10/2048 USD 6.350.000 6.360.171 0,22
FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2014-DN1 ‘M2’
4,63% 25/02/2024 USD 8.399.791 8.546.050 0,29
FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2014-DN2 ‘M2’
4,054% 25/04/2024 USD 3.629.123 3.648.460 0,12
FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2015-DNA1
‘M2’ 4,254% 25/10/2027 USD 1.617.047 1.635.393 0,06
FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2015-DNA3
‘M2’ 5,254% 25/04/2028 USD 2.250.299 2.293.524 0,08
FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2016-DNA1
‘M2’ 5,304% 25/07/2028 USD 903.748 914.701 0,03
FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2016-DNA3
‘M2’ 4,404% 25/12/2028 USD 3.317.019 3.332.268 0,11
FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2016-HQA2
‘M2’ 4,654% 25/11/2028 USD 2.863.294 2.892.280 0,10
FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2014-DN3 ‘M3’
6,43% 25/08/2024 USD 708.003 756.085 0,03
FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2014-DN4 ‘M3’
6,954% 25/10/2024 USD 1.515.073 1.631.897 0,06

FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2015-DN1 ‘M3’
6,58% 25/01/2025 USD 2.980.649 3.132.503 0,11
FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2016-DNA2
‘M3’ 7,054% 25/10/2028 USD 6.106.000 6.695.725 0,23
Fieldstone Mortgage Investment Trust,
FRN, Series 2006-2 ‘2A3’ 2,674%
25/07/2036 USD 1.534.479 884.657 0,03
First Data Corp., 144A 5,375%
15/08/2023 USD 1.991.000 2.027.137 0,07
First Data Corp., 144A 5,75%
15/01/2024 USD 5.209.000 5.356.857 0,18
First Franklin Mortgage Loan Trust,
FRN, Series 2006-FF12 ‘A4’ 2,544%
25/09/2036 USD 475.970 473.540 0,02
First Franklin Mortgage Loan Trust,
FRN, Series 2006-FF14 ‘A5’ 2,564%
25/10/2036 USD 4.883.487 4.816.600 0,16
First Franklin Mortgage Loan Trust,
FRN, Series 2006-FF8 ‘IA1’ 2,57%
25/07/2036 USD 4.456.072 4.429.767 0,15
First Horizon Alternative Mortgage
Securities Trust, Series 2006-FA7 ‘A1’
5,75% 25/12/2036 USD 402.914 302.794 0,01
FNMA, FRN, Series 2014-C02 ‘1M1’
3,38% 25/05/2024 USD 67.351 67.435 0,00
FNMA, FRN, Series 2016-C03 ‘1M1’
4,43% 25/10/2028 USD 690.037 695.005 0,02
FNMA, FRN, Series 2016-C04 ‘1M1’
3,88% 25/01/2029 USD 3.956.335 3.968.853 0,14
FNMA, FRN, Series 2016-C06 ‘1M1’
3,73% 25/04/2029 USD 5.746.654 5.768.667 0,20
FNMA, FRN, Series 2017-C01 ‘1M1’
3,73% 25/07/2029 USD 5.397.776 5.417.629 0,19
FNMA, FRN, Series 2017-C03 ‘1M1’
3,38% 25/10/2029 USD 7.434.580 7.456.616 0,25
FNMA, FRN, Series 2017-C05 ‘1M1’
2,98% 25/01/2030 USD 7.989.870 7.987.392 0,27
FNMA, FRN, Series 2017-C06 ‘1M1’
3,18% 25/02/2030 USD 4.961.402 4.962.422 0,17
FNMA, FRN, Series 2017-C07 ‘1M1’
3,08% 28/05/2030 USD 1.770.984 1.772.094 0,06
FNMA, FRN, Series 2018-C01 ‘1M1’
3,03% 25/07/2030 USD 10.843.533 10.841.364 0,37
FNMA, FRN, Series 2018-C03 ‘1M1’
3,11% 25/10/2030 USD 736.311 736.719 0,03
FNMA, FRN, Series 2018-C05 ‘1M1’
3,15% 25/01/2031 USD 5.791.270 5.795.101 0,20
FNMA, FRN, Series 2018-C06 ‘1M1’
2,98% 25/03/2031 USD 2.162.841 2.162.712 0,07
FNMA, FRN, Series 2014-C03 ‘1M2’
5,43% 25/07/2024 USD 2.610.655 2.739.695 0,09
FNMA, FRN, Series 2015-C03 ‘1M2’
7,43% 25/07/2025 USD 5.017.988 5.460.545 0,19
FNMA, FRN, Series 2015-C04 ‘1M2’
8,13% 25/04/2028 USD 10.217.136 11.305.557 0,39
FNMA, FRN, Series 2017-C02 ‘2M1’
3,58% 25/09/2029 USD 7.317.216 7.340.436 0,25
FNMA, FRN, Series 2017-C04 ‘2M1’
3,28% 25/11/2029 USD 6.820.563 6.828.338 0,23
FNMA, FRN, Series 2017-C06 ‘2M1’
3,18% 25/02/2030 USD 1.196.236 1.197.096 0,04
FNMA, FRN, Series 2017-C07 ‘2M1’
3,08% 25/05/2030 USD 802.250 802.660 0,03
FNMA, FRN, Series 2018-C02 ‘2M1’
3,08% 25/08/2030 USD 1.208.329 1.208.964 0,04
FNMA, FRN, Series 2018-C04 ‘2M1’
3,18% 25/12/2030 USD 762.956 763.521 0,03
FNMA, FRN, Series 2018-C06 ‘2M1’
2,98% 25/03/2031 USD 1.870.421 1.870.336 0,06
FNMA, FRN, Series 2016-C05 ‘2M2’
6,88% 25/01/2029 USD 7.668.228 8.174.255 0,28
FNMA, FRN, Series 2014-C01 ‘M1’
4,03% 25/01/2024 USD 328.438 328.859 0,01
Ford Credit Auto Owner Trust, Series
2016-2 ‘A’, 144A 2,03% 15/12/2027 USD 2.227.000 2.223.975 0,08
Ford Credit Auto Owner Trust, Series
2017-C ‘A3’ 2,01% 15/03/2022 USD 7.107.000 7.097.257 0,24
Ford Credit Auto Owner Trust, Series
2015-B ‘B’ 2,04% 15/10/2020 USD 4.452.341 4.450.130 0,15
Ford Motor Credit Co. LLC, FRN 3,226%
12/06/2020 USD 1.950.000 1.947.962 0,07
Ford Motor Credit Co. LLC, FRN
3,408% 05/04/2021 USD 5.550.000 5.484.177 0,19
Ford Motor Credit Co. LLC, FRN
3,484% 12/10/2021 USD 10.830.000 10.657.099 0,36
FREED ABS TRUST, Series 2018-1 ‘B’,
144A 4,56% 18/07/2024 USD 1.066.000 1.090.157 0,04
Fremont Home Loan Trust, FRN, Series
2006-1 ‘1A1’ 2,585% 25/04/2036 USD 3.334.550 3.326.205 0,11
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Fremont Home Loan Trust, FRN, Series
2005-1 ‘M4’ 3,45% 25/06/2035 USD 1.020.109 1.026.208 0,04
Frontier Communications Corp., 144A
8,5% 01/04/2026 USD 1.910.000 1.859.156 0,06
Frontier Communications Corp., 144A
8% 01/04/2027 USD 485.000 504.352 0,02
Frontier Communications Corp.
6,875% 15/01/2025 USD 1.618.000 904.551 0,03
Frontier Communications Corp. 11%
15/09/2025 USD 940.000 580.652 0,02
FXI Holdings, Inc., 144A 7,875%
01/11/2024 USD 154.000 143.987 0,01
Gates Global LLC, 144A 6% 15/07/2022 USD 737.000 738.843 0,03
GCI LLC, 144A 6,625% 15/06/2024 USD 275.000 286.000 0,01
GCI LLC 6,75% 01/06/2021 USD 5.907.000 5.917.337 0,20
GCP Applied Technologies, Inc., 144A
5,5% 15/04/2026 USD 675.000 685.125 0,02
General Mills, Inc., FRN 3,141%
16/04/2021 USD 7.070.000 7.069.222 0,24
General Motors Co., FRN 3,353%
10/09/2021 USD 6.180.000 6.163.530 0,21
General Motors Financial Co., Inc., FRN
3,442% 09/04/2021 USD 7.400.000 7.391.120 0,25
General Motors Financial Co., Inc., FRN
3,665% 06/11/2021 USD 2.280.000 2.277.731 0,08
Genesys Telecommunications
Laboratories, Inc., 144A 10%
30/11/2024 USD 115.000 124.775 0,00
GLP Capital LP, REIT 5,25%
01/06/2025 USD 685.000 735.234 0,03
GLP Capital LP, REIT 5,75%
01/06/2028 USD 450.000 498.645 0,02
Goldman Sachs Group, Inc. (The), FRN
3,696% 26/04/2022 USD 16.240.000 16.374.954 0,56
Goldman Sachs Group, Inc. (The), FRN
3,363% 31/10/2022 USD 4.154.000 4.157.780 0,14
Goldman Sachs Group, Inc. (The), FRN
3,581% 24/07/2023 USD 2.240.000 2.246.709 0,08
Goodman Networks, Inc. 8%
11/05/2022 USD 1.171.991 591.621 0,02
Goodyear Tire & Rubber Co. (The)
4,875% 15/03/2027 USD 431.000 411.200 0,01
Gray Television, Inc., 144A 7%
15/05/2027 USD 204.000 221.282 0,01
Greif, Inc., 144A 6,5% 01/03/2027 USD 415.000 428.488 0,01
GSAA Home Equity Trust, FRN, Series
2007-7 ‘1A2’ 2,61% 25/07/2037 USD 711.836 691.084 0,02
GSAA Home Equity Trust, FRN, Series
2007-5 ‘1AV1’ 2,53% 25/05/2037 USD 3.150.556 1.574.186 0,05
GSAA Home Equity Trust, FRN, Series
2006-1 ‘A2’ 2,65% 25/01/2036 USD 1.176.807 607.442 0,02
GSAMP Trust, FRN, Series 2006-FM1
‘A1’ 2,59% 25/04/2036 USD 4.951.126 3.903.227 0,13
GSAMP Trust, FRN, Series 2006-HE3
‘A2C’ 2,59% 25/05/2046 USD 4.387.797 4.347.544 0,15
GSAMP Trust, FRN, Series 2007-HE1
‘A2C’ 2,58% 25/03/2047 USD 6.710.983 6.616.447 0,23
GSAMP Trust, FRN, Series 2005-WMC1
‘M1’ 3,165% 25/09/2035 USD 1.344.771 1.344.802 0,05
GSMSC Resecuritization Trust, FRN,
Series 2014-1R ‘1A’, 144A 2,647%
26/04/2037 USD 484.838 481.739 0,02
GSR Mortgage Loan Trust, Series
2006-2F ‘2A1’ 5,75% 25/02/2036 USD 713.824 695.172 0,02
GSR Mortgage Loan Trust, Series
2006-3F ‘2A7’ 5,75% 25/03/2036 USD 392.463 420.346 0,01
Gulfport Energy Corp. 6% 15/10/2024 USD 614.000 474.975 0,02
Gulfport Energy Corp. 6,375%
15/05/2025 USD 80.000 61.580 0,00
Gulfport Energy Corp. 6,375%
15/01/2026 USD 180.000 137.073 0,00
Halcon Resources Corp. 6,75%
15/02/2025 USD 895.000 290.647 0,01
HarborView Mortgage Loan Trust, FRN,
Series 2005-8 ‘1A2A’ 3,101%
19/09/2035 USD 163.728 148.333 0,01
HarborView Mortgage Loan Trust, FRN,
Series 2004-9 ‘2A’ 4,15% 19/12/2034 USD 933.771 853.148 0,03
HarborView Mortgage Loan Trust, FRN,
Series 2005-11 ‘2A1A’ 3,061%
19/08/2045 USD 55.826 55.628 0,00
HarborView Mortgage Loan Trust, FRN,
Series 2005-16 ‘2A1A’ 2,921%
19/01/2036 USD 88.604 75.273 0,00
HarborView Mortgage Loan Trust, FRN,
Series 2006-9 ‘2A1A’ 2,651%
19/11/2036 USD 1.937.824 1.768.406 0,06
Harley-Davidson Financial Services,
Inc., FRN, 144A 3,022% 21/05/2020 USD 1.088.000 1.087.788 0,04
Harley-Davidson Financial Services,
Inc., FRN, 144A 3,46% 02/03/2021 USD 1.700.000 1.699.652 0,06

Herc Holdings, Inc., 144A 5,5%
15/07/2027 USD 615.000 617.654 0,02
Herc Rentals, Inc. ‘A’, 144A 7,75%
01/06/2024 USD 950.000 1.006.825 0,03
Herc Rentals, Inc., 144A 7,5%
01/06/2022 USD 667.000 692.813 0,02
Hertz Corp. (The), 144A 7,625%
01/06/2022 USD 2.314.000 2.401.955 0,08
Hertz Corp. (The), 144A 5,5%
15/10/2024 USD 2.925.000 2.784.776 0,10
Hewlett Packard Enterprise Co., FRN
3,318% 05/10/2021 USD 6.937.000 6.939.150 0,24
Hexion, Inc., 144A 7,875% 15/07/2027 USD 125.000 125.937 0,00
High Ridge Brands Co., 144A 8,875%
15/03/2025 USD 1.105.000 104.975 0,00
Hilcorp Energy I LP, 144A 5%
01/12/2024 USD 307.000 305.465 0,01
Hillman Group, Inc. (The), 144A 6,375%
15/07/2022 USD 940.000 831.900 0,03
Hilton Domestic Operating Co., Inc.
5,125% 01/05/2026 USD 1.448.000 1.514.058 0,05
Holly Energy Partners LP, 144A 6%
01/08/2024 USD 140.000 145.600 0,01
Hologic, Inc., 144A 4,375% 15/10/2025 USD 445.000 451.223 0,02
Home Equity Asset Trust, FRN, Series
2005-9 ‘2A4’ 2,744% 25/04/2036 USD 79.058 79.278 0,00
Home Equity Mortgage Loan
Asset-Backed Trust INABS, FRN, Series
2006-C ‘2A’ 2,56% 25/08/2036 USD 6.068.852 5.790.861 0,20
Home Equity Mortgage Loan
Asset-Backed Trust INABS, FRN, Series
2006-C ‘3A3’ 2,58% 25/08/2036 USD 1.422.957 1.386.288 0,05
HomeBanc Mortgage Trust, FRN, Series
2005-4 ‘A1’ 2,7% 25/10/2035 USD 2.636.283 2.663.351 0,09
Homeward Opportunities Fund I Trust,
FRN, Series 2018-1 ‘A2’, 144A 3,897%
25/06/2048 USD 1.931.196 1.970.254 0,07
Hyundai Capital America, FRN, 144A
3,529% 08/07/2021 USD 13.690.000 13.701.979 0,47
Icahn Enterprises LP 6,375%
15/12/2025 USD 713.000 728.290 0,02
iHeartCommunications, Inc. 6,375%
01/05/2026 USD 260.363 276.224 0,01
iHeartCommunications, Inc. 8,375%
01/05/2027 USD 179.533 189.368 0,01
ILFC E-Capital Trust I, FRN, 144A
4,34% 21/12/2065 USD 1.180.000 825.292 0,03
Impac CMB Trust, FRN, Series 2005-1
‘2A1’ 2,94% 25/04/2035 USD 3.777.795 3.770.220 0,13
Impac CMB Trust, FRN, Series 2005-5
‘A1’ 3,07% 25/08/2035 USD 382.168 379.527 0,01
IndyMac INDX Mortgage Loan Trust,
FRN, Series 2005-AR14 ‘2A1A’ 2,73%
25/07/2035 USD 116.652 112.602 0,00
Infor US, Inc. 6,5% 15/05/2022 USD 8.504.000 8.666.767 0,30
Informatica LLC, 144A 7,125%
15/07/2023 USD 1.345.000 1.368.538 0,05
International Business Machines Corp.,
FRN 2,918% 13/05/2021 USD 11.050.000 11.088.896 0,38
IQVIA, Inc., 144A 5% 15/10/2026 USD 425.000 440.782 0,02
J.P. Morgan Mortgage Acquisition
Trust, FRN, Series 2007-CH3 ‘A1A’
2,6% 25/03/2037 USD 8.082.417 8.067.037 0,28
J.P. Morgan Mortgage Acquisition
Trust, FRN, Series 2006-CW2 ‘AV4’
2,554% 25/08/2036 USD 186.311 186.042 0,01
J.P. Morgan Seasoned Mortgage Trust,
FRN, Series 2014-1 ‘A2’, 144A 2,93%
25/05/2033 USD 2.805.268 2.800.279 0,10
Jagged Peak Energy LLC 5,875%
01/05/2026 USD 75.000 73.313 0,00
JELD-WEN, Inc., 144A 4,625%
15/12/2025 USD 420.000 411.600 0,01
JELD-WEN, Inc., 144A 4,875%
15/12/2027 USD 390.000 376.350 0,01
John Deere Capital Corp., FRN 2,872%
07/06/2021 USD 3.302.000 3.312.187 0,11
Kinetic Concepts, Inc., 144A 7,875%
15/02/2021 USD 984.000 1.009.830 0,03
Kraft Heinz Foods Co., FRN 3,115%
10/02/2021 USD 2.950.000 2.950.590 0,10
Kronos Acquisition Holdings, Inc., 144A
9% 15/08/2023 USD 215.000 188.125 0,01
LABL Escrow Issuer LLC, 144A 6,75%
15/07/2026 USD 460.000 464.025 0,02
LABL Escrow Issuer LLC, 144A 10,5%
15/07/2027 USD 345.000 346.715 0,01
Lehman Brothers Small Balance
Commercial Mortgage Trust, FRN,
Series 2007-2A ‘1A3’, 144A 2,674%
25/06/2037 USD 1.201.115 1.186.839 0,04
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Lehman Mortgage Trust, Series 2006-4
‘3A1’ 5% 25/08/2021 USD 119.923 119.243 0,00
Liberty Interactive LLC 8,25%
01/02/2030 USD 75.000 75.067 0,00
Live Nation Entertainment, Inc., 144A
4,875% 01/11/2024 USD 430.000 441.825 0,02
Long Beach Mortgage Loan Trust, FRN,
Series 2004-3 ‘M1’ 3,285% 25/07/2034 USD 303.255 302.059 0,01
LTF Merger Sub, Inc., 144A 8,5%
15/06/2023 USD 1.800.000 1.838.250 0,06
Marriott International, Inc., FRN 3,12%
01/12/2020 USD 3.750.000 3.767.106 0,13
Marriott International, Inc., FRN
3,103% 08/03/2021 USD 1.200.000 1.205.724 0,04
Martin Midstream Partners LP 7,25%
15/02/2021 USD 205.000 201.925 0,01
MASTR Alternative Loan Trust, Series
2005-5 ‘3A1’ 5,75% 25/08/2035 USD 1.191.786 988.211 0,03
Mastr Asset-Backed Securities Trust,
FRN, Series 2006-HE4 ‘A2’ 2,54%
25/11/2036 USD 2.375.545 1.135.623 0,04
Mastr Asset-Backed Securities Trust,
FRN, Series 2006-HE4 ‘A3’ 2,58%
25/11/2036 USD 3.045.570 1.469.267 0,05
Mattel, Inc., 144A 6,75% 31/12/2025 USD 2.280.000 2.337.445 0,08
Mattel, Inc. 3,15% 15/03/2023 USD 166.000 156.870 0,01
Meredith Corp. 6,875% 01/02/2026 USD 805.000 854.153 0,03
Merrill Lynch First Franklin Mortgage
Loan Trust, FRN, Series 2007-H1 ‘1A1’
3,404% 25/10/2037 USD 3.910.117 3.973.738 0,14
MGM Growth Properties Operating
Partnership LP, REIT, 144A 5,75%
01/02/2027 USD 258.000 277.847 0,01
Mississippi Power Co., FRN 2,961%
27/03/2020 USD 660.000 660.327 0,02
Morgan Stanley, FRN 3,772%
20/01/2022 USD 7.155.000 7.227.623 0,25
Morgan Stanley, FRN 3,521%
22/07/2022 USD 3.690.000 3.715.387 0,13
Morgan Stanley, FRN 3,981%
24/10/2023 USD 5.910.000 6.020.015 0,21
Morgan Stanley ABS Capital I, Inc.
Trust, FRN, Series 2007-HE7 ‘A2B’
3,404% 25/07/2037 USD 1.242.884 1.237.759 0,04
Morgan Stanley ABS Capital I, Inc.
Trust, FRN, Series 2004-SD3 ‘M1’, 144A
3,48% 25/06/2034 USD 207.813 208.740 0,01
Morgan Stanley ABS Capital I, Inc.
Trust, FRN, Series 2005-HE3 ‘M4’
3,405% 25/07/2035 USD 760.158 763.319 0,03
Morgan Stanley ABS Capital I, Inc.
Trust, FRN, Series 2005-WMC4 ‘M5’
3,405% 25/04/2035 USD 2.455.040 2.492.203 0,09
Morgan Stanley Mortgage Loan Trust,
FRN, Series 2004-3 ‘4A’ 5,625%
25/04/2034 USD 1.066.814 1.167.108 0,04
MSCI, Inc., 144A 5,375% 15/05/2027 USD 510.000 545.578 0,02
Nabors Industries, Inc. 5,75%
01/02/2025 USD 880.000 782.892 0,03
Nationstar Home Equity Loan Trust,
FRN, Series 2007-C ‘2AV3’ 2,584%
25/06/2037 USD 992.281 991.507 0,03
Nationstar Mortgage LLC 6,5%
01/07/2021 USD 402.000 402.515 0,01
Neiman Marcus Group Ltd. LLC, 144A
14% 25/04/2024 USD 1.683.952 1.401.890 0,05
Neiman Marcus Group Ltd. LLC, 144A
8% 25/10/2024 USD 1.353.000 564.769 0,02
Neiman Marcus Group Ltd. LLC, 144A
8,75% 25/10/2024 USD 2.733.404 1.161.697 0,04
Netflix, Inc., 144A 5,375% 15/11/2029 USD 335.000 354.767 0,01
Netflix, Inc. 5,5% 15/02/2022 USD 65.000 68.530 0,00
Netflix, Inc. 4,875% 15/04/2028 USD 180.000 186.285 0,01
Netflix, Inc. 5,875% 15/11/2028 USD 900.000 994.118 0,03
New Albertsons LP 8,7% 01/05/2030 USD 965.000 965.482 0,03
New Century Home Equity Loan Trust,
FRN, Series 2006-2 ‘A2B’ 2,59%
25/08/2036 USD 5.108.138 4.939.716 0,17
New Century Home Equity Loan Trust,
FRN, Series 2003-5 ‘AI7’ 5,06%
25/11/2033 USD 4.760 4.896 0,00
New Residential Mortgage Loan Trust,
FRN, Series 2018-NQM1 ‘A2’, 144A
4,087% 25/11/2048 USD 1.664.054 1.720.780 0,06
Nexstar Broadcasting, Inc., 144A
6,125% 15/02/2022 USD 1.085.000 1.099.919 0,04
Nexstar Broadcasting, Inc. 5,875%
15/11/2022 USD 1.534.000 1.569.144 0,05
Nexstar Escrow, Inc., 144A 5,625%
15/07/2027 USD 310.000 317.945 0,01
NextEra Energy Capital Holdings, Inc.,
FRN 3,071% 28/08/2021 USD 6.950.000 6.950.825 0,24

NextEra Energy Operating Partners LP,
144A 4,25% 15/09/2024 USD 288.000 290.297 0,01
Nielsen Finance LLC, 144A 5%
15/04/2022 USD 691.000 692.330 0,02
Nissan Motor Acceptance Corp., FRN,
144A 3,016% 21/09/2021 USD 4.960.000 4.959.603 0,17
Nissan Motor Acceptance Corp., FRN,
144A 3,487% 13/01/2022 USD 510.000 511.670 0,02
Nomura Home Equity Loan, Inc. Home
Equity Loan Trust, FRN, Series
2006-HE1 ‘M1’ 2,84% 25/02/2036 USD 779.994 784.666 0,03
Nomura Resecuritization Trust, FRN,
Series 2015-2R ‘4A1’, 144A 2,984%
26/12/2036 USD 1.122.418 1.098.735 0,04
NovaStar Mortgage Funding Trust,
FRN, Series 2007-1 ‘A1A’ 2,56%
25/03/2037 USD 7.569.364 5.757.912 0,20
NovaStar Mortgage Funding Trust,
FRN, Series 2006-4 ‘A2C’ 2,58%
25/09/2036 USD 4.562.663 2.520.279 0,09
NovaStar Mortgage Funding Trust,
FRN, Series 2006-4 ‘A2D’ 2,68%
25/09/2036 USD 2.053.746 1.151.440 0,04
Novelis Corp., 144A 5,875%
30/09/2026 USD 980.000 992.735 0,03
Oasis Petroleum, Inc., 144A 6,25%
01/05/2026 USD 320.000 311.610 0,01
Onemain Financial Issuance Trust,
Series 2018-1A ‘C’, 144A 3,77%
14/03/2029 USD 2.001.000 2.033.261 0,07
Onemain Financial Issuance Trust,
Series 2018-1A ‘D’, 144A 4,08%
14/03/2029 USD 874.000 889.807 0,03
OneMain Financial Issuance Trust, FRN,
Series 2017-1A ‘A2’, 144A 3,249%
14/09/2032 USD 2.859.000 2.865.622 0,10
OneMain Financial Issuance Trust,
Series 2016-1A ‘B’, 144A 4,57%
20/02/2029 USD 1.698.000 1.726.686 0,06
OneMain Financial Issuance Trust,
Series 2017-1A ‘C’, 144A 3,35%
14/09/2032 USD 1.129.000 1.133.573 0,04
OneMain Financial Issuance Trust,
STEP, Series 2016-2A ‘C’, 144A 5,67%
20/03/2028 USD 1.847.000 1.859.953 0,06
OneMain Financial Issuance Trust,
Series 2015-2A ‘D’, 144A 5,64%
18/07/2025 USD 3.944.000 3.965.288 0,14
OneMain Financial Issuance Trust,
Series 2017-1A ‘D’, 144A 4,52%
14/09/2032 USD 9.983.000 10.089.241 0,34
Option One Mortgage Loan Trust, FRN,
Series 2005-3 ‘M2’ 3,165% 25/08/2035 USD 940.338 944.317 0,03
Outfront Media Capital LLC, 144A 5%
15/08/2027 USD 310.000 317.421 0,01
Ownit Mortgage Loan Trust, FRN,
Series 2006-1 ‘AV’ 2,634% 25/12/2035 USD 2.546.971 2.532.570 0,09
Par Pharmaceutical, Inc., 144A 7,5%
01/04/2027 USD 685.000 672.595 0,02
Park Place Securities, Inc.
Asset-Backed Pass-Through
Certificates, FRN, Series 2005-WHQ3
‘M3’ 3,135% 25/06/2035 USD 1.083.917 1.087.649 0,04
Parsley Energy LLC, 144A 5,25%
15/08/2025 USD 515.000 524.481 0,02
Parsley Energy LLC, 144A 5,625%
15/10/2027 USD 700.000 733.666 0,03
Peabody Energy Corp., 144A 6,375%
31/03/2025 USD 135.000 137.340 0,00
People’s Choice Home Loan Securities
Trust, FRN, Series 2005-4 ‘1A2’ 2,95%
25/12/2035 USD 632.548 624.415 0,02
PetSmart, Inc., 144A 7,125%
15/03/2023 USD 1.471.000 1.359.954 0,05
PetSmart, Inc., 144A 5,875%
01/06/2025 USD 1.070.000 1.020.959 0,03
PetSmart, Inc., 144A 8,875%
01/06/2025 USD 1.125.000 1.064.571 0,04
Pilgrim’s Pride Corp., 144A 5,75%
15/03/2025 USD 208.000 212.833 0,01
Popular ABS Mortgage Pass-Through
Trust, FRN, Series 2005-4 ‘M1’ 2,864%
25/09/2035 USD 2.290.995 2.306.692 0,08
Post Holdings, Inc., 144A 5,5%
01/03/2025 USD 355.000 367.895 0,01
Post Holdings, Inc., 144A 5%
15/08/2026 USD 1.732.000 1.760.258 0,06
Post Holdings, Inc., 144A 5,75%
01/03/2027 USD 758.000 784.034 0,03
Post Holdings, Inc., 144A 5,625%
15/01/2028 USD 395.000 405.882 0,01
Post Holdings, Inc., 144A 5,5%
15/12/2029 USD 136.000 136.651 0,00
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Prestige Brands, Inc., 144A 5,375%
15/12/2021 USD 632.000 635.160 0,02
Prestige Brands, Inc., 144A 6,375%
01/03/2024 USD 650.000 682.097 0,02
Prime Security Services Borrower LLC,
144A 9,25% 15/05/2023 USD 359.000 377.494 0,01
Prime Security Services Borrower LLC,
144A 5,25% 15/04/2024 USD 171.000 174.181 0,01
Prime Security Services Borrower LLC,
144A 5,75% 15/04/2026 USD 176.000 181.136 0,01
Protective Life Global Funding, FRN,
144A 2,85% 28/06/2021 USD 3.080.000 3.088.927 0,11
Qwest Corp. 6,875% 15/09/2033 USD 42.000 41.903 0,00
RAAC Trust, FRN, Series 2007-SP2 ‘A2’
2,804% 25/06/2047 USD 601.567 602.895 0,02
Rackspace Hosting, Inc., 144A 8,625%
15/11/2024 USD 219.000 203.003 0,01
Rain CII Carbon LLC, 144A 7,25%
01/04/2025 USD 1.715.000 1.594.950 0,05
RALI Trust, FRN, Series 2005-QO4 ‘2A1’
2,964% 25/12/2045 USD 133.515 116.572 0,00
RALI Trust, Series 2006-QS18 ‘3A3’
5,75% 25/12/2021 USD 126.847 123.061 0,00
RALI Trust, Series 2007-QS4 ‘5A2’ 5,5%
25/04/2022 USD 5.120 5.127 0,00
RALI Trust, Series 2003-QS16 ‘A1’ 5%
25/08/2049 USD 46.745 47.556 0,00
RASC Trust, FRN, Series 2007-KS3 ‘AI3’
2,654% 25/04/2037 USD 1.526.111 1.518.294 0,05
RASC Trust, STEP, Series 2004-KS5
‘AI5’ 4,821% 25/06/2034 USD 760.538 781.401 0,03
RASC Trust, FRN, Series 2005-KS2 ‘M1’
3,049% 25/03/2035 USD 578.669 580.775 0,02
RBS Global, Inc., 144A 4,875%
15/12/2025 USD 295.000 299.099 0,01
RBSSP Resecuritization Trust, FRN,
Series 2012-6 ‘10A2’, 144A 2,627%
26/08/2036 USD 2.638.740 2.593.556 0,09
Refinitiv US Holdings, Inc., 144A 6,25%
15/05/2026 USD 360.000 372.065 0,01
Regional Management Issuance Trust,
Series 2018-1 ‘A’, 144A 3,83%
15/07/2027 USD 1.964.000 1.978.311 0,07
Regional Management Issuance Trust,
Series 2018-2 ‘A’, 144A 4,56%
18/01/2028 USD 1.661.000 1.703.987 0,06
Renaissance Home Equity Loan Trust,
STEP, Series 2005-4 ‘A3’ 5,565%
25/02/2036 USD 6.191 6.185 0,00
Residential Asset Securitization Trust,
Series 2004-A6 ‘A1’ 5% 25/08/2019 USD 33.700 33.689 0,00
Residential Asset Securitization Trust,
FRN, Series 2006-R1 ‘A2’ 2,83%
25/01/2046 USD 6.257.372 2.770.292 0,09
Reynolds Group Issuer, Inc., FRN, 144A
6,097% 15/07/2021 USD 2.230.000 2.235.575 0,08
Reynolds Group Issuer, Inc. 6,875%
15/02/2021 USD 327.478 328.801 0,01
RFMSI Trust, Series 2006-S10 ‘1A1’ 6%
25/10/2036 USD 1.202.331 1.146.968 0,04
RFMSI Trust, FRN, Series 2005-SA2
‘2A2’ 4,565% 25/06/2035 USD 102.654 100.313 0,00
RFMSI Trust, Series 2006-S12 ‘3A9’
5,75% 25/12/2036 USD 1.132.615 1.091.523 0,04
RFMSI Trust, Series 2006-S9 ‘A1’
6,25% 25/09/2036 USD 903.943 894.826 0,03
Rite Aid Corp., 144A 6,125%
01/04/2023 USD 2.070.000 1.712.925 0,06
Sabre GLBL, Inc., 144A 5,375%
15/04/2023 USD 1.095.000 1.122.375 0,04
Saxon Asset Securities Trust, FRN,
Series 2007-1 ‘A2C’ 2,58% 25/01/2047 USD 2.335.701 2.314.854 0,08
Saxon Asset Securities Trust, STEP,
Series 2002-3 ‘AF6’ 5,407%
25/05/2031 USD 1.112.596 1.168.635 0,04
Saxon Asset Securities Trust, FRN,
Series 2001-3 ‘AV1’ 2,944%
25/09/2031 USD 873.709 876.867 0,03
Scientific Games International, Inc.
10% 01/12/2022 USD 226.000 237.385 0,01
Securitized Asset-Backed Receivables
LLC Trust, FRN, Series 2006-NC3 ‘A1’
2,544% 25/09/2036 USD 4.556.517 3.236.674 0,11
Securitized Asset-Backed Receivables
LLC Trust, FRN, Series 2007-NC2 ‘A2B’
2,544% 25/01/2037 USD 1.668.580 1.319.959 0,05
SemGroup Corp. 7,25% 15/03/2026 USD 270.000 265.317 0,01
Sempra Energy, FRN 3,097%
15/01/2021 USD 30.000 29.945 0,00
Sempra Energy, FRN 2,86%
15/03/2021 USD 7.580.000 7.545.663 0,26

SG Residential Mortgage Trust, FRN,
Series 2018-1 ‘A2’, 144A 3,58%
27/04/2048 USD 577.197 584.548 0,02
Sinclair Television Group, Inc., 144A
5,125% 15/02/2027 USD 630.000 621.577 0,02
Sinclair Television Group, Inc. 6,125%
01/10/2022 USD 2.538.000 2.590.004 0,09
Sirius XM Radio, Inc., 144A 4,625%
15/07/2024 USD 400.000 408.944 0,01
Sirius XM Radio, Inc., 144A 6%
15/07/2024 USD 4.914.000 5.073.066 0,17
Sirius XM Radio, Inc., 144A 5,375%
15/04/2025 USD 595.000 614.680 0,02
Sirius XM Radio, Inc., 144A 5,375%
15/07/2026 USD 180.000 186.729 0,01
Six Flags Entertainment Corp., 144A
4,875% 31/07/2024 USD 75.000 76.031 0,00
Soundview Home Loan Trust, FRN,
Series 2006-OPT1 ‘1A1’ 2,584%
25/03/2036 USD 5.737.136 5.737.384 0,20
Soundview Home Loan Trust, FRN,
Series 2006-OPT3 ‘1A1’ 2,585%
25/06/2036 USD 8.822.577 8.820.760 0,30
Soundview Home Loan Trust, FRN,
Series 2006-OPT4 ‘1A1’ 2,58%
25/06/2036 USD 5.369.557 5.339.532 0,18
Soundview Home Loan Trust, FRN,
Series 2007-1 ‘2A3’ 2,6% 25/03/2037 USD 1.378.790 1.377.735 0,05
Soundview Home Loan Trust, FRN,
Series 2007-OPT3 ‘2A3’ 2,584%
25/08/2037 USD 1.353.714 1.332.466 0,05
Soundview Home Loan Trust, FRN,
Series 2005-OPT3 ‘A1’ 2,69%
25/11/2035 USD 1.612.808 1.616.629 0,06
Soundview Home Loan Trust, FRN,
Series 2006-EQ1 ‘A3’ 2,564%
25/10/2036 USD 2.525.532 2.520.206 0,09
Soundview Home Loan Trust, FRN,
Series 2006-OPT2 ‘A3’ 2,584%
25/05/2036 USD 944.715 945.935 0,03
Soundview Home Loan Trust, FRN,
Series 2006-1 ‘A4’ 2,73% 25/02/2036 USD 1.524.787 1.528.350 0,05
Soundview Home Loan Trust, FRN,
Series 2005-2 ‘M5’ 3,394% 25/07/2035 USD 1.015.091 1.025.478 0,04
Springleaf Finance Corp. 7,125%
15/03/2026 USD 155.000 169.296 0,01
Springleaf Funding Trust, Series
2017-AA ‘B’, 144A 3,1% 15/07/2030 USD 2.198.000 2.210.537 0,08
Springleaf Funding Trust, Series
2017-AA ‘C’, 144A 3,86% 15/07/2030 USD 557.000 569.791 0,02
STACR Trust, FRN, Series 2018-HRP2
‘M1’, 144A 3,254% 25/02/2047 USD 737.251 737.230 0,03
STACR Trust, FRN, Series 2018-HRP1
‘M2’, 144A 4,054% 25/04/2043 USD 12.374.892 12.431.701 0,42
Standard Industries, Inc., 144A 4,75%
15/01/2028 USD 965.000 957.787 0,03
Staples, Inc., 144A 7,5% 15/04/2026 USD 1.025.000 1.017.953 0,03
Staples, Inc., 144A 10,75% 15/04/2027 USD 950.000 937.745 0,03
Starwood Mortgage Residential Trust,
FRN, Series 2018-IMC1 ‘A2’, 144A
3,895% 25/03/2048 USD 1.855.416 1.896.032 0,06
Starwood Mortgage Residential Trust,
FRN, Series 2018-IMC2 ‘A2’, 144A
4,223% 25/10/2048 USD 1.437.471 1.479.684 0,05
Steel Dynamics, Inc. 4,125%
15/09/2025 USD 135.000 135.767 0,00
Structured Asset Investment Loan
Trust, FRN, Series 2006-2 ‘A3’ 2,764%
25/04/2036 USD 3.539.814 3.490.239 0,12
Structured Asset Investment Loan
Trust, FRN, Series 2005-4 ‘M3’ 3,124%
25/05/2035 USD 991.617 997.731 0,03
Structured Asset Securities Corp.
Mortgage Loan Trust, FRN, Series
2006-BC5 ‘A4’ 2,6% 25/12/2036 USD 723.882 711.383 0,02
Structured Asset Securities Corp.
Mortgage Loan Trust, FRN, Series
2007-WF1 ‘A4’ 2,604% 25/02/2037 USD 2.646.747 2.643.891 0,09
Sunoco LP, 144A 6% 15/04/2027 USD 195.000 204.487 0,01
Sunoco LP 5,5% 15/02/2026 USD 195.000 203.441 0,01
SunTrust Bank, FRN 3,166%
02/08/2022 USD 2.660.000 2.656.409 0,09
Synchrony Bank, FRN 2,955%
30/03/2020 USD 8.500.000 8.510.838 0,29
Syneos Health, Inc., 144A 7,5%
01/10/2024 USD 672.000 702.240 0,02
Targa Resources Partners LP, 144A
6,5% 15/07/2027 USD 221.000 239.942 0,01
Targa Resources Partners LP, 144A
6,875% 15/01/2029 USD 369.000 409.583 0,01
TD Ameritrade Holding Corp., FRN
3,009% 01/11/2021 USD 1.900.000 1.902.508 0,07
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Tenet Healthcare Corp., 144A 6,25%
01/02/2027 USD 697.000 724.106 0,02
Terex Corp., 144A 5,625% 01/02/2025 USD 660.000 673.992 0,02
Terwin Mortgage Trust, FRN, Series
2006-3 ‘2A2’, 144A 2,614%
25/04/2037 USD 1.563.572 1.544.516 0,05
Thornburg Mortgage Securities Trust,
FRN, Series 2007-4 ‘3A1’ 4,079%
25/09/2037 USD 345.072 348.423 0,01
T-Mobile USA, Inc. 6,5% 15/01/2024 USD 545.000 566.511 0,02
T-Mobile USA, Inc. 6,375% 01/03/2025 USD 2.325.000 2.413.966 0,08
T-Mobile USA, Inc. 6,5% 15/01/2026 USD 2.020.000 2.179.459 0,07
T-Mobile USA, Inc. 4,75% 01/02/2028 USD 1.709.000 1.761.193 0,06
Toorak Mortgage Corp. Ltd., STEP,
Series 2018-1 ‘A1’, 144A 4,336%
25/08/2021 USD 1.360.000 1.370.282 0,05
Towd Point Mortgage Trust, FRN,
Series 2016-4 ‘A1’, 144A 2,25%
25/07/2056 USD 3.585.679 3.575.525 0,12
Towd Point Mortgage Trust, FRN,
Series 2017-6 ‘A1’, 144A 2,75%
25/10/2057 USD 1.812.133 1.828.120 0,06
Towd Point Mortgage Trust, FRN,
Series 2015-4 ‘A1B’, 144A 2,75%
25/04/2055 USD 220.508 221.426 0,01
Towd Point Mortgage Trust, FRN,
Series 2015-3 ‘A4B’, 144A 3,5%
25/03/2054 USD 2.322.015 2.360.140 0,08
TransMontaigne Partners LP 6,125%
15/02/2026 USD 140.000 134.750 0,00
TreeHouse Foods, Inc., 144A 6%
15/02/2024 USD 600.000 619.500 0,02
Twin River Worldwide Holdings, Inc.,
144A 6,75% 01/06/2027 USD 115.000 119.888 0,00
UAL Pass-Through Trust, Series 2007-1
6,636% 02/01/2024 USD 11.035 11.727 0,00
Ultra Resources, Inc. 11% 12/07/2024 USD 704.000 267.520 0,01
United Technologies Corp., FRN 3,175%
16/08/2021 USD 2.600.000 2.605.759 0,09
Uniti Group LP, REIT 8,25% 15/10/2023 USD 850.000 798.958 0,03
US Airways Pass-Through Trust, Series
2013-1B ‘B’ 5,375% 15/05/2023 USD 278.064 289.373 0,01
Velocity Commercial Capital Loan
Trust, FRN, Series 2017-1 ‘AFL’, 144A
3,654% 25/05/2047 USD 1.951.858 1.957.815 0,07
Velocity Commercial Capital Loan
Trust, FRN, Series 2016-2 ‘AFX’ 2,997%
25/10/2046 USD 1.886.681 1.881.647 0,06
Velocity Commercial Capital Loan
Trust, FRN, Series 2016-2 ‘M2’ 4,458%
25/10/2046 USD 297.000 303.489 0,01
Velocity Commercial Capital Loan
Trust, FRN, Series 2018-2 ‘M2’, 144A
4,51% 26/10/2048 USD 364.731 390.191 0,01
Velocity Commercial Capital Loan
Trust, FRN, Series 2015-1 ‘M3’, 144A
7,05% 25/06/2045 USD 2.926.000 3.064.007 0,10
Velocity Commercial Capital Loan
Trust, FRN, Series 2016-1 ‘M3’, 144A
6,807% 25/04/2046 USD 2.228.000 2.301.464 0,08
Velocity Commercial Capital Loan
Trust, FRN, Series 2016-2 ‘M3’ 5,498%
25/10/2046 USD 440.000 462.109 0,02
Velocity Commercial Capital Loan
Trust, FRN, Series 2017-1 ‘M3’, 144A
5,35% 25/05/2047 USD 898.000 925.758 0,03
Velocity Commercial Capital Loan
Trust, Series 2018-1 ‘M3’, 144A 4,41%
25/04/2048 USD 394.061 408.755 0,01
Velocity Commercial Capital Loan
Trust, FRN, Series 2018-2 ‘M3’, 144A
4,72% 26/10/2048 USD 346.102 367.827 0,01
Velocity Commercial Capital Loan
Trust, FRN, Series 2015-1 ‘M4’, 144A
7,4% 25/06/2045 USD 113.000 119.321 0,00
Velocity Commercial Capital Loan
Trust, FRN, Series 2016-2 ‘M4’ 7,225%
25/10/2046 USD 513.000 543.768 0,02
Velocity Commercial Capital Loan
Trust, FRN, Series 2017-1 ‘M4’, 144A
6,4% 25/05/2047 USD 928.000 978.389 0,03
Velocity Commercial Capital Loan
Trust, FRN, Series 2017-2 ‘M4’, 144A
5% 25/11/2047 USD 1.179.699 1.196.462 0,04
Velocity Commercial Capital Loan
Trust, Series 2018-1 ‘M4’, 144A 5,01%
25/04/2048 USD 252.145 262.068 0,01
Velocity Commercial Capital Loan
Trust, FRN, Series 2018-2 ‘M4’, 144A
5,32% 26/10/2048 USD 744.168 773.490 0,03
Velocity Commercial Capital Loan
Trust, FRN, Series 2015-1 ‘M5’, 144A
8,287% 25/06/2045 USD 876.000 928.947 0,03

Velocity Commercial Capital Loan
Trust, FRN, Series 2016-1 ‘M5’, 144A
8,883% 25/04/2046 USD 925.000 1.019.726 0,03
Velocity Commercial Capital Loan
Trust, FRN, Series 2017-1 ‘M5’, 144A
7,95% 25/05/2047 USD 597.000 641.423 0,02
Velocity Commercial Capital Loan
Trust, Series 2018-1 ‘M5’, 144A 6,26%
25/04/2048 USD 128.766 134.482 0,00
Velocity Commercial Capital Loan
Trust, FRN, Series 2014-1 ‘M6’, 144A
8,716% 25/09/2044 USD 226.000 234.654 0,01
Vertiv Group Corp., 144A 9,25%
15/10/2024 USD 1.330.000 1.283.450 0,04
Verus Securitization Trust, FRN, Series
2017-1A ‘A2’, 144A 3,158% 25/01/2047 USD 248.685 250.305 0,01
Verus Securitization Trust, FRN, Series
2017-2A ‘A2’, 144A 2,64% 25/07/2047 USD 998.583 998.015 0,03
Verus Securitization Trust, FRN, Series
2018-1 ‘A2’, 144A 3,031% 25/02/2048 USD 513.463 515.041 0,02
Verus Securitization Trust, FRN, Series
2018-2 ‘A2’, 144A 3,779% 01/06/2058 USD 1.222.809 1.239.218 0,04
Verus Securitization Trust, FRN, Series
2018-3 ‘A2’, 144A 4,18% 25/10/2058 USD 1.758.062 1.803.991 0,06
Verus Securitization Trust, FRN, Series
2018-INV2 ‘A2’, 144A 4,401%
25/10/2058 USD 1.960.043 2.028.252 0,07
Verus Securitization Trust, FRN, Series
2018-INV1 ‘B1’, 144A 4,553%
25/03/2058 USD 1.522.000 1.631.236 0,06
Viacom, Inc., FRN 5,875% 28/02/2057 USD 180.000 183.555 0,01
Viacom, Inc., FRN 6,25% 28/02/2057 USD 100.000 103.461 0,00
VICI Properties 1 LLC, REIT 8%
15/10/2023 USD 1.922.414 2.100.237 0,07
Volkswagen Group of America Finance
LLC, FRN, 144A 3,305% 13/11/2020 USD 4.000.000 4.014.500 0,14
Volkswagen Group of America Finance
LLC, FRN, 144A 3,475% 12/11/2021 USD 5.700.000 5.729.925 0,20
W&T Offshore, Inc., 144A 9,75%
01/11/2023 USD 125.000 119.744 0,00
Washington Mutual Mortgage
Pass-Through Certificates WMALT
Trust, FRN, Series 2005-7 ‘1A2’ 2,854%
25/09/2035 USD 582.449 485.843 0,02
Washington Mutual Mortgage
Pass-Through Certificates WMALT
Trust, Series 2005-8 ‘1A8’ 5,5%
25/10/2035 USD 122.380 120.328 0,00
Wells Fargo & Co., FRN 3,465%
11/02/2022 USD 4.380.000 4.406.784 0,15
Wells Fargo Bank NA, FRN 2,903%
21/05/2021 USD 4.220.000 4.225.064 0,14
Wells Fargo Bank NA, FRN 3,092%
23/07/2021 USD 9.760.000 9.777.129 0,33
Wells Fargo Bank NA, FRN 3,141%
27/05/2022 USD 4.540.000 4.550.828 0,16
Wells Fargo Home Equity Asset-Backed
Securities Trust, FRN, Series 2006-3
‘A2’ 2,58% 25/01/2037 USD 713.028 712.826 0,02
Wells Fargo Mortgage Backed
Securities Trust, STEP, Series 2007-10
‘1A9’ 6% 25/07/2037 USD 213.238 215.056 0,01
Wells Fargo Mortgage Backed
Securities Trust, Series 2007-3 ‘3A1’
5,5% 25/04/2022 USD 38.765 39.576 0,00
Wells Fargo Mortgage Backed
Securities Trust, Series 2006-11 ‘A2’
6% 25/09/2036 USD 96.423 94.893 0,00
Wells Fargo Mortgage Backed
Securities Trust, Series 2005-16 ‘A8’
5,75% 25/12/2035 USD 81.267 88.687 0,00
Wells Fargo Mortgage Backed
Securities Trust, Series 2006-11 ‘A8’
6% 25/09/2036 USD 574.061 564.952 0,02
Wells Fargo Mortgage Backed
Securities Trust, Series 2007-11 ‘A85’
6% 25/08/2037 USD 73.984 71.325 0,00
Wells Fargo Mortgage Backed
Securities Trust, Series 2007-11 ‘A96’
6% 25/08/2037 USD 85.366 86.484 0,00
William Carter Co. (The), 144A 5,625%
15/03/2027 USD 245.000 256.638 0,01
Williams Cos., Inc. (The) 7,875%
01/09/2021 USD 1.360.000 1.507.737 0,05
Windstream Services LLC, 144A 9%
30/06/2025§ USD 4.231.000 2.949.853 0,10
Windstream Services LLC, 144A
8,625% 31/10/2025§ USD 190.000 194.313 0,01
Wynn Las Vegas LLC, 144A 5,5%
01/03/2025 USD 1.585.000 1.632.986 0,06
XPO Logistics, Inc., 144A 6,5%
15/06/2022 USD 453.000 462.060 0,02
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XPO Logistics, Inc., 144A 6,125%
01/09/2023 USD 764.000 792.386 0,03
XPO Logistics, Inc., 144A 6,75%
15/08/2024 USD 212.000 226.441 0,01
Zayo Group LLC, 144A 5,75%
15/01/2027 USD 545.000 554.374 0,02
Zekelman Industries, Inc., 144A
9,875% 15/06/2023 USD 1.944.000 2.052.135 0,07
Zoetis, Inc., FRN 2,96% 20/08/2021 USD 1.400.000 1.394.883 0,05

1.299.484.306 44,39

Anleihen insgesamt 1.429.454.342 48,82

Einlagenzertifikate

Kanada
Toronto-Dominion Bank (The), FRN
2,642% 09/10/2019 USD 20.000.000 20.007.850 0,68

20.007.850 0,68

Frankreich
Natixis SA, FRN 2,747% 15/10/2019 USD 30.000.000 30.016.710 1,03

30.016.710 1,03

Japan
Chiba Bank Ltd. 2,4% 11/07/2019 USD 12.840.000 12.840.649 0,44
Chiba Bank Ltd. 2,62% 23/07/2019 USD 20.000.000 20.004.900 0,68
Norinchukin Bank (The) 2,52%
09/08/2019 USD 400.000 400.070 0,01
Sumitomo Mitsui Banking Corp. 2,33%
12/07/2019 USD 6.642.000 6.641.925 0,23
Sumitomo Mitsui Trust Bank Ltd. 2,6%
11/07/2019 USD 25.000.000 25.001.980 0,85
Sumitomo Mitsui Trust Bank Ltd.
2,335% 12/07/2019 USD 7.760.000 7.759.848 0,27

72.649.372 2,48

Einlagenzertifikate insgesamt 122.673.932 4,19

Commercial Papers

Kanada
Canadian Imperial Bank of Commerce,
FRN 2,76% 01/10/2019 USD 50.000.000 50.030.600 1,71
Royal Bank of Canada, FRN 2,799%
08/01/2020 USD 75.000.000 75.075.187 2,56
Toronto-Dominion Bank (The), FRN
2,621% 13/09/2019 USD 50.000.000 50.023.210 1,71

175.128.997 5,98

China
Agricultural Bank of China Ltd. 0%
07/08/2019 USD 3.250.000 3.241.043 0,11
Bank of China Ltd. 0% 22/08/2019 USD 7.581.000 7.551.141 0,26
China Construction Bank Corp. 0%
30/08/2019 USD 14.250.000 14.187.477 0,48

24.979.661 0,85

Japan
MUFG Bank Ltd. 0% 01/10/2019 USD 15.000.000 14.906.520 0,51

14.906.520 0,51

Norwegen
DNB Bank ASA, FRN 2,543%
12/12/2019 USD 48.500.000 48.514.414 1,66

48.514.414 1,66

Singapur
Oversea-Chinese Banking Corp. Ltd.
0% 19/08/2019 USD 97.000.000 96.659.409 3,30

96.659.409 3,30

Vereinigte Arabische Emirate
First Abu Dhabi Bank PJSC 0%
02/08/2019 USD 21.300.000 21.249.114 0,73

21.249.114 0,73

Großbritannien
HSBC Bank plc, FRN 2,738%
14/11/2019 USD 25.000.000 25.002.193 0,85

25.002.193 0,85

Vereinigte Staaten von Amerika
Charta LLC 0% 16/08/2019 USD 50.000.000 49.839.236 1,70
Charta LLC 0% 19/08/2019 USD 50.000.000 49.823.900 1,70
Liberty Street Funding LLC 0%
07/08/2019 USD 495.000 493.658 0,02
Nieuw Amsterdam Receivables Corp.
0% 02/08/2019 USD 2.200.000 2.194.757 0,08

102.351.551 3,50

Commercial Papers insgesamt 508.791.859 17,38

Wandelanleihen

Bermuda
Golar LNG Ltd. 2,75% 15/02/2022 USD 176.000 162.564 0,01
Jazz Investments I Ltd. 1,875%
15/08/2021 USD 361.000 365.814 0,01

528.378 0,02

Kaimaninseln
Ctrip.com International Ltd. 1%
01/07/2020 USD 183.000 180.868 0,01
Ctrip.com International Ltd. 1,99%
01/07/2025 USD 368.000 401.573 0,01
Huazhu Group Ltd. 0,375% 01/11/2022 USD 94.000 101.582 0,00
iQIYI, Inc., 144A 2% 01/04/2025 USD 205.000 199.618 0,01
Weibo Corp. 1,25% 15/11/2022 USD 387.000 366.386 0,01

1.250.027 0,04

Deutschland
Deutsche Bank AG 1% 01/05/2023 USD 192.000 186.469 0,01

186.469 0,01

Jersey
Ensco Jersey Finance Ltd. 3%
31/01/2024 USD 215.000 169.077 0,01

169.077 0,01

Mexiko
Cemex SAB de CV 3,72% 15/03/2020 USD 150.000 149.944 0,00

149.944 0,00

Niederlande
NXP Semiconductors NV 1%
01/12/2019 USD 370.000 393.354 0,01

393.354 0,01

Vereinigte Staaten von Amerika
Advanced Micro Devices, Inc. 2,125%
01/09/2026 USD 103.000 400.809 0,01
Akamai Technologies, Inc. 0,125%
01/05/2025 USD 181.000 193.170 0,01
Ares Capital Corp. 3,75% 01/02/2022 USD 259.000 261.203 0,01
Atlassian, Inc. 0,625% 01/05/2023 USD 118.000 199.695 0,01
BioMarin Pharmaceutical, Inc. 0,599%
01/08/2024 USD 181.000 187.254 0,01
Booking Holdings, Inc. 0,35%
15/06/2020 USD 488.000 694.492 0,02
Caesars Entertainment Corp. 5%
01/10/2024 USD 185.459 314.433 0,01
CenterPoint Energy, Inc., FRN 4,51%
15/09/2029 USD 2.006 99.809 0,00
Chegg, Inc., 144A 0,125% 15/03/2025 USD 154.000 153.986 0,01
Chesapeake Energy Corp. 5,5%
15/09/2026 USD 1.690.000 1.344.395 0,05
Coupa Software, Inc., 144A 0,125%
15/06/2025 USD 151.000 160.312 0,01
DISH Network Corp. 2,375%
15/03/2024 USD 304.000 281.472 0,01
DISH Network Corp. 3,375%
15/08/2026 USD 205.000 199.465 0,01
DocuSign, Inc., 144A 0,5% 15/09/2023 USD 94.000 97.431 0,00
Dycom Industries, Inc. 0,75%
15/09/2021 USD 138.000 134.654 0,01
Euronet Worldwide, Inc., 144A 0,75%
15/03/2049 USD 350.000 421.351 0,02
Exact Sciences Corp. 1% 15/01/2025 USD 227.000 384.291 0,01
Finisar Corp. 0,5% 15/12/2036 USD 265.000 258.384 0,01
Fortive Corp., 144A 0,875%
15/02/2022 USD 87.000 89.764 0,00
IAC FinanceCo, Inc., 144A 0,875%
01/10/2022 USD 303.000 459.519 0,02
Illumina, Inc. 0,5% 15/06/2021 USD 271.000 408.759 0,01
Intel Corp. 3,25% 01/08/2039 USD 78.000 182.208 0,01
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Liberty Expedia Holdings, Inc., 144A
1% 30/06/2047 USD 94.000 93.749 0,00
Liberty Interactive LLC, 144A 1,75%
30/09/2046 USD 80.000 99.582 0,00
Liberty Media Corp. 1,375% 15/10/2023 USD 324.000 359.870 0,01
Live Nation Entertainment, Inc. 2,5%
15/03/2023 USD 344.000 409.960 0,01
Medicines Co. (The) 2,75% 15/07/2023 USD 189.000 184.511 0,01
MercadoLibre, Inc., 144A 2%
15/08/2028 USD 166.000 254.988 0,01
Microchip Technology, Inc. 1,625%
15/02/2025 USD 227.000 400.229 0,01
Microchip Technology, Inc. 1,625%
15/02/2027 USD 260.000 309.538 0,01
Microchip Technology, Inc. 2,25%
15/02/2037 USD 85.000 100.316 0,00
Nuance Communications, Inc. 1%
15/12/2035 USD 299.000 280.667 0,01
ON Semiconductor Corp. 1%
01/12/2020 USD 195.000 240.019 0,01
Palo Alto Networks, Inc., 144A 0,75%
01/07/2023 USD 473.000 500.794 0,02
Pluralsight, Inc., 144A 0,375%
01/03/2024 USD 68.000 71.727 0,00
RingCentral, Inc. 0% 15/03/2023 USD 51.000 76.164 0,00
ServiceNow, Inc. 0% 01/06/2022 USD 184.000 385.664 0,01
Silicon Laboratories, Inc. 1,375%
01/03/2022 USD 174.000 213.585 0,01
Splunk, Inc., 144A 1,125% 15/09/2025 USD 99.000 110.075 0,00
Square, Inc. 0,5% 15/05/2023 USD 315.000 374.456 0,01
Supernus Pharmaceuticals, Inc.
0,625% 01/04/2023 USD 148.000 143.248 0,01
Twitter, Inc. 1% 15/09/2021 USD 349.000 334.241 0,01
Viavi Solutions, Inc. 1% 01/03/2024 USD 192.000 225.379 0,01
Vishay Intertechnology, Inc., 144A
2,25% 15/06/2025 USD 290.000 265.699 0,01
Western Digital Corp., 144A 1,5%
01/02/2024 USD 124.000 110.222 0,00
Workday, Inc. 0,25% 01/10/2022 USD 157.000 235.172 0,01
Zillow Group, Inc. 2% 01/12/2021 USD 112.000 125.255 0,00
Zynga, Inc., 144A 0,25% 01/06/2024 USD 106.000 103.637 0,00

12.935.603 0,44

Wandelanleihen insgesamt 15.612.852 0,53

Aktien

Bermuda
Bunge Ltd. Preference 4,875% USD 1.693 167.785 0,01

167.785 0,01

Vereinigte Staaten von Amerika
MYT Holding Co. Preference, 144A USD 831.707 767.250 0,02
Penn Virginia Corp. USD 16.065 493.758 0,02

1.261.008 0,04

Aktien insgesamt 1.428.793 0,05

An sonstigen geregelten Märkten gehandelte übertragbare
Wertpapiere und Geldmarktinstrumente insgesamt

2.077.961.778 70,97

Sonstige übertragbare Wertpapiere und Geldmarktinstrumente

Anleihen

Kaimaninseln
Dryden XXII Senior Loan Fund, Reg. S,
FRN, Series 2011-22X ‘SUB’
0%15/01/2022* USD 1.960.748 0 0,00

0 0,00

Vereinigte Staaten von Amerika
21st Century Oncology, Inc., FRN 10%
30/04/2023 * USD 1.335.048 1.201.543 0,04
Avaya, Inc., 144A 7% 01/04/2049 * USD 3.663.000 366 0,00
Clear Channel Communication 9%
15/12/2019* USD 2.671.000 3 0,00
Clear Channel Communications
International, Inc. 9% 01/03/2021 * USD 1.660.000 0 0,00
Motors Liquidation Co. 8,25%
15/07/2023 * USD 4.000.000 0 0,00
NewPage Corp. 11,375% 31/12/2014 §* USD 16.515.943 0 0,00

Reichhold Industries, Inc., 144A
9,075% 08/05/2017 §* USD 2.433.329 3 0,00
Texas Competitive Electric Holdings Co.
LLC 11,5% 01/10/2020 * USD 21.030.000 84.120 0,01
Triangle USA Petroleum Corp., 144A
6,75% 15/07/2022 §* USD 2.011.000 2 0,00

1.286.037 0,05

Anleihen insgesamt 1.286.037 0,05

Aktien

Kaimaninseln
Telford Offshore Holdings Ltd. * USD 83.376 46.899 0,00

46.899 0,00

Vereinigte Staaten von Amerika
21st Century Oncology Holdings, Inc. * USD 5.046 183.422 0,01
21st Oncology Preferred * USD 6.391 1.345.753 0,04
Claires Holdings * USD 1.544 1.003.600 0,03
Claire’s Stores, Inc. Preference * USD 881 1.409.600 0,05
Computershare, Inc. * USD 60.726 1.396.698 0,05
Digital Turbine, Inc. * GBP 681 9 0,00
General Motors Co. * USD 25.581 0 0,00
General Motors Corp. Preference * USD 479.196 0 0,00
General Motors Corp. Preference * USD 290.634 0 0,00
General Motors Corp. Preference * USD 704.913 0 0,00
General Motors Corp. Preference * USD 166.826 0 0,00
General Motors Corp. Preference * USD 84.916 0 0,00
Goodman Private * USD 92.605 0 0,00
Goodman Private Preferred Shares
Preference * USD 110.179 1.102 0,00
Motors Liquidation Co. Preference * USD 2.110 0 0,00
Nine Point Energy Holdings, Inc. * USD 43.563 218.686 0,01
Reichhold , Inc. * USD 4.045 3.126.785 0,11
Remington LLC * USD 3.150.000 0 0,00
Remington Outdoor Co., Inc. * USD 32.371 48.556 0,00
Triangle USA Petroleum Corp. * USD 878 863.610 0,03
Vistra Energy Corp. Rights
31/12/2049* USD 360.159 286.326 0,01

9.884.147 0,34

Aktien insgesamt 9.931.046 0,34

Optionsscheine

Vereinigte Staaten von Amerika
iHeartCommunications, Inc. 31/12/2019 * USD 25.174 402.784 0,01
Jack Cooper Enterprises, Inc.
26/04/2027 * USD 5.672 0 0,00
Jack Cooper Enterprises, Inc.
29/10/2027 * USD 6.123 0 0,00
Remington Outdoor Co., Inc.
15/05/2022 * USD 32.643 326 0,00

403.110 0,01

Optionsscheine insgesamt 403.110 0,01

Sonstige übertragbare Wertpapiere und Geldmarktinstrumente
insgesamt

11.620.193 0,40

Anteile zugelassener OGAW oder sonstiger Organismen für gemeinsame Anlagen

Organismen für gemeinsame Anlagen in Wertpapieren - AIF

Vereinigte Staaten von Amerika
Advent Claymore Convertible
Securities and Income Fund USD 154.549 2.324.417 0,08
Blackstone/GSO Strategic Credit Fund USD 1.048.192 15.319.326 0,52
BNY Mellon High Yield Strategies Fund USD 1.339.737 4.092.897 0,14
Eaton Vance Floating-Rate Income Plus
Fund USD 161.665 2.424.167 0,08
Eaton Vance Floating-Rate Income
Trust USD 680.162 9.154.980 0,31
Eaton Vance Senior Income Trust USD 826.850 5.126.467 0,18
Invesco Dynamic Credit Opportunities
Fund USD 1.588.750 17.722.506 0,61
Invesco Senior Income Trust USD 3.791.538 16.284.656 0,56
Nuveen Credit Strategies Income Fund USD 2.477.600 19.610.204 0,67
Nuveen Floating Rate Income Fund USD 940.000 9.202.600 0,31
Nuveen Floating Rate Income
Opportunity Fund USD 641.274 6.213.945 0,21
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Nuveen Senior Income Fund USD 695.717 4.076.902 0,14
Nuveen Short Duration Credit
Opportunities Fund USD 244.055 3.784.073 0,13
Voya Prime Rate Trust USD 2.705.725 12.838.665 0,44

128.175.805 4,38

Organismen für gemeinsame Anlagen in Wertpapieren - AIF
insgesamt 128.175.805 4,38

Anteile zugelassener OGAW oder sonstiger Organismen für
gemeinsame Anlagen insgesamt

128.175.805 4,38

Wertpapierbestand insgesamt 2.471.482.558 84,42

Bankguthaben 380.983.606 13,01

Andere Aktiva/(Passiva) 75.231.377 2,57

Nettovermögen insgesamt 2.927.697.541 100,00

* Wertpapier wird nach Weisung des Verwaltungsrats zum Zeitwert bewertet
§ Wertpapier ist derzeit in Zahlungsverzug.

Geografische Aufteilung des Wertpapierbestandes zum
30. Juni 2019

% des Netto-
vermögens

Vereinigte Staaten von Amerika 58,21
Kanada 7,85
Japan 4,11
Singapur 3,30
Großbritannien 2,88
Norwegen 1,66
Frankreich 1,24
China 0,91
Vereinigte Arabische Emirate 0,73
Luxemburg 0,72
Deutschland 0,59
Australien 0,51
Niederlande 0,43
Supranational 0,27
Kaimaninseln 0,23
Südkorea 0,22
Schweiz 0,20
Hongkong 0,13
Jersey 0,09
Mexiko 0,06
Italien 0,05
Bermuda 0,03
Wertpapierbestand insgesamt 84,42
Bankguthaben und andere Aktiva/(Passiva) 15,58

Summe 100,00

Geografische Aufteilung des Wertpapierbestandes zum
31. Dezember 2018

% des Netto-
vermögens

Vereinigte Staaten von Amerika 64,24
Japan 5,14
Australien 3,83
Frankreich 3,57
Kanada 3,42
China 2,56
Deutschland 2,07
Großbritannien 2,02
Finnland 1,66
Vereinigte Arabische Emirate 1,33
Luxemburg 0,77
Kaimaninseln 0,40
Niederlande 0,30
Supranational 0,24
Südkorea 0,14
Hongkong 0,13
Irland 0,11
Jersey 0,10
Mexiko 0,07
Bermuda 0,06
Singapur 0,05
Italien 0,04
Schweiz 0,03
Belgien 0,02
Dänemark 0,01
Wertpapierbestand insgesamt 92,31
Bankguthaben und andere Aktiva/(Passiva) 7,69

Summe 100,00
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CHF 32.355 USD 32.824 01/07/2019 Goldman Sachs 320 -
CHF 7.422 USD 7.372 01/07/2019 HSBC 231 -
CHF 72.635.197 USD 72.211.029 01/07/2019 Merrill Lynch 2.195.794 0,08
CHF 85.987 USD 85.550 01/07/2019 Standard Chartered 2.534 -
CHF 13.988 USD 14.021 01/07/2019 State Street 309 -
CHF 24.076 USD 24.657 02/07/2019 State Street 6 -
CHF 128.408 USD 131.082 29/07/2019 Merrill Lynch 804 -
EUR 6.890.646 USD 7.744.146 01/07/2019 Barclays 99.545 -
EUR 1.289.364.656 USD 1.440.110.443 01/07/2019 Citibank 27.586.194 0,94
EUR 280.046 USD 313.746 01/07/2019 Credit Suisse 5.034 -
EUR 665.810 USD 753.094 01/07/2019 Merrill Lynch 4.805 -
EUR 450.594 USD 507.873 01/07/2019 State Street 5.043 -
EUR 4.610.845 USD 5.244.311 02/07/2019 State Street 4.260 -
EUR 281.398 USD 320.125 05/07/2019 Barclays 273 -
EUR 319.362 USD 357.918 05/07/2019 Toronto-Dominion Bank 5.705 -
EUR 1.281.531.579 USD 1.460.653.811 29/07/2019 BNP Paribas 1.479.591 0,05
EUR 712.211 USD 808.937 29/07/2019 Merrill Lynch 3.643 -
EUR 6.489.000 USD 7.396.487 31/07/2019 Credit Suisse 8.253 -
GBP 146.501 USD 185.932 01/07/2019 BNP Paribas 314 -
GBP 111.269.359 USD 140.859.943 01/07/2019 Citibank 596.791 0,02
GBP 78.797 USD 99.611 01/07/2019 Merrill Lynch 564 -
GBP 113.294 USD 143.861 01/07/2019 Standard Chartered 170 -
GBP 73.957 USD 93.776 02/07/2019 State Street 247 -
GBP 25.327 USD 32.217 29/07/2019 Citibank 26 -
GBP 110.321.962 USD 140.127.150 29/07/2019 Goldman Sachs 320.358 0,01
GBP 168.822 USD 214.754 29/07/2019 Merrill Lynch 167 -
JPY 77.953.300 USD 714.444 05/07/2019 ANZ 9.201 -
JPY 2.336.040.000 USD 21.335.252 31/07/2019 State Street 395.431 0,01
SEK 345.810 USD 36.421 01/07/2019 Barclays 828 -
SEK 620.014 USD 65.642 01/07/2019 BNP Paribas 1.143 -
SEK 177.629.893 USD 18.461.082 01/07/2019 Merrill Lynch 672.380 0,02
SEK 103.847 USD 10.932 29/07/2019 Toronto-Dominion Bank 278 -
SGD 248.668.596 USD 180.050.203 01/07/2019 BNP Paribas 3.713.170 0,13
SGD 550.930 USD 403.621 01/07/2019 Merrill Lynch 3.510 -
SGD 383.571 USD 282.579 29/07/2019 HSBC 1.017 -
SGD 248.829.686 USD 183.799.427 29/07/2019 Merrill Lynch 174.818 0,01
USD 73.275.286 CHF 71.435.197 01/07/2019 BNP Paribas 97.731 -
USD 11.306 CHF 10.965 29/07/2019 Merrill Lynch 43 -
USD 6.686.296 EUR 5.872.600 01/07/2019 Barclays 1.457 -
USD 394.305 EUR 345.066 29/07/2019 HSBC 610 -
USD 21.292.809 EUR 18.540.000 31/07/2019 State Street 136.410 0,01
USD 57.349 GBP 44.958 01/07/2019 BNP Paribas 194 -
USD 21.105 GBP 16.547 29/07/2019 Merrill Lynch 39 -
USD 7.644.077 JPY 817.614.000 31/07/2019 State Street 38.338 -
USD 82.566 JPY 8.847.225 01/08/2019 Barclays 260 -
USD 708.842 JPY 75.951.035 01/08/2019 State Street 2.262 -
USD 18.919.550 SEK 175.351.254 01/07/2019 BNP Paribas 31.533 -
USD 44.445 SEK 411.468 29/07/2019 BNP Paribas 30 -

Nicht realisierter Gewinn aus Devisentermingeschäften insgesamt 37.601.664 1,28

CHF 12.449 USD 12.858 29/07/2019 ANZ (72) -
CHF 71.435.197 USD 73.468.134 29/07/2019 BNP Paribas (97.561) -
EUR 5.872.600 USD 6.701.730 29/07/2019 Barclays (1.524) -
EUR 2.338.355 USD 2.668.323 29/07/2019 Citibank (432) -
EUR 487.070 USD 555.790 29/07/2019 State Street (79) -
GBP 86.005 USD 109.538 01/07/2019 Barclays (199) -
GBP 322.141 USD 410.406 01/07/2019 Merrill Lynch (869) -
GBP 288.964 USD 368.528 01/07/2019 Standard Chartered (1.169) -
GBP 58.096 USD 73.990 29/07/2019 Merrill Lynch (30) -
JPY 75.951.035 USD 707.389 05/07/2019 State Street (2.331) -
JPY 21.474.000 USD 201.341 29/07/2019 Barclays (1.614) -
SEK 175.351.254 USD 18.959.249 29/07/2019 BNP Paribas (31.165) -
SEK 310.360 USD 33.650 29/07/2019 Goldman Sachs (149) -
USD 113.778 CHF 114.362 01/07/2019 BNP Paribas (3.373) -
USD 7.287 CHF 7.202 01/07/2019 Citibank (90) -
USD 135.571 CHF 133.831 01/07/2019 Credit Suisse (1.524) -
USD 115.405 CHF 114.557 01/07/2019 HSBC (1.946) -
USD 849.149 CHF 844.657 01/07/2019 Merrill Lynch (16.110) -
USD 124.967 CHF 125.143 01/07/2019 State Street (3.229) -
USD 134.806 CHF 131.630 29/07/2019 Barclays (390) -
USD 186.320 CHF 181.969 29/07/2019 State Street (579) -
USD 1.457.635.541 EUR 1.281.849.746 01/07/2019 BNP Paribas (1.506.799) (0,05)
USD 4.722.790 EUR 4.206.523 01/07/2019 Citibank (65.537) -
USD 9.759.349 EUR 8.648.543 01/07/2019 Merrill Lynch (85.374) -
USD 3.301.041 EUR 2.946.941 01/07/2019 State Street (53.490) -
USD 101.481 EUR 90.423 05/07/2019 Merrill Lynch (1.475) -
USD 573.115 EUR 510.337 05/07/2019 State Street (7.952) -
USD 3.768.512 EUR 3.307.721 29/07/2019 Barclays (5.356) -
USD 9.365.273 EUR 8.315.900 29/07/2019 HSBC (122.558) (0,01)
USD 5.256.043 EUR 4.610.845 29/07/2019 State Street (4.593) -
USD 320.838 EUR 281.398 01/08/2019 Barclays (299) -
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USD 87.432 GBP 68.870 01/07/2019 Citibank (122) -
USD 139.932.432 GBP 110.321.962 01/07/2019 Goldman Sachs (319.876) (0,01)
USD 65.122 GBP 51.604 01/07/2019 HSBC (483) -
USD 524.653 GBP 414.303 01/07/2019 Merrill Lynch (2.050) -
USD 1.593.141 GBP 1.256.863 01/07/2019 State Street (4.710) -
USD 186.191 GBP 146.501 29/07/2019 BNP Paribas (314) -
USD 103.872 GBP 81.706 29/07/2019 Citibank (146) -
USD 170.542 GBP 134.712 29/07/2019 HSBC (957) -
USD 93.902 GBP 73.957 29/07/2019 State Street (251) -
USD 1.251.165 JPY 136.625.541 05/07/2019 Citibank (17.138) -
USD 157.762 JPY 17.278.794 05/07/2019 Goldman Sachs (2.638) -
USD 987 JPY 106.220 29/07/2019 Credit Suisse (1) -
USD 33.683 SEK 322.417 01/07/2019 Barclays (1.046) -
USD 33.579 SEK 317.563 01/07/2019 BNP Paribas (627) -
USD 43.689 SEK 412.790 01/07/2019 Goldman Sachs (775) -
USD 149.777 SEK 1.437.937 01/07/2019 HSBC (5.111) -
USD 12.273 SEK 115.931 01/07/2019 Merrill Lynch (214) -
USD 11.620 SEK 110.377 01/07/2019 RBC (269) -
USD 39.225 SEK 374.095 01/07/2019 Standard Chartered (1.071) -
USD 16.182 SEK 153.354 01/07/2019 State Street (337) -
USD 2.630 SEK 24.728 29/07/2019 Citibank (39) -
USD 183.994.536 SGD 249.219.525 01/07/2019 Merrill Lynch (175.967) (0,01)

Nicht realisierter Verlust aus Devisentermingeschäften insgesamt (2.552.010) (0,08)

Nicht realisierter Nettogewinn aus Devisentermingeschäften 35.049.654 1,20

Finanztermingeschäfte

Wertpapierbeschreibung
Anzahl der

Verträge Währung

Global-
risiko

USD

Nicht
realisierter

Gewinn/
(Verlust)

USD

% des
Netto-

vermö-
gens

US 5 Year Note, 30/09/2019 313 USD 36.969.457 383.245 0,01

Nicht realisierter Gewinn aus Finanztermingeschäften insgesamt 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 Year 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)

Nicht realisierter Verlust aus Finanztermingeschäften insgesamt (2.905.208) (0,10)

Nicht realisierter Nettoverlust aus Finanztermingeschäften (2.521.963) (0,09)
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Nennbetrag Währung Gegenpartei Referenzeinheit
Kauf/
Verkauf

Zins-
(aufwendungen)/

-erträge Fälligkeit
Marktwert

USD

Nicht
realisierter

Gewinn/
(Verlust)

USD

% des
Netto-

vermö-
gens

23.800.000 USD Citibank IOS.FN30,400,11 Kauf (4,00)% 12/01/2042 26.917 43.804 -
23.770.000 USD Bank of America IOS.FN30,400,11 Kauf (4,00)% 12/01/2042 26.882 118.457 -
31.100.000 USD Citibank IOS.FN30,500 Kauf (5,00)% 12/01/2041 17.564 120.940 -
55.324.000 USD Credit Suisse IOS.FN30,500 Kauf (5,00)% 12/01/2041 31.246 136.979 -
4.890.000 USD Goldman Sachs CMBX.NA.A.6 Kauf (2,00)% 11/05/2063 (5.750) 74.314 -
2.410.000 USD Barclays CMBX.NA.A.6 Kauf (2,00)% 11/05/2063 (2.834) 36.030 -
2.420.000 USD Morgan Stanley CMBX.NA.A.6 Kauf (2,00)% 11/05/2063 (2.845) 34.574 -
2.670.000 USD Citibank CMBX.NA.A.6 Kauf (2,00)% 11/05/2063 (3.139) 18.357 -

Nicht realisierter Gewinn aus Credit Default Swaps insgesamt 88.041 583.455 -

9.340.000 USD Credit Suisse ABX.HE.AAA.06-2 Kauf (0,11)% 25/05/2046 368.227 (2.085.516) 0,01
6.180.000 USD Barclays ABX.HE.AAA.06-2 Kauf (0,11)% 25/05/2046 243.645 (1.592.993) 0,01
8.420.000 USD Bank of America ABX.HE.AAA.06-2 Kauf (0,11)% 25/05/2046 331.956 (1.293.277) 0,01

27.640.000 USD Citigroup CDX.EM.31-V1 Kauf (1,00)% 20/06/2024 896.132 (55.145) 0,03
6.345.000 USD Citigroup CDX.NA.HY.32-V1 Kauf (5,00)% 20/06/2024 (482.948) (83.213) (0,02)

40.640.000 USD Citigroup CDX.NA.IG.32-V1 Kauf (1,00)% 20/06/2024 (854.980) (211.894) (0,03)
26.990.000 USD Citigroup China Government Bond 7,5%

28/10/2027 Kauf (1,00)% 20/06/2024 (716.607) (30.628) (0,02)
6.750.000 USD Citibank CMBX.NA.BBB-4 Kauf (5,00)% 17/02/2051 89.973 (5.448.459) -

76.770.000 EUR Citigroup iTraxx Europe Series 31 Version 2 Kauf (1,00)% 20/06/2024 (2.037.909) (668.235) (0,07)
31.490.000 USD Citigroup Mexico Government Bond 4,15%

28/03/2027 Kauf (1,00)% 20/06/2024 166.008 (317.948) 0,01

Nicht realisierter Verlust aus Credit Default Swaps insgesamt (1.996.503) (11.787.308) (0,07)

Nicht realisierter Nettoverlust aus Credit Default Swaps (1.908.462) (11.203.853) (0,07)
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Börsennotierte Wertpapiere und Geldmarktinstrumente

Anleihen

Australien
Australia & New Zealand Banking Group
Ltd., FRN, 144A 6,75% Perpetual USD 300.000 331.497 0,16

331.497 0,16

Bermuda
Bermuda Government Bond, 144A
4,854% 06/02/2024 USD 346.000 373.683 0,17
Bermuda Government Bond, 144A 4,75%
15/02/2029 USD 460.000 505.347 0,24

879.030 0,41

Kanada
Cenovus Energy, Inc. 5,25% 15/06/2037 USD 39.000 40.741 0,02
TransCanada PipeLines Ltd. 4,25%
15/05/2028 USD 470.000 507.339 0,24

548.080 0,26

Kaimaninseln
ABQ Finance Ltd., Reg. S 3,5%
22/02/2022 USD 550.000 554.736 0,26
BOS Funding Ltd., Reg. S 3,374%
08/06/2020 USD 350.000 351.830 0,16
IBQ Finance Ltd., Reg. S 3,5% 25/11/2020 USD 250.000 251.371 0,12
Noble Holding International Ltd. 6,2%
01/08/2040 USD 50.000 27.721 0,01
Transocean, Inc. 6,8% 15/03/2038 USD 52.000 38.992 0,02

1.224.650 0,57

Chile
Empresa Nacional de
Telecomunicaciones SA, Reg. S 4,875%
30/10/2024 USD 700.000 738.139 0,35
Empresa Nacional del Petroleo, Reg. S
4,375% 30/10/2024 USD 650.000 688.123 0,32

1.426.262 0,67

Kolumbien
Bancolombia SA 5,95% 03/06/2021 USD 650.000 686.975 0,32

686.975 0,32

Costa Rica
Costa Rica Government Bond, 144A 7%
04/04/2044 USD 200.000 198.676 0,09

198.676 0,09

Dominikanische Republik
Dominican Republic Government Bond,
144A 6% 19/07/2028 USD 150.000 162.277 0,08

162.277 0,08

Ägypten
Egypt Government Bond, 144A 6,125%
31/01/2022 USD 505.000 521.796 0,24

521.796 0,24

Frankreich
Peugeot SA, Reg. S 2% 20/03/2025 EUR 100.000 120.205 0,06

120.205 0,06

Hongkong
Hongkong International Qingdao Co. Ltd.,
Reg. S 4,25% 04/12/2022 USD 500.000 493.130 0,23
ICBCIL Finance Co. Ltd., Reg. S 3,25%
17/03/2020 USD 675.000 677.750 0,32

1.170.880 0,55

Indien
ICICI Bank Ltd., 144A 3,5% 18/03/2020 USD 520.000 522.324 0,24

522.324 0,24

Irland
AerCap Ireland Capital DAC 3,5%
15/01/2025 USD 210.000 211.367 0,10
AerCap Ireland Capital DAC 3,65%
21/07/2027 USD 245.000 243.260 0,11
GE Capital International Funding Co.
Unlimited Co. 3,373% 15/11/2025 USD 210.000 212.449 0,10

GE Capital International Funding Co.
Unlimited Co. 4,418% 15/11/2035 USD 200.000 196.979 0,09
Shire Acquisitions Investments Ireland
DAC 2,875% 23/09/2023 USD 275.000 277.453 0,13
Shire Acquisitions Investments Ireland
DAC 3,2% 23/09/2026 USD 160.000 161.188 0,08

1.302.696 0,61

Italien
Italy Buoni Poliennali Del Tesoro, Reg. S,
144A 3,85% 01/09/2049 EUR 1.430.000 1.884.167 0,88
Telecom Italia SpA, Reg. S 3,625%
19/01/2024 EUR 150.000 181.141 0,09

2.065.308 0,97

Kasachstan
KazMunayGas National Co. JSC, Reg. S
3,875% 19/04/2022 USD 1.055.000 1.079.123 0,51

1.079.123 0,51

Luxemburg
Allergan Funding SCS 3,45% 15/03/2022 USD 140.000 142.697 0,06
Intelsat Jackson Holdings SA 5,5%
01/08/2023 USD 65.000 59.313 0,03

202.010 0,09

Macau
Industrial & Commercial Bank of China
Macau Ltd., Reg. S, FRN 3,875%
10/09/2024 USD 510.000 510.778 0,24

510.778 0,24

Mauritius
MTN Mauritius Investments Ltd., Reg. S
5,373% 13/02/2022 USD 500.000 517.845 0,24

517.845 0,24

Mexiko
Banco Mercantil del Norte SA, Reg. S,
FRN 6,875% Perpetual USD 200.000 203.113 0,09
Banco Santander Mexico SA Institucion
de Banca Multiple Grupo Financiero
Santand, Reg. S 4,125% 09/11/2022 USD 700.000 719.190 0,33
BBVA Bancomer SA, Reg. S 6,75%
30/09/2022 USD 1.450.000 1.574.736 0,74
Grupo Televisa SAB 6,625% 18/03/2025 USD 200.000 231.062 0,11
Grupo Televisa SAB 4,625% 30/01/2026 USD 200.000 209.792 0,10
Petroleos Mexicanos, FRN 6,101%
11/03/2022 USD 426.000 426.386 0,20

3.364.279 1,57

Niederlande
Shell International Finance BV 3,75%
12/09/2046 USD 130.000 137.348 0,06

137.348 0,06

Katar
Qatar Government Bond, Reg. S 2,375%
02/06/2021 USD 1.250.000 1.250.163 0,59

1.250.163 0,59

Supranational
African Export-Import Bank (The), Reg. S
5,25% 11/10/2023 USD 600.000 642.687 0,30

642.687 0,30

Schweiz
Credit Suisse AG 3,625% 09/09/2024 USD 250.000 263.298 0,12
Credit Suisse Group AG, FRN, 144A 7,5%
Perpetual USD 300.000 330.865 0,16
UBS AG 2,375% 14/08/2019 USD 685.000 685.041 0,32
UBS Group Funding Switzerland AG, FRN,
144A 2,859% 15/08/2023 USD 600.000 604.572 0,28

1.883.776 0,88

Großbritannien
Arqiva Broadcast Finance plc, Reg. S
6,75% 30/09/2023 GBP 100.000 136.915 0,06
BP Capital Markets plc 3,814%
10/02/2024 USD 305.000 323.355 0,15
BP Capital Markets plc 3,535%
04/11/2024 USD 165.000 173.896 0,08
Fresnillo plc, 144A 5,5% 13/11/2023 USD 675.000 734.565 0,34
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GlaxoSmithKline Capital plc 3%
01/06/2024 USD 180.000 185.783 0,09
HSBC Holdings plc, FRN 3,95%
18/05/2024 USD 770.000 804.650 0,38
HSBC Holdings plc, FRN 3,803%
11/03/2025 USD 420.000 437.294 0,20
Iceland Bondco plc, Reg. S 6,75%
15/07/2024 GBP 100.000 124.969 0,06
Nationwide Building Society, FRN, 144A
3,766% 08/03/2024 USD 420.000 428.755 0,20
Royal Bank of Scotland Group plc, FRN
3,498% 15/05/2023 USD 400.000 403.960 0,19
Royal Bank of Scotland Group plc, FRN
4,519% 25/06/2024 USD 200.000 208.331 0,10
Royal Bank of Scotland Group plc, FRN
4,269% 22/03/2025 USD 430.000 444.788 0,21
Tesco Corporate Treasury Services plc,
Reg. S 2,5% 01/07/2024 EUR 125.000 155.233 0,07
Vodafone Group plc 4,375% 30/05/2028 USD 470.000 505.988 0,24

5.068.482 2,37

Vereinigte Staaten von Amerika
Abbott Laboratories 3,4% 30/11/2023 USD 360.000 375.584 0,18
Aetna, Inc. 3,875% 15/08/2047 USD 255.000 231.354 0,11
AK Steel Corp. 7,625% 01/10/2021 USD 25.000 24.690 0,01
AK Steel Corp. 7% 15/03/2027 USD 10.000 8.129 0,00
Ally Financial, Inc. 4,125% 13/02/2022 USD 155.000 158.752 0,07
Ally Financial, Inc. 4,625% 19/05/2022 USD 35.000 36.469 0,02
Altria Group, Inc. 4,8% 14/02/2029 USD 115.000 123.795 0,06
Altria Group, Inc. 3,875% 16/09/2046 USD 225.000 200.784 0,09
American Axle & Manufacturing, Inc.
6,25% 01/04/2025 USD 170.000 169.227 0,08
American Express Co. 3,4% 27/02/2023 USD 600.000 620.718 0,29
American International Group, Inc.
3,875% 15/01/2035 USD 320.000 320.376 0,15
American Tower Corp., REIT 3,125%
15/01/2027 USD 199.000 197.235 0,09
American Tower Corp., REIT 3,6%
15/01/2028 USD 121.000 123.300 0,06
American Tower Corp., REIT 3,95%
15/03/2029 USD 25.000 26.034 0,01
American Tower Corp., REIT 3,8%
15/08/2029 USD 275.000 283.081 0,13
Anheuser-Busch Cos. LLC 4,7%
01/02/2036 USD 235.000 257.809 0,12
Anheuser-Busch Cos. LLC 4,9%
01/02/2046 USD 125.000 138.083 0,06
Anheuser-Busch InBev Worldwide, Inc.
4,15% 23/01/2025 USD 165.000 178.366 0,08
Anheuser-Busch InBev Worldwide, Inc.
4,375% 15/04/2038 USD 195.000 205.624 0,10
Anheuser-Busch InBev Worldwide, Inc.
4,439% 06/10/2048 USD 145.000 151.772 0,07
Anthem, Inc. 3,65% 01/12/2027 USD 295.000 306.001 0,14
Anthem, Inc. 4,375% 01/12/2047 USD 70.000 74.479 0,04
AT&T, Inc. 4,3% 15/02/2030 USD 215.000 229.526 0,11
AT&T, Inc. 4,3% 15/12/2042 USD 335.000 331.193 0,16
Baker Hughes a GE Co. LLC 3,337%
15/12/2027 USD 155.000 156.386 0,07
Bank of America Corp. 2,503%
21/10/2022 USD 330.000 330.762 0,16
BAT Capital Corp. 3,557% 15/08/2027 USD 325.000 323.515 0,15
BAT Capital Corp. 4,39% 15/08/2037 USD 190.000 180.572 0,08
Becton Dickinson and Co. 3,7%
06/06/2027 USD 8.000 8.350 0,00
Berkshire Hathaway Energy Co. 4,45%
15/01/2049 USD 95.000 107.310 0,05
Berkshire Hathaway Finance Corp. 4,25%
15/01/2049 USD 75.000 84.126 0,04
Boston Scientific Corp. 4% 01/03/2029 USD 220.000 237.774 0,11
Boston Scientific Corp. 4,7% 01/03/2049 USD 140.000 159.820 0,08
BP Capital Markets America, Inc. 3,41%
11/02/2026 USD 430.000 450.109 0,21
BP Capital Markets America, Inc. 3,119%
04/05/2026 USD 370.000 379.468 0,18
Buckeye Partners LP 4,125% 01/12/2027 USD 285.000 250.687 0,12
Buckeye Partners LP 5,6% 15/10/2044 USD 35.000 29.127 0,01
Burlington Northern Santa Fe LLC 3,9%
01/08/2046 USD 90.000 96.193 0,05
Clear Channel Worldwide Holdings, Inc.
6,5% 15/11/2022 USD 710.000 726.823 0,34
CNH Industrial Capital LLC 4,875%
01/04/2021 USD 200.000 207.034 0,10
Columbia Pipeline Group, Inc. 4,5%
01/06/2025 USD 305.000 328.162 0,15
Commonwealth Edison Co. 3,7%
01/03/2045 USD 90.000 92.033 0,04
Commonwealth Edison Co. 3,65%
15/06/2046 USD 190.000 193.045 0,09

CVS Health Corp. 4,1% 25/03/2025 USD 100.000 105.406 0,05
CVS Health Corp. 2,875% 01/06/2026 USD 290.000 284.406 0,13
CVS Health Corp. 4,3% 25/03/2028 USD 250.000 263.429 0,12
CVS Health Corp. 4,78% 25/03/2038 USD 55.000 57.269 0,03
Dana, Inc. 5,5% 15/12/2024 USD 195.000 199.782 0,09
Dominion Energy, Inc. 5,2% 15/08/2019 USD 80.000 80.264 0,04
Eli Lilly & Co. 3,875% 15/03/2039 USD 85.000 92.222 0,04
Eli Lilly & Co. 3,95% 15/03/2049 USD 155.000 168.192 0,08
Embarq Corp. 7,995% 01/06/2036 USD 175.000 169.664 0,08
Energy Transfer Operating LP 4,2%
15/04/2027 USD 300.000 312.048 0,15
Energy Transfer Operating LP 5,15%
01/02/2043 USD 30.000 30.208 0,01
Entergy Arkansas LLC 3,75% 15/02/2021 USD 70.000 71.439 0,03
Entergy Louisiana LLC 2,4% 01/10/2026 USD 130.000 126.823 0,06
Entergy Louisiana LLC 4% 15/03/2033 USD 60.000 66.329 0,03
Entergy Louisiana LLC 4,2% 01/09/2048 USD 145.000 160.232 0,08
Exelon Corp. 3,497% 01/06/2022 USD 109.000 111.623 0,05
FHLMC 6,75% 15/03/2031 USD 400.000 579.990 0,27
General Electric Co. 2,2% 09/01/2020 USD 100.000 99.795 0,05
General Electric Co. 4,125% 09/10/2042 USD 300.000 277.855 0,13
General Motors Co. 5% 01/04/2035 USD 408.000 400.827 0,19
General Motors Financial Co., Inc. 5,65%
17/01/2029 USD 125.000 136.959 0,06
GEO Group, Inc. (The), REIT 5,125%
01/04/2023 USD 75.000 68.416 0,03
GEO Group, Inc. (The), REIT 5,875%
15/10/2024 USD 95.000 84.550 0,04
GlaxoSmithKline Capital, Inc. 3,625%
15/05/2025 USD 35.000 37.241 0,02
Goldman Sachs Group, Inc. (The) 2,35%
15/11/2021 USD 385.000 384.299 0,18
Goldman Sachs Group, Inc. (The) 3,85%
26/01/2027 USD 550.000 574.511 0,27
HCA, Inc. 7,5% 15/02/2022 USD 280.000 309.301 0,15
HCA, Inc. 5,375% 01/02/2025 USD 555.000 599.836 0,28
HCP, Inc., REIT 3,875% 15/08/2024 USD 150.000 157.393 0,07
Hilton Worldwide Finance LLC 4,625%
01/04/2025 USD 80.000 81.864 0,04
Hilton Worldwide Finance LLC 4,875%
01/04/2027 USD 80.000 82.800 0,04
Keurig Dr Pepper, Inc. 2,55% 15/09/2026 USD 415.000 396.543 0,19
Kroger Co. (The) 3,875% 15/10/2046 USD 120.000 107.861 0,05
Level 3 Financing, Inc. 5,625%
01/02/2023 USD 154.000 155.671 0,07
Liberty Property LP, REIT 3,375%
15/06/2023 USD 20.000 20.537 0,01
Lowe’s Cos., Inc. 3,7% 15/04/2046 USD 75.000 70.531 0,03
Lowe’s Cos., Inc. 4,05% 03/05/2047 USD 93.000 92.434 0,04
Marathon Petroleum Corp. 4,75%
15/09/2044 USD 53.000 54.872 0,03
Martin Marietta Materials, Inc. 4,25%
15/12/2047 USD 90.000 84.110 0,04
McCormick & Co., Inc. 3,15% 15/08/2024 USD 80.000 81.806 0,04
MetLife, Inc. 4,125% 13/08/2042 USD 45.000 48.413 0,02
MetLife, Inc. 4,721% 15/12/2044 USD 30.000 34.979 0,02
MGM Resorts International 6%
15/03/2023 USD 380.000 412.480 0,19
Morgan Stanley 5,625% 23/09/2019 USD 380.000 382.622 0,18
MPLX LP 4,125% 01/03/2027 USD 160.000 167.204 0,08
MPLX LP 4,5% 15/04/2038 USD 95.000 95.749 0,05
MPLX LP 5,2% 01/03/2047 USD 45.000 48.479 0,02
Newfield Exploration Co. 5,75%
30/01/2022 USD 225.000 241.037 0,11
NextEra Energy Capital Holdings, Inc.
3,15% 01/04/2024 USD 140.000 143.807 0,07
NiSource, Inc. 5,65% 01/02/2045 USD 100.000 122.389 0,06
Noble Energy, Inc. 5,25% 15/11/2043 USD 75.000 81.367 0,04
Occidental Petroleum Corp. 3%
15/02/2027 USD 140.000 138.840 0,07
Oracle Corp. 2,65% 15/07/2026 USD 395.000 396.623 0,19
Oracle Corp. 4% 15/11/2047 USD 95.000 101.858 0,05
PacifiCorp 4,125% 15/01/2049 USD 180.000 198.156 0,09
Philip Morris International, Inc. 2,125%
10/05/2023 USD 265.000 262.155 0,12
Philip Morris International, Inc. 3,875%
21/08/2042 USD 125.000 124.581 0,06
Philip Morris International, Inc. 4,125%
04/03/2043 USD 40.000 40.771 0,02
Phillips 66 3,9% 15/03/2028 USD 210.000 221.255 0,10
Phillips 66 4,875% 15/11/2044 USD 26.000 29.081 0,01
Phillips 66 Partners LP 4,9% 01/10/2046 USD 45.000 47.968 0,02
Plains All American Pipeline LP 4,3%
31/01/2043 USD 10.000 9.067 0,00
Potomac Electric Power Co. 3,6%
15/03/2024 USD 185.000 194.681 0,09
Prudential Financial, Inc. 4,6%
15/05/2044 USD 145.000 165.976 0,08
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Reynolds Group Issuer, Inc. 5,75%
15/10/2020 USD 164.748 165.188 0,08
Rockwell Collins, Inc. 3,2% 15/03/2024 USD 709.000 728.565 0,34
Sempra Energy 3,4% 01/02/2028 USD 180.000 179.601 0,08
Sherwin-Williams Co. (The) 2,75%
01/06/2022 USD 155.000 156.494 0,07
Southern California Edison Co. 4,125%
01/03/2048 USD 163.000 164.400 0,08
Southern California Edison Co. 3,6%
01/02/2045 USD 71.000 66.110 0,03
Southwestern Electric Power Co. 3,9%
01/04/2045 USD 200.000 199.999 0,09
Spectrum Brands, Inc. 5,75% 15/07/2025 USD 195.000 202.958 0,10
Sprint Capital Corp. 8,75% 15/03/2032 USD 195.000 226.465 0,11
Sprint Corp. 7,625% 15/02/2025 USD 200.000 212.060 0,10
Sprint Corp. 7,875% 15/09/2023 USD 600.000 651.684 0,31
Sunoco Logistics Partners Operations LP
5,3% 01/04/2044 USD 35.000 36.042 0,02
Sunoco Logistics Partners Operations LP
5,35% 15/05/2045 USD 240.000 250.169 0,12
SunTrust Banks, Inc. 4% 01/05/2025 USD 350.000 374.664 0,18
Tenet Healthcare Corp. 8,125%
01/04/2022 USD 245.000 257.709 0,12
Tenet Healthcare Corp. 6,75%
15/06/2023 USD 305.000 308.593 0,14
Thermo Fisher Scientific, Inc. 2,95%
19/09/2026 USD 85.000 85.564 0,04
Union Pacific Corp. 4,3% 01/03/2049 USD 55.000 60.886 0,03
United Rentals North America, Inc.
4,625% 15/10/2025 USD 240.000 243.696 0,11
United Rentals North America, Inc.
4,875% 15/01/2028 USD 175.000 178.496 0,08
United Technologies Corp. 3,95%
16/08/2025 USD 50.000 53.866 0,03
United Technologies Corp. 4,125%
16/11/2028 USD 530.000 581.211 0,27
US Treasury 2,375% 15/04/2021 USD 4.365.000 4.408.821 2,06
US Treasury 2,25% 30/04/2021 USD 1.530.000 1.542.670 0,72
US Treasury 2,875% 15/11/2021 USD 300.000 307.828 0,14
US Treasury 2,5% 15/01/2022 USD 1.240.000 1.263.105 0,59
US Treasury 2,5% 15/02/2022 USD 2.000.000 2.038.750 0,95
US Treasury 2,375% 15/03/2022 USD 3.545.000 3.606.761 1,69
US Treasury 2,125% 15/05/2022 USD 2.952.000 2.984.288 1,40
US Treasury 2,875% 31/10/2023 USD 1.215.000 1.271.336 0,60
US Treasury 2,625% 31/12/2023 USD 3.520.000 3.650.350 1,71
US Treasury 2,5% 31/01/2024 USD 890.000 918.647 0,43
US Treasury 2,375% 29/02/2024 USD 744.200 764.695 0,36
US Treasury 2,25% 30/04/2024 USD 1.580.000 1.614.748 0,76
US Treasury 2,625% 31/01/2026 USD 640.000 669.600 0,31
US Treasury 2,375% 15/05/2027 USD 4.775.000 4.928.695 2,31
US Treasury 2,75% 15/02/2028 USD 2.205.000 2.340.745 1,10
US Treasury 2,875% 15/08/2028 USD 1.690.000 1.812.921 0,85
US Treasury 3,125% 15/11/2028 USD 3.052.800 3.342.578 1,57
US Treasury 2,625% 15/02/2029 USD 3.021.600 3.180.470 1,49
US Treasury 2,375% 15/05/2029 USD 535.000 551.844 0,26
US Treasury 4,5% 15/02/2036 USD 516.000 679.669 0,32
US Treasury 3,75% 15/11/2043 USD 965.000 1.184.990 0,55
US Treasury 3% 15/11/2045 USD 2.509.000 2.738.338 1,28
US Treasury 2,25% 15/08/2046 USD 3.161.000 2.978.008 1,39
US Treasury 3% 15/02/2047 USD 1.420.000 1.553.569 0,73
US Treasury 2,75% 15/08/2047 USD 1.485.000 1.545.792 0,72
US Treasury 2,75% 15/11/2047 USD 645.000 671.455 0,31
US Treasury 3% 15/02/2048 USD 1.356.000 1.481.324 0,69
US Treasury 3,125% 15/05/2048 USD 675.000 755.578 0,35
US Treasury 3,375% 15/11/2048 USD 1.035.000 1.214.912 0,57
US Treasury 3% 15/02/2049 USD 39.900 43.691 0,02
US Treasury 2,875% 15/05/2049 USD 1.331.000 1.423.650 0,67
Verizon Communications, Inc. 3,85%
01/11/2042 USD 170.000 173.804 0,08
Walmart, Inc. 3,7% 26/06/2028 USD 150.000 163.511 0,08
Warner Media LLC 2,95% 15/07/2026 USD 160.000 155.404 0,07
Warner Media LLC 3,8% 15/02/2027 USD 190.000 189.195 0,09
Wells Fargo & Co. 3,75% 24/01/2024 USD 410.000 431.064 0,20
Wells Fargo & Co. 4,9% 17/11/2045 USD 130.000 150.287 0,07
Wells Fargo & Co. 4,4% 14/06/2046 USD 250.000 269.713 0,13
Whiting Petroleum Corp. 5,75%
15/03/2021 USD 255.000 256.953 0,12
Zayo Group LLC 6,375% 15/05/2025 USD 205.000 209.647 0,10

84.916.379 39,76

Britische Jungferninseln
China Cinda Finance 2015 I Ltd., Reg. S
3,125% 23/04/2020 USD 290.000 290.739 0,14
Voyage Bonds Ltd., Reg. S 3,375%
28/09/2022 USD 200.000 199.928 0,09

490.667 0,23

Anleihen insgesamt 111.224.193 52,07

Aktien

Kanada
Advanz Pharma Corp. CAD 664 10.866 0,01

10.866 0,01

Vereinigte Staaten von Amerika
Avaya Holdings Corp. USD 2.561 29.810 0,02
Clear Channel Outdoor Holdings, Inc. USD 6.027 27.875 0,01
iHeartMedia, Inc. ‘A’ USD 301 4.665 0,00

62.350 0,03

Aktien insgesamt 73.216 0,04

Börsennotierte Wertpapiere und Geldmarktinstrumente
insgesamt

111.297.409 52,11

An sonstigen geregelten Märkten gehandelte übertragbare Wertpapiere und
Geldmarktinstrumente

Anleihen

Australien
Commonwealth Bank of Australia, 144A
3,35% 04/06/2024 USD 390.000 405.105 0,19
Macquarie Group Ltd., FRN, 144A 3,189%
28/11/2023 USD 675.000 683.272 0,32
Westpac Banking Corp., FRN 4,322%
23/11/2031 USD 160.000 165.418 0,08

1.253.795 0,59

Kanada
Advanz Pharma Corp. 8% 06/09/2024 USD 108.000 105.570 0,05
Bank of Montreal, FRN 3,803%
15/12/2032 USD 250.000 252.531 0,12
Bank of Montreal 3,3% 05/02/2024 USD 500.000 517.568 0,24
Bausch Health Cos., Inc., 144A 5,875%
15/05/2023 USD 62.000 62.682 0,03
Bausch Health Cos., Inc., 144A 7%
15/03/2024 USD 90.000 95.734 0,04
Canadian Imperial Bank of Commerce
3,1% 02/04/2024 USD 450.000 459.848 0,22
Garda World Security Corp., 144A 8,75%
15/05/2025 USD 50.000 49.625 0,02
Videotron Ltd., 144A 5,375% 15/06/2024 USD 500.000 536.875 0,25

2.080.433 0,97

Frankreich
BPCE SA, 144A 3,5% 23/10/2027 USD 255.000 259.802 0,12
BPCE SA, FRN, 144A 3,676% 12/09/2023 USD 295.000 296.097 0,14
Credit Agricole SA, 144A 3,25%
04/10/2024 USD 355.000 361.136 0,17

917.035 0,43

Italien
Eni SpA, 144A 4,25% 09/05/2029 USD 200.000 210.586 0,10

210.586 0,10

Luxemburg
INEOS Group Holdings SA, 144A 5,625%
01/08/2024 USD 200.000 204.295 0,10
Intelsat Jackson Holdings SA, 144A 8,5%
15/10/2024 USD 42.000 41.681 0,02

245.976 0,12

Mexiko
Mexichem SAB de CV, Reg. S 4,875%
19/09/2022 USD 700.000 735.301 0,35
Petroleos Mexicanos 5,5% 27/06/2044 USD 140.000 111.812 0,05

847.113 0,40
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Niederlande
Enel Finance International NV, 144A 3,5%
06/04/2028 USD 230.000 227.057 0,10
Sensata Technologies BV, 144A 5,625%
01/11/2024 USD 230.000 248.975 0,12
Siemens Financieringsmaatschappij NV,
144A 2,35% 15/10/2026 USD 260.000 253.295 0,12

729.327 0,34

Supranational
Ardagh Packaging Finance plc, 144A
4,25% 15/09/2022 USD 200.000 202.365 0,09

202.365 0,09

Großbritannien
BAT International Finance plc, 144A
2,75% 15/06/2020 USD 85.000 85.179 0,04

85.179 0,04

Vereinigte Staaten von Amerika
ACE Cash Express, Inc., 144A 12%
15/12/2022 USD 69.000 61.410 0,03
Ahern Rentals, Inc., 144A 7,375%
15/05/2023 USD 100.000 88.500 0,04
Amazon.com, Inc. 3,15% 22/08/2027 USD 250.000 261.829 0,12
American Woodmark Corp., 144A 4,875%
15/03/2026 USD 140.000 137.900 0,06
Anixter, Inc., 144A 6% 01/12/2025 USD 135.000 146.138 0,07
Apple, Inc. 2,5% 09/02/2025 USD 235.000 237.198 0,11
Apple, Inc. 2,45% 04/08/2026 USD 160.000 159.195 0,07
Aviation Capital Group LLC, 144A 2,875%
20/01/2022 USD 105.000 105.676 0,05
Avis Budget Car Rental LLC, 144A 5,25%
15/03/2025 USD 195.000 195.975 0,09
Banff Merger Sub, Inc., 144A 9,75%
01/09/2026 USD 32.000 28.080 0,01
Bank of America Corp., FRN 3,004%
20/12/2023 USD 345.000 350.863 0,16
Bank of America Corp., FRN 3,864%
23/07/2024 USD 415.000 435.825 0,20
Bank of America Corp., FRN 3,705%
24/04/2028 USD 644.000 675.427 0,32
Bank of America Corp., FRN 3,419%
20/12/2028 USD 368.000 378.287 0,18
Bank of America Corp., FRN 3,974%
07/02/2030 USD 200.000 214.126 0,10
Bank of New York Mellon Corp. (The),
FRN 2,661% 16/05/2023 USD 115.000 115.870 0,05
Bristol-Myers Squibb Co., 144A 2,9%
26/07/2024 USD 299.000 305.959 0,14
Bristol-Myers Squibb Co., 144A 3,4%
26/07/2029 USD 180.000 188.094 0,09
Bristol-Myers Squibb Co., 144A 4,25%
26/10/2049 USD 165.000 180.815 0,08
Brooklyn Union Gas Co. (The), 144A
4,273% 15/03/2048 USD 135.000 147.664 0,07
Buckeye Partners LP, FRN 6,375%
22/01/2078 USD 25.000 18.311 0,01
California Resources Corp., 144A 8%
15/12/2022 USD 65.000 48.913 0,02
CCO Holdings LLC, 144A 5,875%
01/04/2024 USD 100.000 104.551 0,05
CCO Holdings LLC, 144A 5,375%
01/05/2025 USD 575.000 596.166 0,28
CCO Holdings LLC, 144A 5,125%
01/05/2027 USD 200.000 207.264 0,10
CDW LLC 5,5% 01/12/2024 USD 155.000 165.463 0,08
Celgene Corp. 4,55% 20/02/2048 USD 90.000 101.871 0,05
Central Garden & Pet Co. 5,125%
01/02/2028 USD 140.000 137.607 0,06
Cigna Corp., 144A 3,4% 17/09/2021 USD 195.000 198.858 0,09
Citigroup, Inc., FRN 3,142% 24/01/2023 USD 200.000 203.255 0,10
Citigroup, Inc., FRN 2,876% 24/07/2023 USD 680.000 688.157 0,32
Citigroup, Inc., FRN 4,044% 01/06/2024 USD 240.000 253.542 0,12
Citigroup, Inc., FRN 3,887% 10/01/2028 USD 860.000 909.773 0,43
Citigroup, Inc., FRN 3,52% 27/10/2028 USD 75.000 77.370 0,04
Citigroup, Inc., FRN 5,95% Perpetual USD 63.000 64.258 0,03
Clear Channel Worldwide Holdings, Inc.,
144A 9,25% 15/02/2024 USD 32.000 34.680 0,02
Cleveland Electric Illuminating Co. (The),
144A 3,5% 01/04/2028 USD 145.000 147.034 0,07
Cleveland Electric Illuminating Co. (The),
144A 4,55% 15/11/2030 USD 115.000 126.395 0,06
CNG Holdings, Inc., 144A 12,5%
15/06/2024 USD 85.000 82.025 0,04
Comcast Corp. 2,35% 15/01/2027 USD 1.500.000 1.460.108 0,68
Comcast Corp. 3,4% 15/07/2046 USD 190.000 181.802 0,08

CommScope Technologies LLC, 144A 6%
15/06/2025 USD 380.000 356.562 0,17
Community Health Systems, Inc., 144A
8,125% 30/06/2024 USD 105.000 78.225 0,04
Community Health Systems, Inc., 144A
8% 15/03/2026 USD 75.000 72.375 0,03
CSC Holdings LLC, 144A 6,625%
15/10/2025 USD 200.000 213.725 0,10
CSX Corp. 4,25% 15/03/2029 USD 320.000 355.194 0,17
CSX Corp. 3,8% 01/11/2046 USD 35.000 35.480 0,02
Curo Group Holdings Corp., 144A 8,25%
01/09/2025 USD 94.000 78.020 0,04
CVS Pass-Through Trust, 144A 7,507%
10/01/2032 USD 51.793 62.541 0,03
Darden Restaurants, Inc. 4,55%
15/02/2048 USD 20.000 20.092 0,01
Dell International LLC, 144A 5,45%
15/06/2023 USD 50.000 53.837 0,03
Dell International LLC, 144A 6,02%
15/06/2026 USD 110.000 120.855 0,06
DISH DBS Corp. 5% 15/03/2023 USD 555.000 534.448 0,25
DISH DBS Corp. 5,875% 15/11/2024 USD 150.000 141.633 0,07
Downstream Development Authority of
the Quapaw Tribe of Oklahoma, 144A
10,5% 15/02/2023 USD 80.000 84.600 0,04
Emera US Finance LP 3,55% 15/06/2026 USD 90.000 91.841 0,04
Emera US Finance LP 4,75% 15/06/2046 USD 155.000 166.854 0,08
Enterprise Development Authority (The),
144A 12% 15/07/2024 USD 70.000 75.950 0,04
Envision Healthcare Corp., 144A 8,75%
15/10/2026 USD 3.000 2.040 0,00
EP Energy LLC, 144A 9,375% 01/05/2024 USD 108.000 27.000 0,01
EP Energy LLC, 144A 8% 29/11/2024 USD 60.000 40.539 0,02
EP Energy LLC, 144A 7,75% 15/05/2026 USD 51.000 45.390 0,02
FHLMC, Series K-1510 ‘A2’ 3,718%
25/01/2031 USD 480.000 525.892 0,25
FHLMC, IO, Series 4056 ‘BI’ 3%
15/05/2027 USD 36.264 2.744 0,00
FHLMC, IO, Series 4097 ‘HI’ 3%
15/08/2027 USD 97.095 8.576 0,00
FHLMC, IO, Series 4323 ‘IW’ 3,5%
15/04/2028 USD 58.099 4.603 0,00
FHLMC, IO, Series 4207 ‘JI’ 3%
15/05/2028 USD 59.269 5.357 0,00
FHLMC, Series 3859 ‘PD’ 3,5%
15/11/2039 USD 699.417 706.085 0,33
FHLMC G01589 5% 01/09/2033 USD 34.020 36.994 0,02
FHLMC G08711 3,5% 01/06/2046 USD 1.621.797 1.662.945 0,78
FHLMC G08831 4% 01/08/2048 USD 6.472.677 6.709.419 3,14
FHLMC G08872 4% 01/04/2049 USD 3.371.153 3.496.197 1,64
FHLMC G16582 2,5% 01/06/2028 USD 378.261 381.943 0,18
FHLMC G60081 4% 01/06/2045 USD 196.178 207.857 0,10
FHLMC G61215 3,5% 01/08/2044 USD 900.508 929.687 0,44
FHLMC G61237 3,5% 01/08/2046 USD 284.322 293.526 0,14
FHLMC J10977 4,5% 01/10/2019 USD 232 237 0,00
FHLMC Q08052 3,5% 01/05/2042 USD 14.589 15.156 0,01
FHLMC Q08418 3,5% 01/05/2042 USD 45.259 46.626 0,02
FHLMC Q10023 3,5% 01/08/2042 USD 26.971 27.847 0,01
FHLMC Q10324 3,5% 01/08/2042 USD 34.656 35.781 0,02
FHLMC Q34742 3,5% 01/07/2045 USD 110.267 115.444 0,05
FHLMC Q38373 3,5% 01/01/2046 USD 544.553 563.794 0,26
FHLMC Q56064 4% 01/05/2048 USD 1.721.662 1.792.435 0,84
FHLMC V60906 3% 01/09/2030 USD 239.654 245.544 0,11
First Data Corp., 144A 5,375%
15/08/2023 USD 255.000 259.628 0,12
First Data Corp., 144A 5,75% 15/01/2024 USD 210.000 215.961 0,10
FNMA, IO, Series 366 ‘18’ 4% 25/11/2020 USD 210 4 0,00
FNMA, IO, Series 2010-116 ‘BI’ 5%
25/08/2020 USD 2.215 14 0,00
FNMA, IO, Series 421 ‘C3’ 4% 25/07/2030 USD 376.926 44.999 0,02
FNMA, IO, Series 390 ‘C7’ 4% 25/07/2023 USD 392 17 0,00
FNMA, IO, Series 390 ‘C8’ 4,5%
25/07/2023 USD 1.148 56 0,00
FNMA, IO, Series 2009-95 ‘HI’ 6%
25/12/2038 USD 3.991 168 0,00
FNMA, IO, FRN, Series 2008-17 ‘KS’
3,946% 25/11/2037 USD 16.844 2.045 0,00
FNMA BF0144 3,5% 01/10/2056 USD 330.893 340.191 0,16
FNMA BL0517 4,04% 01/12/2030 USD 500.000 567.520 0,27
FNMA BL0872 4,08% 01/01/2034 USD 320.000 369.205 0,17
FNMA BL1683 3,56% 01/02/2029 USD 560.000 610.068 0,29
FNMA REMIC, IO, FRN, Series 2016-63
‘AS’ 3,596% 25/09/2046 USD 770.166 146.165 0,07
FNMA REMIC, IO, Series 2012-145 ‘EI’ 3%
25/01/2028 USD 72.869 5.383 0,00
FNMA REMIC, IO, Series 2003-22 ‘IO’ 6%
25/04/2033 USD 8.044 1.829 0,00
FNMA REMIC, Series 2017-49 ‘JA’ 4%
25/07/2053 USD 722.105 757.695 0,35
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FNMA REMIC, IO, Series 2014-13 ‘KI’ 3,5%
25/03/2029 USD 115.094 11.541 0,01
FNMA REMIC, Series 2017-46 ‘LB’ 3,5%
25/12/2052 USD 773.593 801.128 0,37
FNMA REMIC, IO, Series 2013-28 ‘MI’ 4%
25/05/2042 USD 616.145 56.779 0,03
FNMA REMIC, IO, Series 2014-91 ‘PI’ 4,5%
25/02/2038 USD 798.383 32.165 0,01
FNMA REMIC, IO, FRN, Series 2012-17 ‘SL’
4,196% 25/03/2032 USD 1.527.958 233.634 0,11
FNMA REMIC, IO, Series 2013-10 ‘YI’ 3%
25/02/2028 USD 65.784 4.984 0,00
Frontier Communications Corp., 144A
8,5% 01/04/2026 USD 146.000 142.113 0,07
Frontier Communications Corp. 6,875%
15/01/2025 USD 320.000 178.898 0,08
Gilead Sciences, Inc. 4,15% 01/03/2047 USD 110.000 115.248 0,05
GNMA, IO, Series 2012-138 ‘AI’ 4%
16/11/2042 USD 1.902.708 372.400 0,17
GNMA, Series 2010-116 ‘GW’ 3%
20/12/2039 USD 121.661 123.768 0,06
GNMA, Series 2013-26 ‘KD’ 2,5%
16/02/2043 USD 400.000 386.869 0,18
GNMA, Series 2014-58 ‘ME’ 4%
16/04/2044 USD 450.000 501.399 0,23
GNMA, Series 2012-77 ‘MY’ 2,5%
20/06/2042 USD 530.000 514.796 0,24
GNMA, Series 2013-170 ‘MZ’ 2,25%
20/11/2043 USD 744.856 614.269 0,29
GNMA, Series 2009-116 ‘NC’ 3%
16/05/2037 USD 20.713 20.708 0,01
GNMA, Series 2012-137 ‘PB’ 2%
20/11/2042 USD 914.568 811.970 0,38
GNMA, Series 2010-62 ‘PE’ 3,5%
20/04/2039 USD 51.197 51.583 0,02
GNMA, Series 2013-6 ‘PE’ 2% 20/01/2043 USD 1.719.000 1.539.234 0,72
GNMA, Series 2013-88 ‘QB’ 2,5%
20/06/2043 USD 1.470.000 1.419.924 0,66
GNMA, IO, FRN, Series 2015-144 ‘SA’
3,817% 20/10/2045 USD 759.962 158.186 0,07
GNMA 4746 4,5% 20/07/2040 USD 22.469 23.974 0,01
GNMA 4834 4,5% 20/10/2040 USD 36.950 39.423 0,02
GNMA 745151 4,5% 15/06/2040 USD 438.093 472.949 0,22
GNMA MA1922 5% 20/05/2044 USD 15.234 16.723 0,01
GNMA MA3036 4,5% 20/08/2045 USD 115.283 122.018 0,06
GNMA MA3312 4,5% 20/12/2045 USD 106.805 113.215 0,05
Goldman Sachs Group, Inc. (The), FRN
2,876% 31/10/2022 USD 360.000 362.513 0,17
Goldman Sachs Group, Inc. (The), FRN
2,908% 05/06/2023 USD 105.000 106.076 0,05
Goldman Sachs Group, Inc. (The), FRN
2,905% 24/07/2023 USD 485.000 489.782 0,23
Goldman Sachs Group, Inc. (The), FRN
3,814% 23/04/2029 USD 660.000 687.096 0,32
Goodman US Finance Three LLC, REIT,
144A 3,7% 15/03/2028 USD 250.000 251.343 0,12
Harris Corp. 4,4% 15/06/2028 USD 190.000 208.022 0,10
Hertz Corp. (The), 144A 7,625%
01/06/2022 USD 175.000 181.652 0,08
Hertz Corp. (The), 144A 5,5% 15/10/2024 USD 80.000 76.165 0,04
iHeartCommunications, Inc. 8,375%
01/05/2027 USD 26.272 27.711 0,01
Infor US, Inc. 6,5% 15/05/2022 USD 375.000 382.178 0,18
Jersey Central Power & Light Co., 144A
4,3% 15/01/2026 USD 80.000 85.712 0,04
Kraft Heinz Foods Co. 5,2% 15/07/2045 USD 155.000 161.875 0,08
LB-UBS Commercial Mortgage Trust, FRN,
Series 2006-C6 ‘AJ’ 5,452% 15/09/2039 USD 410.189 289.339 0,14
LMREC, Inc., FRN, Series 2016-CRE2 ‘A’,
144A 4,181% 24/11/2031 USD 314.436 316.746 0,15
Microsoft Corp. 4,1% 06/02/2037 USD 300.000 341.751 0,16
Morgan Stanley, FRN 3,737%
24/04/2024 USD 210.000 218.984 0,10
Morgan Stanley, FRN 3,591% 22/07/2028 USD 440.000 457.204 0,21
Morgan Stanley, FRN 3,772% 24/01/2029 USD 230.000 241.736 0,11
Morgan Stanley, FRN 4,431% 23/01/2030 USD 150.000 165.940 0,08
Morgan Stanley 2,8% 16/06/2020 USD 1.335.000 1.340.547 0,63
Mosaic Co. (The) 4,05% 15/11/2027 USD 207.000 212.596 0,10
National Rural Utilities Cooperative
Finance Corp. 2,95% 07/02/2024 USD 310.000 318.223 0,15
National Rural Utilities Cooperative
Finance Corp. 4,3% 15/03/2049 USD 20.000 22.503 0,01
Neiman Marcus Group Ltd. LLC, 144A
14% 25/04/2024 USD 109.217 90.923 0,04
Neiman Marcus Group Ltd. LLC, 144A 8%
25/10/2024 USD 172.000 71.796 0,03
Netflix, Inc. 4,875% 15/04/2028 USD 140.000 144.888 0,07
New Albertsons LP 8% 01/05/2031 USD 75.000 73.807 0,03
New York City Water & Sewer System
5,724% 15/06/2042 USD 145.000 203.784 0,10

Norfolk Southern Corp. 4,15%
28/02/2048 USD 160.000 171.650 0,08
PetSmart, Inc., 144A 7,125% 15/03/2023 USD 78.000 72.112 0,03
PetSmart, Inc., 144A 5,875% 01/06/2025 USD 105.000 100.188 0,05
Polaris Intermediate Corp., 144A 8,5%
01/12/2022 USD 50.000 44.950 0,02
Port Authority of New York & New Jersey
4,458% 01/10/2062 USD 70.000 83.884 0,04
Port of Portland 4,237% 01/07/2049 USD 180.000 188.305 0,09
Reynolds Group Issuer, Inc. 6,875%
15/02/2021 USD 34.654 34.794 0,02
Sabine Pass Liquefaction LLC 5,625%
15/04/2023 USD 150.000 163.296 0,08
Sabre GLBL, Inc., 144A 5,375%
15/04/2023 USD 225.000 230.625 0,11
Schlumberger Holdings Corp., 144A 4%
21/12/2025 USD 20.000 21.164 0,01
Schlumberger Holdings Corp., 144A 3,9%
17/05/2028 USD 450.000 466.031 0,22
Sierra Pacific Power Co. 2,6%
01/05/2026 USD 225.000 222.339 0,10
Sinclair Television Group, Inc., 144A
5,625% 01/08/2024 USD 200.000 205.822 0,10
Sirius XM Radio, Inc., 144A 6%
15/07/2024 USD 325.000 335.520 0,16
Southwestern Public Service Co. 3,7%
15/08/2047 USD 130.000 131.953 0,06
Standard Industries, Inc., 144A 4,75%
15/01/2028 USD 80.000 79.402 0,04
Staples, Inc., 144A 10,75% 15/04/2027 USD 51.000 50.342 0,02
State of California 7,55% 01/04/2039 USD 80.000 126.810 0,06
Talen Energy Supply LLC 6,5%
01/06/2025 USD 24.000 20.653 0,01
Tampa Electric Co. 4,45% 15/06/2049 USD 125.000 138.415 0,06
Team Health Holdings, Inc., 144A 6,375%
01/02/2025 USD 132.000 99.660 0,05
Time Warner Cable LLC 5,5% 01/09/2041 USD 165.000 173.143 0,08
Time Warner Cable LLC 4,5% 15/09/2042 USD 170.000 158.407 0,07
T-Mobile USA, Inc. 6,5% 15/01/2026 USD 365.000 393.813 0,18
Trans-Allegheny Interstate Line Co., 144A
3,85% 01/06/2025 USD 295.000 311.770 0,15
Ultra Resources, Inc. 11% 12/07/2024 USD 258.000 98.040 0,05
UMBS 190360 5% 01/08/2035 USD 89.302 97.695 0,05
UMBS 787565 7,5% 01/03/2035 USD 22.333 22.774 0,01
UMBS 889183 5,5% 01/09/2021 USD 1.348 1.351 0,00
UMBS 890720 4,5% 01/07/2044 USD 804.244 864.152 0,40
UMBS 890812 3,5% 01/01/2047 USD 234.560 244.287 0,11
UMBS 890870 3,5% 01/08/2032 USD 926.169 959.728 0,45
UMBS AB2812 4,5% 01/04/2041 USD 542.228 582.471 0,27
UMBS AB4051 4% 01/12/2041 USD 92.529 97.984 0,05
UMBS AB5473 3,5% 01/06/2042 USD 289.017 298.220 0,14
UMBS AI1193 4,5% 01/04/2041 USD 1.109.923 1.192.848 0,56
UMBS AI9856 5% 01/09/2041 USD 43.612 47.399 0,02
UMBS AK4520 4% 01/03/2042 USD 38.080 40.043 0,02
UMBS AK6740 4% 01/03/2042 USD 1.380.624 1.462.010 0,68
UMBS AL2922 4% 01/12/2042 USD 60.254 63.361 0,03
UMBS AL6146 3,5% 01/01/2030 USD 692.139 717.381 0,34
UMBS AL7522 4,5% 01/06/2044 USD 440.303 473.166 0,22
UMBS AL8709 4% 01/05/2044 USD 1.085.805 1.141.640 0,53
UMBS AL8832 4,5% 01/10/2042 USD 270.772 292.388 0,14
UMBS AL9043 3,5% 01/09/2046 USD 824.780 859.149 0,40
UMBS AL9514 4% 01/02/2043 USD 99.251 104.354 0,05
UMBS AL9566 3,5% 01/06/2046 USD 2.911 3.052 0,00
UMBS AL9750 4% 01/03/2044 USD 139.091 146.231 0,07
UMBS AP4093 3,5% 01/09/2042 USD 22.190 23.039 0,01
UMBS AP4392 3,5% 01/08/2042 USD 41.783 43.333 0,02
UMBS AS2700 4% 01/06/2044 USD 457.839 485.120 0,23
UMBS AS3134 3,5% 01/08/2044 USD 474.505 492.076 0,23
UMBS AS5640 3,5% 01/08/2045 USD 559.269 579.987 0,27
UMBS AS6190 3,5% 01/11/2045 USD 419.511 434.082 0,20
UMBS AS8011 2,5% 01/09/2031 USD 530.852 535.258 0,25
UMBS AS8388 2,5% 01/11/2031 USD 373.209 376.307 0,18
UMBS AS8496 3,5% 01/01/2047 USD 4.872.541 5.051.747 2,36
UMBS BC2863 2,5% 01/09/2031 USD 541.881 546.379 0,26
UMBS BJ9252 4% 01/06/2048 USD 2.035.111 2.111.983 0,99
UMBS BM3329 3,5% 01/01/2045 USD 650.833 676.119 0,32
UMBS BM3681 2,5% 01/05/2030 USD 426.318 431.159 0,20
UMBS BM3779 3,5% 01/05/2046 USD 787.954 807.727 0,38
UMBS BM3780 3,5% 01/01/2046 USD 293.426 307.077 0,14
UMBS BM3785 3,5% 01/07/2043 USD 96.294 100.599 0,05
UMBS BM3786 3,5% 01/07/2047 USD 695.494 717.546 0,34
UMBS BM3789 3,5% 01/12/2042 USD 257.437 265.400 0,12
UMBS CA1054 3,5% 01/01/2048 USD 1.922.803 1.971.764 0,92
UMBS MA3238 3,5% 01/01/2048 USD 2.405.962 2.470.197 1,16
UMBS MA3283 3% 01/02/2033 USD 836.042 853.294 0,40
UMBS MA3356 3,5% 01/05/2048 USD 734.428 753.551 0,35
UMBS MA3521 4% 01/11/2048 USD 526.838 544.928 0,26
UMBS MA3693 4% 01/07/2049 USD 670.000 695.031 0,33
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Anlagen Währung
Anzahl/

Nennwert
Marktwert

USD

% des
Netto-

vermö-
gens Anlagen Währung

Anzahl/
Nennwert

Marktwert
USD

% des
Netto-

vermö-
gens



United Airlines Pass-Through Trust ‘AA’
3,5% 01/09/2031 USD 196.518 201.844 0,09
Uniti Group LP, REIT, 144A 6%
15/04/2023 USD 200.000 191.500 0,09
Verizon Communications, Inc., 144A
4,016% 03/12/2029 USD 720.000 780.649 0,37
Vertiv Group Corp., 144A 9,25%
15/10/2024 USD 65.000 62.725 0,03
Viacom, Inc., FRN 5,875% 28/02/2057 USD 25.000 25.494 0,01
Viacom, Inc., FRN 6,25% 28/02/2057 USD 20.000 20.692 0,01
Viacom, Inc. 4,375% 15/03/2043 USD 90.000 88.254 0,04
Volkswagen Group of America Finance
LLC, 144A 4,25% 13/11/2023 USD 390.000 411.013 0,19
Windstream Services LLC, 144A 8,625%
31/10/2025§ USD 53.000 54.203 0,03

87.370.711 40,90

Anleihen insgesamt 93.942.520 43,98

Wandelanleihen

Vereinigte Staaten von Amerika
DISH Network Corp. 3,375% 15/08/2026 USD 40.000 38.920 0,02

38.920 0,02

Wandelanleihen insgesamt 38.920 0,02

Aktien

Vereinigte Staaten von Amerika
MYT Holding Co. Preference, 144A USD 32.973 30.418 0,01

30.418 0,01

Aktien insgesamt 30.418 0,01

An sonstigen geregelten Märkten gehandelte übertragbare
Wertpapiere und Geldmarktinstrumente insgesamt

94.011.858 44,01

Sonstige übertragbare Wertpapiere und Geldmarktinstrumente

Anleihen

Vereinigte Staaten von Amerika
Avaya, Inc., 144A 7% 01/04/2049 * USD 265.000 27 0,00
Clear Channel Communication 9%
15/12/2019 * USD 240.000 0 0,00

27 0,00

Anleihen insgesamt 27 0,00

Aktien

Vereinigte Staaten von Amerika
Claires Holdings GmbH * USD 41 26.650 0,01
Claire’s Stores, Inc. Preference * USD 24 38.400 0,02

65.050 0,03

Aktien insgesamt 65.050 0,03

Optionsscheine

Vereinigte Staaten von Amerika
iHeartCommunications, Inc. 31/12/2019 * USD 2.264 36.224 0,02

36.224 0,02

Optionsscheine insgesamt 36.224 0,02

Sonstige übertragbare Wertpapiere und Geldmarktinstrumente
insgesamt

101.301 0,05

Wertpapierbestand insgesamt 205.410.568 96,17

Bankguthaben 6.766.645 3,17

Andere Aktiva/(Passiva) 1.421.326 0,66

Nettovermögen insgesamt 213.598.539 100,00

* Wertpapier wird nach Weisung des Verwaltungsrats zum Zeitwert bewertet.
§ Wertpapier ist derzeit in Zahlungsverzug.

Geografische Aufteilung des Wertpapierbestandes zum
30. Juni 2019

% des Netto-
vermögens

Vereinigte Staaten von Amerika 80,77
Großbritannien 2,41
Mexiko 1,97
Kanada 1,24
Italien 1,07
Schweiz 0,88
Australien 0,75
Chile 0,67
Irland 0,61
Katar 0,59
Kaimaninseln 0,57
Hongkong 0,55
Kasachstan 0,51
Frankreich 0,49
Bermuda 0,41
Niederlande 0,40
Supranational 0,39
Kolumbien 0,32
Indien 0,24
Ägypten 0,24
Mauritius 0,24
Macau 0,24
Britische Jungferninseln 0,23
Luxemburg 0,21
Costa Rica 0,09
Dominikanische Republik 0,08
Wertpapierbestand insgesamt 96,17
Bankguthaben und andere Aktiva/(Passiva) 3,83

Summe 100,00

Geografische Aufteilung des Wertpapierbestandes zum
31. Dezember 2018

% des Netto-
vermögens

Vereinigte Staaten von Amerika 73,72
Kanada 2,34
Mexiko 2,25
Großbritannien 2,18
Kaimaninseln 1,39
Hongkong 0,99
Schweiz 0,96
Irland 0,90
Frankreich 0,89
Deutschland 0,89
Australien 0,83
Kasachstan 0,75
Chile 0,70
Katar 0,65
Indien 0,61
Niederlande 0,51
Bermuda 0,47
Luxemburg 0,46
Italien 0,38
Kolumbien 0,36
Supranational 0,32
Macau 0,27
Ägypten 0,26
Britische Jungferninseln 0,15
Israel 0,11
Finnland 0,10
Wertpapierbestand insgesamt 93,52
Bankguthaben und andere Aktiva/(Passiva) 6,48

Summe 100,00
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JPMorgan Investment Funds - US Bond Fund

Wertpapierbestand (Fortsetzung)

zum 30. Juni 2019

To-Be-Announced-Wertpapiere

Land Wertpapierbeschreibung Währung Nennwert
Marktwert

USD

Nicht
realisierter

Gewinn/
(Verlust)

USD

% des
Netto-

vermö-
gens

Vereinigte Staaten von Amerika UMBS, 3,00%, 25/07/2049 USD 1.000.000 1.008.281 5.781 0,47

To-Be-Announced-Wertpapiere - Kaufpositionen insgesamt 1.008.281 5.781 0,47

To-Be-Announced-Wertpapiere, netto 1.008.281 5.781 0,47

Devisentermingeschäfte

Gekaufte
Währung

Gekaufter
Betrag

Verkaufte
Währung

Verkaufter
Betrag Fälligkeit Gegenpartei

Nicht
realisierter

Gewinn/
(Verlust)

USD

% des
Netto-

vermö-
gens

EUR 14.903 USD 16.968 04/09/2019 ANZ 86 -
EUR 5.264 USD 5.978 04/09/2019 BNP Paribas 46 -
EUR 19.878 USD 22.406 04/09/2019 HSBC 340 -
EUR 840.290 USD 944.000 04/09/2019 Merrill Lynch 17.537 0,01
EUR 3.106 USD 3.518 04/09/2019 RBC 35 -
EUR 1.893 USD 2.132 04/09/2019 Standard Chartered 34 -
EUR 13.016 USD 14.729 04/09/2019 Toronto-Dominion Bank 166 -
GBP 123.847 USD 157.791 04/09/2019 Barclays 129 -
GBP 60.687.393 USD 76.698.285 04/09/2019 Merrill Lynch 684.845 0,32
GBP 622.195 USD 792.014 04/09/2019 RBC 1.353 -
GBP 145.994 USD 185.588 04/09/2019 Standard Chartered 571 -
GBP 1.670 USD 2.121 04/09/2019 Toronto-Dominion Bank 9 -
USD 11.584 EUR 10.121 04/09/2019 Merrill Lynch 2 -
USD 276.657 GBP 210.308 15/08/2019 Toronto-Dominion Bank 8.718 -
USD 116.244 GBP 90.971 04/09/2019 RBC 246 -

Nicht realisierter Gewinn aus Devisentermingeschäften insgesamt 714.117 0,33

EUR 10.121 USD 11.525 01/07/2019 Merrill Lynch (4) -
GBP 152.622 USD 194.750 04/09/2019 BNP Paribas (139) -
USD 1.687.872 EUR 1.493.996 15/08/2019 Merrill Lynch (19.016) (0,01)
USD 483.947 EUR 428.623 15/08/2019 State Street (5.754) -
USD 4.481 EUR 3.985 04/09/2019 BNP Paribas (78) -
USD 11.614 EUR 10.194 04/09/2019 Citibank (51) -
USD 1.736 EUR 1.524 04/09/2019 RBC (8) -
USD 90.127 GBP 70.773 04/09/2019 Barclays (117) -
USD 2.272.144 GBP 1.784.911 04/09/2019 BNP Paribas (3.815) -
USD 2.628.266 GBP 2.063.614 04/09/2019 Citibank (3.071) -
USD 141.124 GBP 111.214 04/09/2019 RBC (686) -

Nicht realisierter Verlust aus Devisentermingeschäften insgesamt (32.739) (0,01)

Nicht realisierter Nettogewinn aus Devisentermingeschäften 681.378 0,32
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Finanztermingeschäfte

Wertpapierbeschreibung
Anzahl der

Verträge Währung

Global-
risiko

USD

Nicht
realisierter

Gewinn/
(Verlust)

USD

% des
Netto-

vermö-
gens

US 2 Year Note, 30/09/2019 313 USD 67.340.239 331.176 0,16
US 5 Year Note, 30/09/2019 43 USD 5.078.871 23.481 0,01
US 10 Year Note, 19/09/2019 15 USD 1.917.070 10.180 -
US Long Bond, 19/09/2019 74 USD 11.494.281 358.812 0,17

Nicht realisierter Gewinn aus Finanztermingeschäften insgesamt 723.649 0,34

Euro-BTP, 06/09/2019 (28) EUR (4.276.517) (182.790) (0,09)
US 10 Year Ultra Bond, 19/09/2019 (170) USD (23.453.359) (452.781) (0,21)
US Ultra Bond, 19/09/2019 (26) USD (4.605.656) (167.344) (0,08)

Nicht realisierter Verlust aus Finanztermingeschäften insgesamt (802.915) (0,38)

Nicht realisierter Nettoverlust aus Finanztermingeschäften (79.266) (0,04)

Credit Default Swaps

Nennbetrag Währung Gegenpartei Referenzeinheit
Kauf/
Verkauf

Zins-
(aufwendungen)/

-erträge Fälligkeit
Marktwert

USD

Nicht
realisierter

Gewinn/
(Verlust)

USD

% des
Netto-

vermö-
gens

2.090.000 USD Citigroup CDX.NA.HY.32-V1 Kauf (5,00)% 20/06/2024 (158.330) - (0,07)

Nicht realisierter Verlust aus Credit Default Swaps insgesamt (158.330) - (0,07)

Zinsswaps

Nennbetrag Währung Gegenpartei Wertpapierbeschreibung
Fälligkeits-

datum
Marktwert

USD

Nicht
realisierter

Gewinn/
(Verlust)

USD

% des
Netto-

vermö-
gens

36.650.000 USD Citigroup Festzinssatz bezahlt 2,217%
Variabler Zinssatz erhalten LIBOR 3 month 15/06/2021 (324.942) (324.942) (0,15)

Nicht realisierter Verlust aus Zinsswaps insgesamt (324.942) (324.942) (0,15)

Nicht realisierter Nettoverlust aus Zinsswaps (324.942) (324.942) (0,15)
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1. Gesamtkostenquoten (Fortsetzung)
für den

Berichts-
zeitraum zum

30. Jun 19+

für den
Berichts-

zeitraum zum
30. Jun 19 (a)

für den
Berichts-

zeitraum zum
30. Jun 19 (b)

für den
Berichts-

zeitraum zum
30. Jun 19 (c)

für das
Geschäfts-

jahr zum
31. Dez 18+

für das
Geschäfts-

jahr zum
31. Dez 17+

Kostenquote
mit

Obergrenze
30. Jun 19+

Auflegungs-
datum

JPMorgan Investment Funds - Europe Select Equity Fund
JPM Europe Select Equity A (acc) - CZK 1,80% 1,80% 1,80% 1,80% 1,80% - 1,80% 16-Feb-18
JPM Europe Select Equity A (acc) - EUR 1,72% 1,72% 1,72% 1,72% 1,70% 1,71% 1,80% 29-Aug-97
JPM Europe Select Equity A (acc) - USD 1,76% 1,76% 1,76% 1,76% 1,80% 1,80% 1,80% 20-Dez-07
JPM Europe Select Equity A (dist) - EUR 1,80% 1,80% 1,80% 1,80% 1,80% 1,80% 1,80% 15-Mai-06
JPM Europe Select Equity A (dist) - GBP 1,80% 1,80% 1,80% 1,80% 1,80% - 1,80% 23-Feb-18
JPM Europe Select Equity C (acc) - EUR 0,70% 0,70% 0,70% 0,70% 0,70% 0,70% 0,70% 07-Jan-98
JPM Europe Select Equity C (acc) - USD 0,70% 0,70% 0,70% 0,70% 0,70% 0,70% 0,70% 16-Okt-15
JPM Europe Select Equity C (dist) - EUR 0,70% 0,70% 0,70% 0,70% 0,70% 0,70% 0,70% 29-Sep-15
JPM Europe Select Equity C (dist) - GBP 0,70% 0,70% 0,70% 0,70% 0,70% 0,70% 0,70% 25-Jan-13
JPM Europe Select Equity D (acc) - EUR 2,50% 2,50% 2,50% 2,50% 2,53% 2,55% 2,55% 19-Mär-07
JPM Europe Select Equity D (acc) - USD 2,54% 2,54% 2,54% 2,54% 2,53% 2,55% 2,55% 20-Dez-07
JPM Europe Select Equity I (acc) - EUR 0,66% 0,66% 0,66% 0,66% 0,66% 0,66% 0,66% 13-Apr-10
JPM Europe Select Equity I (acc) - USD* - - - - 0,66% 0,66% 0,66% 09-Okt-13
JPM Europe Select Equity I (acc) - USD (hedged) 0,66% 0,66% 0,66% 0,66% 0,66% 0,66% 0,66% 27-Jan-15
JPM Europe Select Equity I (dist) - EUR 0,66% 0,66% 0,66% 0,66% 0,65% 0,66% 0,66% 11-Okt-13
JPM Europe Select Equity I2 (acc) - EUR 0,56% 0,56% 0,56% 0,56% 0,56% 0,56% 0,56% 18-Dez-17
JPM Europe Select Equity I2 (acc) - USD 0,56% 0,56% 0,56% 0,56% 0,56% 0,43% 0,56% 18-Dez-17
JPM Europe Select Equity I2 (acc) - USD (hedged)* 0,56% 0,56% 0,56% 0,56% 0,56% 0,43% 0,56% 18-Dez-17
JPM Europe Select Equity I2 (dist) - EUR 0,56% 0,56% 0,56% 0,56% 0,56% 0,56% 0,56% 18-Dez-17
JPM Europe Select Equity X (acc) - EUR 0,15% 0,15% 0,15% 0,15% 0,15% 0,15% 0,15% 21-Mai-01
JPM Europe Select Equity X (acc) - USD (hedged) 0,15% 0,15% 0,15% 0,15% 0,15% 0,15% 0,15% 29-Apr-15
JPM Europe Select Equity X (dist) - EUR* 0,14% 0,14% 0,14% 0,14% 0,15% 0,15% 0,15% 06-Nov-13

* Anteilklasse zum Ende des Berichtszeitraumes stillgelegt.
+ Die Berechnung der Kostenquote (TER) erfolgt in Übereinstimmung mit den Richtlinien der Swiss Funds & Asset Management Association vom 16. Mai 2008. Die Gesamtkostenquote (Total Expense
Ratio - TER) entspricht dem prozentualen Anteil der gesamten Betriebskosten am durchschnittlichen täglichen Inventarwert des Fonds. Die gesamten Betriebskosten umfassen Verwaltungs- und
Beratungsgebühren, Depotgebühren, Taxe d’Abonnement und andere Aufwendungen, die in der Aufstellung der Ertrags-und Aufwandsrechnung und Entwicklung des Nettovermögens
zusammengefasst sind. Von der Berechnung ausgeschlossen sind die Zinsen für Überziehungskredite und die an die Wertentwicklung des Fonds gebundenen Gebühren.

Die nach oben begrenzten Gebühren- und Kostenquoten einiger Anteilklassen haben sich unter Umständen im Verlauf der vorangegangenen zwei Jahre verändert. Alle diesbezüglichen Einzelheiten
dieser Änderungen wurden in den Jahresabschlüssen der vorangegangenen Jahre offengelegt. Alle TER-Daten sind auf Jahresbasis angegeben.

(a) In diesen Zahlen ist der Verzicht auf Verwaltungs- und Beratungsgebühren bzw., wo zutreffend, Allgemeine Verwaltungskosten enthalten.
(b) In diesen Zahlen ist, wo zutreffend, die an die Wertentwicklung des Fonds gebundene Gebühr enthalten.
(c) In diesen Zahlen ist i) der Verzicht auf Verwaltungs- und Beratungsgebühren bzw. Allgemeine Verwaltungskosten und ii) die an die Wertentwicklung des Fonds gebundene Gebühr, wo zutreffend,
enthalten.
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1. Gesamtkostenquoten (Fortsetzung)
für den

Berichts-
zeitraum zum

30. Jun 19+

für den
Berichts-

zeitraum zum
30. Jun 19 (a)

für den
Berichts-

zeitraum zum
30. Jun 19 (b)

für den
Berichts-

zeitraum zum
30. Jun 19 (c)

für das
Geschäfts-

jahr zum
31. Dez 18+

für das
Geschäfts-

jahr zum
31. Dez 17+

Kostenquote
mit

Obergrenze
30. Jun 19+

Auflegungs-
datum

JPMorgan Investment Funds - Europe Strategic Dividend Fund
JPM Europe Strategic Dividend A (acc) - AUD (hedged) 1,80% 1,80% 1,80% 1,80% 1,80% 1,80% 1,80% 18-Jul-17
JPM Europe Strategic Dividend A (acc) - EUR 1,71% 1,71% 1,71% 1,71% 1,70% 1,70% 1,80% 24-Feb-05
JPM Europe Strategic Dividend A (acc) - HUF (hedged) 1,80% 1,80% 1,80% 1,80% 1,80% 1,80% 1,80% 06-Okt-14
JPM Europe Strategic Dividend A (acc) - USD (hedged) 1,72% 1,72% 1,72% 1,72% 1,72% 1,73% 1,80% 12-Sep-14
JPM Europe Strategic Dividend A (dist) - EUR 1,74% 1,74% 1,74% 1,74% 1,71% 1,75% 1,80% 15-Mai-06
JPM Europe Strategic Dividend A (div) - EUR 1,73% 1,73% 1,73% 1,73% 1,72% 1,67% 1,80% 01-Dez-11
JPM Europe Strategic Dividend A (mth) - EUR 1,80% 1,80% 1,80% 1,80% 1,80% 1,80% 1,80% 10-Mär-15
JPM Europe Strategic Dividend A (mth) - RMB (hedged) 1,80% 1,80% 1,80% 1,80% 1,80% 1,80% 1,80% 10-Jul-14
JPM Europe Strategic Dividend A (mth) - SGD (hedged) 1,80% 1,80% 1,80% 1,80% 1,79% 1,79% 1,80% 09-Apr-14
JPM Europe Strategic Dividend A (mth) - USD (hedged) 1,72% 1,72% 1,72% 1,72% 1,72% 1,73% 1,80% 06-Nov-13
JPM Europe Strategic Dividend C (acc) - EUR 0,85% 0,85% 0,85% 0,85% 0,85% 0,85% 0,85% 23-Apr-07
JPM Europe Strategic Dividend C (acc) - PLN (hedged)* - - - - 0,85% 0,85% 0,85% 06-Jul-15
JPM Europe Strategic Dividend C (acc) - USD (hedged) 0,85% 0,85% 0,85% 0,85% 0,85% 0,85% 0,85% 26-Feb-15
JPM Europe Strategic Dividend C (dist) - EUR 0,85% 0,85% 0,85% 0,85% 0,85% 0,85% 0,85% 26-Sep-12
JPM Europe Strategic Dividend C (dist) - EUR (hedged) 0,85% 0,85% 0,85% 0,85% 0,85% 0,85% 0,85% 15-Apr-14
JPM Europe Strategic Dividend C (dist) - GBP 0,85% 0,85% 0,85% 0,85% 0,85% 0,85% 0,85% 28-Jan-13
JPM Europe Strategic Dividend C (div) - EUR 0,85% 0,85% 0,85% 0,85% 0,84% 0,85% 0,85% 18-Jul-12
JPM Europe Strategic Dividend C (mth) - EUR** 0,85% 0,85% 0,85% 0,85% - 0,75% 0,85% 06-Okt-15
JPM Europe Strategic Dividend C (mth) - SGD (hedged) 0,85% 0,85% 0,85% 0,85% 0,85% 0,85% 0,85% 06-Okt-15
JPM Europe Strategic Dividend C (mth) - USD (hedged) 0,85% 0,85% 0,85% 0,85% 0,85% 0,85% 0,85% 02-Dez-13
JPM Europe Strategic Dividend D (acc) - EUR 2,51% 2,51% 2,51% 2,51% 2,50% 2,50% 2,55% 09-Dez-05
JPM Europe Strategic Dividend D (div) - EUR 2,47% 2,47% 2,47% 2,47% 2,47% 2,47% 2,55% 01-Dez-11
JPM Europe Strategic Dividend D (mth) - EUR (hedged) 2,55% 2,55% 2,55% 2,55% 2,55% 2,55% 2,55% 27-Feb-17
JPM Europe Strategic Dividend D (mth) - USD (hedged) 2,55% 2,55% 2,55% 2,55% 2,55% 2,55% 2,55% 16-Apr-15
JPM Europe Strategic Dividend F (mth) - USD (hedged) 2,80% 2,80% 2,80% 2,80% 2,81% - 2,80% 27-Nov-18
JPM Europe Strategic Dividend I (acc) - EUR 0,81% 0,81% 0,81% 0,81% 0,81% 0,81% 0,81% 05-Mai-11
JPM Europe Strategic Dividend I (acc) - SGD* - - - - 0,81% 0,81% 0,81% 12-Okt-15
JPM Europe Strategic Dividend I (acc) - SGD (hedged)* - - - - 0,81% 0,81% 0,81% 27-Jan-15
JPM Europe Strategic Dividend I (acc) - USD 0,81% 0,81% 0,81% 0,81% 0,81% 0,81% 0,81% 21-Jul-17
JPM Europe Strategic Dividend I (acc) - USD (hedged) 0,81% 0,81% 0,81% 0,81% 0,81% 0,81% 0,81% 27-Jun-16
JPM Europe Strategic Dividend I (dist) - EUR 0,81% 0,81% 0,81% 0,81% 0,81% 0,81% 0,81% 11-Okt-13
JPM Europe Strategic Dividend I (div) - EUR 0,81% 0,81% 0,81% 0,81% 0,81% 0,73% 0,81% 22-Nov-17
JPM Europe Strategic Dividend I (mth) - USD (hedged) 0,80% 0,80% 0,80% 0,80% - - 0,81% 25-Mär-19
JPM Europe Strategic Dividend I2 (acc) - EUR 0,66% 0,66% 0,66% 0,66% 0,75% 0,73% 0,66% 18-Dez-17
JPM Europe Strategic Dividend I2 (dist) - EUR* 0,66% 0,66% 0,66% 0,66% 0,76% 0,73% 0,66% 18-Dez-17
JPM Europe Strategic Dividend X (acc) - EUR 0,15% 0,15% 0,15% 0,15% 0,15% 0,15% 0,15% 21-Mai-07
JPM Europe Strategic Dividend X (acc) - SGD (hedged)* 0,15% 0,15% 0,15% 0,15% 0,15% - 0,15% 22-Jan-18
JPM Europe Strategic Dividend X (acc) - USD (hedged) 0,15% 0,15% 0,15% 0,15% 0,15% 0,15% 0,15% 03-Mär-17
JPM Europe Strategic Dividend X (dist) - GBP 0,15% 0,15% 0,15% 0,15% 0,26% 0,15% 0,15% 28-Mai-13
JPM Europe Strategic Dividend X (div) - EUR 0,15% 0,15% 0,15% 0,15% 0,15% 0,15% 0,15% 19-Jan-16

* Anteilklasse zum Ende des Berichtszeitraumes stillgelegt.
** Anteilklasse im Berichtszeitraum reaktiviert.
+ Die Berechnung der Kostenquote (TER) erfolgt in Übereinstimmung mit den Richtlinien der Swiss Funds & Asset Management Association vom 16. Mai 2008. Die Gesamtkostenquote (Total Expense
Ratio - TER) entspricht dem prozentualen Anteil der gesamten Betriebskosten am durchschnittlichen täglichen Inventarwert des Fonds. Die gesamten Betriebskosten umfassen Verwaltungs- und
Beratungsgebühren, Depotgebühren, Taxe d’Abonnement und andere Aufwendungen, die in der Aufstellung der Ertrags-und Aufwandsrechnung und Entwicklung des Nettovermögens
zusammengefasst sind. Von der Berechnung ausgeschlossen sind die Zinsen für Überziehungskredite und die an die Wertentwicklung des Fonds gebundenen Gebühren.

Die nach oben begrenzten Gebühren- und Kostenquoten einiger Anteilklassen haben sich unter Umständen im Verlauf der vorangegangenen zwei Jahre verändert. Alle diesbezüglichen Einzelheiten
dieser Änderungen wurden in den Jahresabschlüssen der vorangegangenen Jahre offengelegt. Alle TER-Daten sind auf Jahresbasis angegeben.

(a) In diesen Zahlen ist der Verzicht auf Verwaltungs- und Beratungsgebühren bzw., wo zutreffend, Allgemeine Verwaltungskosten enthalten.
(b) In diesen Zahlen ist, wo zutreffend, die an die Wertentwicklung des Fonds gebundene Gebühr enthalten.
(c) In diesen Zahlen ist i) der Verzicht auf Verwaltungs- und Beratungsgebühren bzw. Allgemeine Verwaltungskosten und ii) die an die Wertentwicklung des Fonds gebundene Gebühr, wo zutreffend,
enthalten.
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Anhang - Ungeprüfte zusätzliche Angaben (Fortsetzung)



1. Gesamtkostenquoten (Fortsetzung)
für den

Berichts-
zeitraum zum

30. Jun 19+

für den
Berichts-

zeitraum zum
30. Jun 19 (a)

für den
Berichts-

zeitraum zum
30. Jun 19 (b)

für den
Berichts-

zeitraum zum
30. Jun 19 (c)

für das
Geschäfts-

jahr zum
31. Dez 18+

für das
Geschäfts-

jahr zum
31. Dez 17+

Kostenquote
mit

Obergrenze
30. Jun 19+

Auflegungs-
datum

JPMorgan Investment Funds - Global Dividend Fund
JPM Global Dividend A (acc) - EUR 1,80% 1,80% 1,80% 1,80% 1,80% 1,80% 1,80% 04-Okt-10
JPM Global Dividend A (acc) - EUR (hedged) 1,80% 1,80% 1,80% 1,80% 1,80% 1,80% 1,80% 28-Nov-07
JPM Global Dividend A (acc) - USD 1,80% 1,80% 1,80% 1,80% 1,80% 1,80% 1,80% 28-Nov-07
JPM Global Dividend A (dist) - EUR (hedged) 1,80% 1,80% 1,80% 1,80% 1,80% 1,80% 1,80% 12-Feb-09
JPM Global Dividend A (dist) - USD 1,80% 1,80% 1,80% 1,80% 1,80% 1,80% 1,80% 12-Okt-09
JPM Global Dividend A (div) - EUR 1,80% 1,80% 1,80% 1,80% 1,80% 1,80% 1,80% 01-Dez-11
JPM Global Dividend A (div) - EUR (hedged) 1,80% 1,80% 1,80% 1,80% 1,80% 1,80% 1,80% 22-Feb-12
JPM Global Dividend A (div) - USD 1,80% 1,80% 1,80% 1,80% 1,80% 1,80% 1,80% 13-Jan-12
JPM Global Dividend A (mth) - USD (hedged) 1,80% 1,80% 1,80% 1,80% 1,80% 1,80% 1,80% 15-Sep-14
JPM Global Dividend C (acc) - EUR 0,80% 0,80% 0,80% 0,80% 0,80% 0,80% 0,80% 02-Apr-09
JPM Global Dividend C (acc) - USD 0,80% 0,80% 0,80% 0,80% 0,80% 0,80% 0,80% 08-Nov-12
JPM Global Dividend C (dist) - EUR 0,80% 0,80% 0,80% 0,80% 0,80% 0,80% 0,80% 14-Jul-11
JPM Global Dividend C (dist) - EUR (hedged) 0,80% 0,80% 0,80% 0,80% 0,80% 0,80% 0,80% 24-Sep-13
JPM Global Dividend C (div) - EUR* 0,80% 0,80% 0,80% 0,80% 0,80% 0,80% 0,80% 01-Dez-11
JPM Global Dividend D (acc) - EUR (hedged) 2,55% 2,55% 2,55% 2,55% 2,55% 2,55% 2,55% 28-Nov-07
JPM Global Dividend D (acc) - USD 2,55% 2,55% 2,55% 2,55% 2,55% 2,55% 2,55% 28-Nov-07
JPM Global Dividend D (div) - EUR (hedged) 2,55% 2,55% 2,55% 2,55% 2,55% 2,55% 2,55% 22-Feb-12
JPM Global Dividend D (mth) - EUR (hedged) 2,55% 2,55% 2,55% 2,55% 2,55% 2,55% 2,55% 27-Feb-17
JPM Global Dividend F (mth) - USD (hedged) 2,80% 2,80% 2,80% 2,80% 2,80% 2,74% 2,80% 14-Dez-17
JPM Global Dividend I (acc) - EUR* 0,76% 0,76% 0,76% 0,76% 0,76% 0,76% 0,76% 04-Okt-13
JPM Global Dividend T (acc) - EUR (hedged) 2,55% 2,55% 2,55% 2,55% 2,55% 2,55% 2,55% 17-Aug-12
JPM Global Dividend X (acc) - EUR (hedged)* - - - - 0,15% 0,15% 0,15% 22-Nov-12
JPM Global Dividend X (acc) - USD 0,15% 0,15% 0,15% 0,15% 0,15% 0,15% 0,15% 13-Jan-10
JPM Global Dividend X (dist) - AUD 0,15% 0,15% 0,15% 0,15% 0,15% 0,15% 0,15% 19-Dez-13

JPMorgan Investment Funds - Global Select Equity Fund
JPM Global Select Equity A (acc) - CZK 1,80% 1,80% 1,80% 1,80% 1,82% - 1,80% 16-Feb-18
JPM Global Select Equity A (acc) - EUR 1,80% 1,80% 1,80% 1,80% 1,80% 1,80% 1,80% 04-Mär-14
JPM Global Select Equity A (acc) - SGD 1,80% 1,80% 1,80% 1,80% 1,80% - 1,80% 23-Feb-18
JPM Global Select Equity A (acc) - USD 1,76% 1,76% 1,76% 1,76% 1,79% 1,79% 1,80% 30-Apr-81
JPM Global Select Equity A (dist) - USD 1,80% 1,80% 1,80% 1,80% 1,80% 1,80% 1,80% 15-Mai-06
JPM Global Select Equity C (acc) - EUR 0,70% 0,70% 0,70% 0,70% 0,70% 0,70% 0,70% 05-Apr-11
JPM Global Select Equity C (acc) - USD 0,70% 0,70% 0,70% 0,70% 0,70% 0,70% 0,70% 26-Mär-98
JPM Global Select Equity C (dist) - USD 0,70% 0,70% 0,70% 0,70% 0,70% - 0,70% 23-Feb-18
JPM Global Select Equity D (acc) - USD 2,51% 2,51% 2,51% 2,51% 2,55% 2,55% 2,55% 15-Apr-02
JPM Global Select Equity I2 (acc) - USD 0,56% 0,56% 0,56% 0,56% 0,60% - 0,56% 08-Jun-18
JPM Global Select Equity X (acc) - USD 0,15% 0,15% 0,15% 0,15% 0,15% 0,15% 0,15% 22-Sep-99

JPMorgan Investment Funds - Japan Select Equity Fund
JPM Japan Select Equity A (acc) - EUR 1,80% 1,80% 1,80% 1,80% 1,80% 1,80% 1,80% 24-Sep-12
JPM Japan Select Equity A (acc) - JPY 1,80% 1,80% 1,80% 1,80% 1,80% 1,80% 1,80% 12-Nov-93
JPM Japan Select Equity A (dist) - JPY 1,80% 1,80% 1,80% 1,80% 1,80% 1,80% 1,80% 15-Mai-06
JPM Japan Select Equity C (acc) - EUR (hedged)* 0,95% 0,95% 0,95% 0,95% 0,95% 0,95% 0,95% 10-Mai-13
JPM Japan Select Equity C (acc) - JPY 0,95% 0,95% 0,95% 0,95% 0,95% 0,95% 0,95% 03-Jun-99
JPM Japan Select Equity C (acc) - USD (hedged) 0,95% 0,95% 0,95% 0,95% 0,95% 0,95% 0,95% 11-Okt-13
JPM Japan Select Equity C (dist) - JPY 0,95% 0,95% 0,95% 0,95% 0,95% 0,95% 0,95% 08-Aug-13
JPM Japan Select Equity D (acc) - JPY 2,55% 2,55% 2,55% 2,55% 2,55% 2,55% 2,55% 22-Mär-02
JPM Japan Select Equity I2 (acc) - JPY 0,75% 0,75% 0,75% 0,75% 0,70% - 0,76% 08-Jun-18
JPM Japan Select Equity X (acc) - JPY 0,15% 0,15% 0,15% 0,15% 0,15% 0,15% 0,15% 26-Mai-98

* Anteilklasse zum Ende des Berichtszeitraumes stillgelegt.
+ Die Berechnung der Kostenquote (TER) erfolgt in Übereinstimmung mit den Richtlinien der Swiss Funds & Asset Management Association vom 16. Mai 2008. Die Gesamtkostenquote (Total Expense
Ratio - TER) entspricht dem prozentualen Anteil der gesamten Betriebskosten am durchschnittlichen täglichen Inventarwert des Fonds. Die gesamten Betriebskosten umfassen Verwaltungs- und
Beratungsgebühren, Depotgebühren, Taxe d’Abonnement und andere Aufwendungen, die in der Aufstellung der Ertrags-und Aufwandsrechnung und Entwicklung des Nettovermögens
zusammengefasst sind. Von der Berechnung ausgeschlossen sind die Zinsen für Überziehungskredite und die an die Wertentwicklung des Fonds gebundenen Gebühren.

Die nach oben begrenzten Gebühren- und Kostenquoten einiger Anteilklassen haben sich unter Umständen im Verlauf der vorangegangenen zwei Jahre verändert. Alle diesbezüglichen Einzelheiten
dieser Änderungen wurden in den Jahresabschlüssen der vorangegangenen Jahre offengelegt. Alle TER-Daten sind auf Jahresbasis angegeben.

(a) In diesen Zahlen ist der Verzicht auf Verwaltungs- und Beratungsgebühren bzw., wo zutreffend, Allgemeine Verwaltungskosten enthalten.
(b) In diesen Zahlen ist, wo zutreffend, die an die Wertentwicklung des Fonds gebundene Gebühr enthalten.
(c) In diesen Zahlen ist i) der Verzicht auf Verwaltungs- und Beratungsgebühren bzw. Allgemeine Verwaltungskosten und ii) die an die Wertentwicklung des Fonds gebundene Gebühr, wo zutreffend,
enthalten.
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1. Gesamtkostenquoten (Fortsetzung)
für den

Berichts-
zeitraum zum

30. Jun 19+

für den
Berichts-

zeitraum zum
30. Jun 19 (a)

für den
Berichts-

zeitraum zum
30. Jun 19 (b)

für den
Berichts-

zeitraum zum
30. Jun 19 (c)

für das
Geschäfts-

jahr zum
31. Dez 18+

für das
Geschäfts-

jahr zum
31. Dez 17+

Kostenquote
mit

Obergrenze
30. Jun 19+

Auflegungs-
datum

JPMorgan Investment Funds - Japan Strategic Value Fund
JPM Japan Strategic Value A (acc) - EUR 1,80% 1,80% 1,80% 1,80% 1,80% 1,80% 1,80% 30-Nov-07
JPM Japan Strategic Value A (acc) - EUR (hedged) 1,80% 1,80% 1,80% 1,80% 1,80% 1,80% 1,80% 21-Mär-13
JPM Japan Strategic Value A (acc) - JPY 1,80% 1,80% 1,80% 1,80% 1,78% 1,78% 1,80% 30-Nov-07
JPM Japan Strategic Value A (acc) - USD (hedged) 1,80% 1,80% 1,80% 1,80% 1,80% 1,80% 1,80% 21-Mär-13
JPM Japan Strategic Value A (dist) - GBP 1,80% 1,80% 1,80% 1,80% 1,80% 1,80% 1,80% 30-Nov-07
JPM Japan Strategic Value C (acc) - EUR (hedged) 0,95% 0,95% 0,95% 0,95% 0,95% 0,95% 0,95% 22-Nov-16
JPM Japan Strategic Value C (acc) - JPY 0,95% 0,95% 0,95% 0,95% 0,95% 0,95% 0,95% 02-Apr-09
JPM Japan Strategic Value C (acc) - USD 0,95% 0,95% 0,95% 0,95% 0,95% 0,95% 0,95% 08-Nov-13
JPM Japan Strategic Value C (acc) - USD (hedged)** 0,95% 0,95% 0,95% 0,95% - - 0,95% 17-Mai-13
JPM Japan Strategic Value D (acc) - EUR 2,55% 2,55% 2,55% 2,55% 2,55% 2,55% 2,55% 30-Nov-07
JPM Japan Strategic Value D (acc) - EUR (hedged) 2,55% 2,55% 2,55% 2,55% 2,55% 2,55% 2,55% 13-Mai-13
JPM Japan Strategic Value D (acc) - JPY 2,55% 2,55% 2,55% 2,55% 2,55% 2,55% 2,55% 30-Nov-07
JPM Japan Strategic Value I (acc) - EUR (hedged) 0,91% 0,91% 0,91% 0,91% 0,91% 0,91% 0,91% 29-Aug-17
JPM Japan Strategic Value I2 (acc) - EUR (hedged) 0,76% 0,76% 0,76% 0,76% 0,76% - 0,76% 24-Jul-18
JPM Japan Strategic Value X (acc) - JPY 0,15% 0,15% 0,15% 0,15% 0,15% 0,15% 0,15% 30-Apr-09
JPM Japan Strategic Value X (acc) - USD 0,15% 0,15% 0,15% 0,15% 0,15% 0,15% 0,15% 27-Jun-13
JPM Japan Strategic Value X (acc) - USD (hedged) 0,15% 0,15% 0,15% 0,15% 0,15% 0,15% 0,15% 03-Mär-17

JPMorgan Investment Funds - US Select Equity Fund
JPM US Select Equity A (acc) - AUD (hedged) 1,80% 1,80% 1,80% 1,80% 1,80% 1,80% 1,80% 20-Jul-17
JPM US Select Equity A (acc) - EUR 1,69% 1,69% 1,69% 1,69% 1,72% 1,69% 1,80% 10-Jun-08
JPM US Select Equity A (acc) - EUR (hedged) 1,71% 1,71% 1,71% 1,71% 1,70% 1,72% 1,80% 15-Mär-07
JPM US Select Equity A (acc) - USD 1,69% 1,69% 1,69% 1,69% 1,70% 1,69% 1,80% 05-Jul-84
JPM US Select Equity A (dist) - GBP 1,80% 1,80% 1,80% 1,80% 1,80% - 1,80% 23-Feb-18
JPM US Select Equity A (dist) - USD 1,73% 1,73% 1,73% 1,73% 1,74% 1,80% 1,80% 15-Mai-06
JPM US Select Equity C (acc) - EUR 0,70% 0,70% 0,70% 0,70% 0,70% 0,70% 0,70% 06-Sep-11
JPM US Select Equity C (acc) - EUR (hedged) 0,70% 0,70% 0,70% 0,70% 0,70% 0,70% 0,70% 19-Sep-08
JPM US Select Equity C (acc) - USD 0,70% 0,70% 0,70% 0,70% 0,70% 0,70% 0,70% 03-Feb-98
JPM US Select Equity C (dist) - GBP 0,70% 0,70% 0,70% 0,70% 0,70% 0,70% 0,70% 06-Sep-11
JPM US Select Equity C (dist) - USD 0,70% 0,70% 0,70% 0,70% 0,70% 0,70% 0,70% 06-Aug-13
JPM US Select Equity D (acc) - EUR 2,27% 2,27% 2,27% 2,27% - - 2,30% 20-Jun-19
JPM US Select Equity D (acc) - EUR (hedged) 2,25% 2,25% 2,25% 2,25% 2,25% 2,25% 2,30% 15-Mär-07
JPM US Select Equity D (acc) - USD 2,21% 2,21% 2,21% 2,21% 2,21% 2,21% 2,30% 01-Feb-02
JPM US Select Equity I (acc) - EUR 0,66% 0,66% 0,66% 0,66% 0,66% 0,66% 0,66% 04-Mai-17
JPM US Select Equity I (acc) - EUR (hedged) 0,66% 0,66% 0,66% 0,66% 0,66% 0,66% 0,66% 11-Okt-13
JPM US Select Equity I (acc) - USD 0,66% 0,66% 0,66% 0,66% 0,66% 0,66% 0,66% 15-Mai-07
JPM US Select Equity I (dist) - GBP 0,66% 0,66% 0,66% 0,66% 0,67% - 0,66% 23-Feb-18
JPM US Select Equity I (dist) - USD 0,66% 0,66% 0,66% 0,66% 0,66% 0,66% 0,66% 11-Okt-13
JPM US Select Equity I2 (acc) - EUR 0,56% 0,56% 0,56% 0,56% 0,56% - 0,56% 16-Aug-18
JPM US Select Equity I2 (acc) - EUR (hedged) 0,56% 0,56% 0,56% 0,56% 0,56% 0,56% 0,56% 18-Dez-17
JPM US Select Equity I2 (acc) - USD 0,56% 0,56% 0,56% 0,56% 0,56% 0,56% 0,56% 18-Dez-17
JPM US Select Equity I2 (dist) - USD 0,56% 0,56% 0,56% 0,56% 0,69% 0,56% 0,56% 18-Dez-17
JPM US Select Equity X (acc) - USD 0,15% 0,15% 0,15% 0,15% 0,15% 0,15% 0,15% 06-Apr-98

JPMorgan Investment Funds - Global Balanced Fund
JPM Global Balanced A (acc) - EUR 1,65% 1,65% 1,65% 1,65% 1,65% 1,65% 1,65% 18-Jul-95
JPM Global Balanced A (acc) - USD (hedged) 1,65% 1,65% 1,65% 1,65% 1,65% 1,65% 1,65% 20-Nov-13
JPM Global Balanced A (dist) - EUR 1,65% 1,65% 1,65% 1,65% 1,65% 1,65% 1,65% 15-Mai-06
JPM Global Balanced A (dist) - USD (hedged) 1,65% 1,65% 1,65% 1,65% 1,65% 1,65% 1,65% 20-Nov-13
JPM Global Balanced A (mth) - USD (hedged) 1,65% 1,65% 1,65% 1,65% 1,65% 1,65% 1,65% 20-Nov-13
JPM Global Balanced C (acc) - EUR 0,90% 0,90% 0,90% 0,90% 0,90% 0,90% 0,90% 21-Jan-98
JPM Global Balanced C (acc) - USD (hedged) 0,90% 0,90% 0,90% 0,90% 0,90% 0,90% 0,90% 27-Nov-13
JPM Global Balanced C (dist) - EUR 0,90% 0,90% 0,90% 0,90% 0,90% 0,90% 0,90% 06-Aug-13
JPM Global Balanced C (dist) - USD (hedged) 0,90% 0,90% 0,90% 0,90% 0,90% 0,90% 0,90% 29-Sep-15
JPM Global Balanced C (mth) - USD (hedged) 0,90% 0,90% 0,90% 0,90% 0,90% 0,90% 0,90% 20-Nov-13
JPM Global Balanced D (acc) - EUR 2,15% 2,15% 2,15% 2,15% 2,15% 2,15% 2,15% 10-Jul-02
JPM Global Balanced D (acc) - USD (hedged) 2,15% 2,15% 2,15% 2,15% 2,15% 2,15% 2,15% 20-Nov-13
JPM Global Balanced D (mth) - USD (hedged) 2,15% 2,15% 2,15% 2,15% 2,15% 2,15% 2,15% 20-Nov-13
JPM Global Balanced I (acc) - EUR 0,86% 0,86% 0,86% 0,86% 0,86% 0,86% 0,86% 03-Okt-13
JPM Global Balanced I2 (acc) - EUR 0,69% 0,69% 0,69% 0,69% 0,69% 0,69% 0,69% 18-Dez-17
JPM Global Balanced T (acc) - EUR 2,15% 2,15% 2,15% 2,15% 2,15% 2,15% 2,15% 28-Jun-11
JPM Global Balanced X (acc) - EUR 0,10% 0,10% 0,10% 0,10% 0,10% 0,10% 0,10% 16-Jul-04
JPM Global Balanced X (acc) - USD (hedged)** 0,10% 0,10% 0,10% 0,10% - - 0,10% 20-Nov-13

** Anteilklasse im Berichtszeitraum reaktiviert.
+ Die Berechnung der Kostenquote (TER) erfolgt in Übereinstimmung mit den Richtlinien der Swiss Funds & Asset Management Association vom 16. Mai 2008. Die Gesamtkostenquote (Total Expense
Ratio - TER) entspricht dem prozentualen Anteil der gesamten Betriebskosten am durchschnittlichen täglichen Inventarwert des Fonds. Die gesamten Betriebskosten umfassen Verwaltungs- und
Beratungsgebühren, Depotgebühren, Taxe d’Abonnement und andere Aufwendungen, die in der Aufstellung der Ertrags-und Aufwandsrechnung und Entwicklung des Nettovermögens
zusammengefasst sind. Von der Berechnung ausgeschlossen sind die Zinsen für Überziehungskredite und die an die Wertentwicklung des Fonds gebundenen Gebühren.

Die nach oben begrenzten Gebühren- und Kostenquoten einiger Anteilklassen haben sich unter Umständen im Verlauf der vorangegangenen zwei Jahre verändert. Alle diesbezüglichen Einzelheiten
dieser Änderungen wurden in den Jahresabschlüssen der vorangegangenen Jahre offengelegt. Alle TER-Daten sind auf Jahresbasis angegeben.

(a) In diesen Zahlen ist der Verzicht auf Verwaltungs- und Beratungsgebühren bzw., wo zutreffend, Allgemeine Verwaltungskosten enthalten.
(b) In diesen Zahlen ist, wo zutreffend, die an die Wertentwicklung des Fonds gebundene Gebühr enthalten.
(c) In diesen Zahlen ist i) der Verzicht auf Verwaltungs- und Beratungsgebühren bzw. Allgemeine Verwaltungskosten und ii) die an die Wertentwicklung des Fonds gebundene Gebühr, wo zutreffend,
enthalten.
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1. Gesamtkostenquoten (Fortsetzung)
für den

Berichts-
zeitraum zum

30. Jun 19+

für den
Berichts-

zeitraum zum
30. Jun 19 (a)

für den
Berichts-

zeitraum zum
30. Jun 19 (b)

für den
Berichts-

zeitraum zum
30. Jun 19 (c)

für das
Geschäfts-

jahr zum
31. Dez 18+

für das
Geschäfts-

jahr zum
31. Dez 17+

Kostenquote
mit

Obergrenze
30. Jun 19+

Auflegungs-
datum

JPMorgan Investment Funds - Global Income Fund
JPM Global Income A (acc) - AUD (hedged) 1,45% 1,45% 1,45% 1,45% 1,45% 1,45% 1,45% 03-Apr-14
JPM Global Income A (acc) - CHF (hedged) 1,42% 1,42% 1,42% 1,42% 1,44% 1,45% 1,45% 25-Sep-12
JPM Global Income A (acc) - CZK (hedged) 1,45% 1,45% 1,45% 1,45% 1,45% 1,45% 1,45% 09-Jan-17
JPM Global Income A (acc) - EUR 1,38% 1,38% 1,38% 1,38% 1,39% 1,42% 1,45% 01-Mär-12
JPM Global Income A (acc) - SGD (hedged) 1,45% 1,45% 1,45% 1,45% 1,45% 1,45% 1,45% 12-Jun-15
JPM Global Income A (acc) - USD (hedged) 1,40% 1,40% 1,40% 1,40% 1,40% 1,43% 1,45% 30-Mai-12
JPM Global Income A (dist) - EUR 1,39% 1,39% 1,39% 1,39% 1,39% 1,42% 1,45% 24-Jan-13
JPM Global Income A (dist) - GBP (hedged) 1,45% 1,45% 1,45% 1,45% 1,45% 1,45% 1,45% 23-Mär-15
JPM Global Income A (div) - CHF (hedged) 1,45% 1,45% 1,45% 1,45% 1,45% 1,45% 1,45% 20-Jun-13
JPM Global Income A (div) - EUR 1,38% 1,38% 1,38% 1,38% 1,39% 1,41% 1,45% 11-Dez-08
JPM Global Income A (div) - SGD 1,45% 1,45% 1,45% 1,45% 1,45% 1,45% 1,45% 17-Sep-12
JPM Global Income A (div) - SGD (hedged) 1,45% 1,45% 1,45% 1,45% 1,45% 1,45% 1,45% 15-Feb-13
JPM Global Income A (div) - USD (hedged) 1,39% 1,39% 1,39% 1,39% 1,40% 1,42% 1,45% 13-Jan-12
JPM Global Income A (irc) - AUD (hedged) 1,43% 1,43% 1,43% 1,43% 1,43% 1,45% 1,45% 28-Mär-13
JPM Global Income A (irc) - CAD (hedged) 1,45% 1,45% 1,45% 1,45% 1,45% 1,45% 1,45% 02-Jun-15
JPM Global Income A (irc) - RMB (hedged) 1,45% 1,45% 1,45% 1,45% 1,45% 1,45% 1,45% 04-Jun-14
JPM Global Income A (irc) - SGD (hedged) 1,45% 1,45% 1,45% 1,45% 1,45% - 1,45% 26-Mär-18
JPM Global Income A (irc) - USD (hedged) 1,42% 1,42% 1,42% 1,42% 1,45% - 1,45% 26-Mär-18
JPM Global Income A (mth) - EUR 1,41% 1,41% 1,41% 1,41% 1,43% 1,45% 1,45% 10-Jun-15
JPM Global Income A (mth) - GBP (hedged) 1,45% 1,45% 1,45% 1,45% 1,45% 1,45% 1,45% 04-Mär-15
JPM Global Income A (mth) - SGD (hedged) 1,43% 1,43% 1,43% 1,43% 1,44% 1,45% 1,45% 05-Apr-13
JPM Global Income A (mth) - USD (hedged) 1,42% 1,42% 1,42% 1,42% 1,42% 1,45% 1,45% 31-Aug-12
JPM Global Income C (acc) - EUR 0,73% 0,73% 0,73% 0,73% 0,74% 0,75% 0,75% 22-Mai-12
JPM Global Income C (acc) - PLN (hedged) 0,75% 0,75% 0,75% 0,75% 0,75% 0,75% 0,75% 06-Jul-15
JPM Global Income C (acc) - USD (hedged) 0,74% 0,74% 0,74% 0,74% 0,74% 0,75% 0,75% 30-Mai-12
JPM Global Income C (dist) - CAD (hedged) 0,75% 0,75% 0,75% 0,75% 0,84% - 0,75% 19-Jul-18
JPM Global Income C (dist) - EUR 0,75% 0,75% 0,75% 0,75% 0,75% 0,73% 0,75% 30-Nov-17
JPM Global Income C (dist) - GBP (hedged) 0,75% 0,75% 0,75% 0,75% 0,75% 0,75% 0,75% 15-Okt-13
JPM Global Income C (dist) - USD (hedged) 0,75% 0,75% 0,75% 0,75% 0,75% 0,75% 0,75% 02-Dez-13
JPM Global Income C (div) - CHF (hedged) 0,75% 0,75% 0,75% 0,75% 0,75% 0,75% 0,75% 24-Jun-16
JPM Global Income C (div) - EUR 0,74% 0,74% 0,74% 0,74% 0,74% 0,75% 0,75% 16-Feb-10
JPM Global Income C (div) - USD (hedged) 0,75% 0,75% 0,75% 0,75% 0,75% 0,75% 0,75% 11-Dez-13
JPM Global Income C (irc) - AUD (hedged) 0,75% 0,75% 0,75% 0,75% 0,75% 0,75% 0,75% 16-Okt-15
JPM Global Income C (irc) - RMB (hedged) 0,75% 0,75% 0,75% 0,75% 0,75% 0,75% 0,75% 16-Okt-15
JPM Global Income C (mth) - GBP (hedged) 0,75% 0,75% 0,75% 0,75% 0,75% 0,75% 0,75% 16-Okt-15
JPM Global Income C (mth) - SGD (hedged) 0,75% 0,75% 0,75% 0,75% 0,75% 0,75% 0,75% 16-Okt-15
JPM Global Income C (mth) - USD (hedged) 0,75% 0,75% 0,75% 0,75% 0,75% 0,75% 0,75% 28-Sep-12
JPM Global Income D (acc) - EUR 1,74% 1,74% 1,74% 1,74% 1,75% 1,77% 1,80% 01-Mär-12
JPM Global Income D (acc) - USD (hedged) 1,75% 1,75% 1,75% 1,75% 1,75% 1,78% 1,80% 30-Mai-12
JPM Global Income D (div) - EUR 1,73% 1,73% 1,73% 1,73% 1,74% 1,76% 1,80% 08-Jul-09
JPM Global Income D (div) - USD (hedged) 1,77% 1,77% 1,77% 1,77% 1,78% 1,80% 1,80% 29-Feb-12
JPM Global Income D (mth) - EUR 1,80% 1,80% 1,80% 1,80% 1,80% 1,80% 1,80% 27-Feb-17
JPM Global Income D (mth) - USD (hedged) 1,76% 1,76% 1,76% 1,76% 1,76% 1,78% 1,80% 28-Sep-12
JPM Global Income F (irc) - AUD (hedged) 2,45% 2,45% 2,45% 2,45% 2,45% 2,37% 2,45% 14-Dez-17
JPM Global Income F (irc) - USD (hedged) 2,45% 2,45% 2,45% 2,45% 2,45% - 2,45% 28-Jun-18
JPM Global Income F (mth) - USD (hedged) 2,45% 2,45% 2,45% 2,45% 2,45% 2,37% 2,45% 14-Dez-17
JPM Global Income I (acc) - EUR 0,71% 0,71% 0,71% 0,71% 0,70% 0,71% 0,71% 24-Okt-14
JPM Global Income I (acc) - USD (hedged) 0,71% 0,71% 0,71% 0,71% 0,71% 0,71% 0,71% 01-Okt-15
JPM Global Income I (div) - EUR 0,71% 0,71% 0,71% 0,71% 0,71% 0,71% 0,71% 20-Apr-17
JPM Global Income I (div) - USD (hedged) 0,71% 0,71% 0,71% 0,71% 0,71% 0,71% 0,71% 28-Sep-17
JPM Global Income I (mth) - JPY (hedged) 0,69% 0,69% 0,69% 0,69% 0,70% 0,71% 0,71% 17-Sep-14
JPM Global Income I2 (acc) - EUR 0,61% 0,61% 0,61% 0,61% 0,61% - 0,61% 08-Jun-18
JPM Global Income I2 (div) - EUR 0,61% 0,61% 0,61% 0,61% 0,77% - 0,61% 16-Aug-18
JPM Global Income T (div) - EUR 1,74% 1,74% 1,74% 1,74% 1,75% 1,77% 1,80% 28-Jun-11
JPM Global Income V (acc) - EUR (hedged to BRL) 0,70% 0,70% 0,70% 0,70% 0,71% 0,71% 0,71% 29-Jan-16
JPM Global Income X (div) - EUR 0,10% 0,10% 0,10% 0,10% 0,10% 0,10% 0,10% 16-Nov-11
JPM Global Income X (irc) - AUD (hedged)* - - - - 0,10% 0,10% 0,10% 02-Jul-14

* Anteilklasse zum Ende des Berichtszeitraumes stillgelegt.
+ Die Berechnung der Kostenquote (TER) erfolgt in Übereinstimmung mit den Richtlinien der Swiss Funds & Asset Management Association vom 16. Mai 2008. Die Gesamtkostenquote (Total Expense
Ratio - TER) entspricht dem prozentualen Anteil der gesamten Betriebskosten am durchschnittlichen täglichen Inventarwert des Fonds. Die gesamten Betriebskosten umfassen Verwaltungs- und
Beratungsgebühren, Depotgebühren, Taxe d’Abonnement und andere Aufwendungen, die in der Aufstellung der Ertrags-und Aufwandsrechnung und Entwicklung des Nettovermögens
zusammengefasst sind. Von der Berechnung ausgeschlossen sind die Zinsen für Überziehungskredite und die an die Wertentwicklung des Fonds gebundenen Gebühren.

Die nach oben begrenzten Gebühren- und Kostenquoten einiger Anteilklassen haben sich unter Umständen im Verlauf der vorangegangenen zwei Jahre verändert. Alle diesbezüglichen Einzelheiten
dieser Änderungen wurden in den Jahresabschlüssen der vorangegangenen Jahre offengelegt. Alle TER-Daten sind auf Jahresbasis angegeben.

(a) In diesen Zahlen ist der Verzicht auf Verwaltungs- und Beratungsgebühren bzw., wo zutreffend, Allgemeine Verwaltungskosten enthalten.
(b) In diesen Zahlen ist, wo zutreffend, die an die Wertentwicklung des Fonds gebundene Gebühr enthalten.
(c) In diesen Zahlen ist i) der Verzicht auf Verwaltungs- und Beratungsgebühren bzw. Allgemeine Verwaltungskosten und ii) die an die Wertentwicklung des Fonds gebundene Gebühr, wo zutreffend,
enthalten.
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1. Gesamtkostenquoten (Fortsetzung)
für den

Berichts-
zeitraum zum

30. Jun 19+

für den
Berichts-

zeitraum zum
30. Jun 19 (a)

für den
Berichts-

zeitraum zum
30. Jun 19 (b)

für den
Berichts-

zeitraum zum
30. Jun 19 (c)

für das
Geschäfts-

jahr zum
31. Dez 18+

für das
Geschäfts-

jahr zum
31. Dez 17+

Kostenquote
mit

Obergrenze
30. Jun 19+

Auflegungs-
datum

JPMorgan Investment Funds - Global Income Conservative Fund
JPM Global Income Conservative A (acc) - EUR 1,45% 1,45% 1,45% 1,45% 1,45% 1,45% 1,45% 12-Okt-16
JPM Global Income Conservative A (acc) - SEK (hedged) 1,45% 1,45% 1,45% 1,45% 1,45% 1,45% 1,45% 12-Okt-16
JPM Global Income Conservative A (acc) - USD (hedged) 1,45% 1,45% 1,45% 1,45% 1,45% 1,45% 1,45% 12-Okt-16
JPM Global Income Conservative A (dist) - EUR 1,45% 1,45% 1,45% 1,45% 1,45% 1,45% 1,45% 12-Okt-16
JPM Global Income Conservative A (dist) - USD (hedged) 1,45% 1,45% 1,45% 1,45% 1,45% 1,45% 1,45% 09-Nov-16
JPM Global Income Conservative A (div) - EUR 1,45% 1,45% 1,45% 1,45% 1,45% 1,45% 1,45% 12-Okt-16
JPM Global Income Conservative C (acc) - EUR 0,75% 0,75% 0,75% 0,75% 0,75% 0,75% 0,75% 12-Okt-16
JPM Global Income Conservative C (dist) - EUR 0,75% 0,75% 0,75% 0,75% 0,75% 0,75% 0,75% 12-Okt-16
JPM Global Income Conservative D (acc) - EUR 1,80% 1,80% 1,80% 1,80% 1,80% 1,80% 1,80% 12-Okt-16
JPM Global Income Conservative D (div) - EUR 1,80% 1,80% 1,80% 1,80% 1,80% 1,80% 1,80% 10-Nov-16
JPM Global Income Conservative D (mth) - EUR 1,80% 1,80% 1,80% 1,80% 1,80% 1,80% 1,80% 27-Feb-17
JPM Global Income Conservative I2 (acc) - EUR 0,61% 0,61% 0,61% 0,61% - - 0,61% 25-Jan-19

JPMorgan Investment Funds - Global Macro Fund
JPM Global Macro A (acc) - CHF (hedged) 1,45% 1,45% 1,45% 1,45% 1,45% - 1,45% 01-Aug-18
JPM Global Macro A (acc) - EUR (hedged) 1,45% 1,45% 1,45% 1,45% 1,45% 1,45% 1,45% 12-Jun-13
JPM Global Macro A (acc) - SGD (hedged) 1,45% 1,45% 1,45% 1,45% 1,45% 1,45% 1,45% 11-Jan-16
JPM Global Macro A (acc) - USD 1,45% 1,45% 1,45% 1,45% 1,45% 1,45% 1,45% 28-Nov-05
JPM Global Macro A (dist) - EUR (hedged) 1,45% 1,45% 1,45% 1,45% 1,45% 1,45% 1,45% 09-Jun-15
JPM Global Macro A (dist) - USD^ 1,45% 1,45% 1,45% 1,45% 1,45% 1,45% 1,45% 12-Jun-12
JPM Global Macro C (acc) - CHF (hedged) 0,75% 0,75% 0,75% 0,75% - - 0,75% 01-Aug-18
JPM Global Macro C (acc) - EUR (hedged) 0,75% 0,75% 0,75% 0,75% 0,75% 0,75% 0,75% 29-Jul-13
JPM Global Macro C (acc) - NOK (hedged) 0,75% 0,75% 0,75% 0,75% 0,75% 0,75% 0,75% 01-Jul-16
JPM Global Macro C (acc) - USD 0,75% 0,75% 0,75% 0,75% 0,75% 0,75% 0,75% 05-Jan-06
JPM Global Macro C (dist) - EUR (hedged) 0,75% 0,75% 0,75% 0,75% 0,75% 0,75% 0,75% 04-Feb-16
JPM Global Macro C (dist) - GBP (hedged) 0,75% 0,75% 0,75% 0,75% 0,75% - 0,75% 12-Jan-18
JPM Global Macro C (dist) - USD^ 0,75% 0,75% 0,75% 0,75% 0,75% 0,75% 0,75% 12-Jun-12
JPM Global Macro D (acc) - EUR (hedged) 1,90% 1,90% 1,90% 1,90% 1,90% 1,90% 1,90% 12-Jun-13
JPM Global Macro D (acc) - SEK (hedged)* 1,90% 1,90% 1,90% 1,90% 1,90% - 1,90% 12-Jun-13
JPM Global Macro D (acc) - USD 1,90% 1,90% 1,90% 1,90% 1,90% 1,90% 1,90% 28-Nov-05
JPM Global Macro D (dist) - USD^ 1,90% 1,90% 1,90% 1,90% 1,90% 1,90% 1,90% 12-Jun-12
JPM Global Macro I (acc) - EUR (hedged) 0,71% 0,71% 0,71% 0,71% 0,71% 0,71% 0,71% 03-Aug-16
JPM Global Macro I (acc) - SEK (hedged) 0,71% 0,71% 0,71% 0,71% 0,71% 0,71% 0,71% 26-Feb-16
JPM Global Macro I (acc) - USD 0,71% 0,71% 0,71% 0,71% - - 0,71% 16-Mai-19
JPM Global Macro X (acc) - EUR (hedged) 0,10% 0,10% 0,10% 0,10% 0,10% - 0,10% 13-Jul-18
JPM Global Macro X (acc) - USD 0,10% 0,10% 0,10% 0,10% 0,10% 0,10% 0,10% 10-Feb-06

* Anteilklasse zum Ende des Berichtszeitraumes stillgelegt.
^ Die Anteilklasse „(mth)“ wurde in Anteilklasse „(dist)“ innerhalb desselben Teilfonds umbenannt.
+ Die Berechnung der Kostenquote (TER) erfolgt in Übereinstimmung mit den Richtlinien der Swiss Funds & Asset Management Association vom 16. Mai 2008. Die Gesamtkostenquote (Total Expense
Ratio - TER) entspricht dem prozentualen Anteil der gesamten Betriebskosten am durchschnittlichen täglichen Inventarwert des Fonds. Die gesamten Betriebskosten umfassen Verwaltungs- und
Beratungsgebühren, Depotgebühren, Taxe d’Abonnement und andere Aufwendungen, die in der Aufstellung der Ertrags-und Aufwandsrechnung und Entwicklung des Nettovermögens
zusammengefasst sind. Von der Berechnung ausgeschlossen sind die Zinsen für Überziehungskredite und die an die Wertentwicklung des Fonds gebundenen Gebühren.

Die nach oben begrenzten Gebühren- und Kostenquoten einiger Anteilklassen haben sich unter Umständen im Verlauf der vorangegangenen zwei Jahre verändert. Alle diesbezüglichen Einzelheiten
dieser Änderungen wurden in den Jahresabschlüssen der vorangegangenen Jahre offengelegt. Alle TER-Daten sind auf Jahresbasis angegeben.

(a) In diesen Zahlen ist der Verzicht auf Verwaltungs- und Beratungsgebühren bzw., wo zutreffend, Allgemeine Verwaltungskosten enthalten.
(b) In diesen Zahlen ist, wo zutreffend, die an die Wertentwicklung des Fonds gebundene Gebühr enthalten.
(c) In diesen Zahlen ist i) der Verzicht auf Verwaltungs- und Beratungsgebühren bzw. Allgemeine Verwaltungskosten und ii) die an die Wertentwicklung des Fonds gebundene Gebühr, wo zutreffend,
enthalten.
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1. Gesamtkostenquoten (Fortsetzung)
für den

Berichts-
zeitraum zum

30. Jun 19+

für den
Berichts-

zeitraum zum
30. Jun 19 (a)

für den
Berichts-

zeitraum zum
30. Jun 19 (b)

für den
Berichts-

zeitraum zum
30. Jun 19 (c)

für das
Geschäfts-

jahr zum
31. Dez 18+

für das
Geschäfts-

jahr zum
31. Dez 17+

Kostenquote
mit

Obergrenze
30. Jun 19+

Auflegungs-
datum

JPMorgan Investment Funds - Global Macro Opportunities Fund
JPM Global Macro Opportunities A (acc) - AUD (hedged) 1,45% 1,45% 1,45% 1,45% 1,45% 1,45% 1,45% 20-Jan-16
JPM Global Macro Opportunities A (acc) - CHF (hedged) 1,45% 1,45% 1,45% 1,45% 1,45% 1,45% 1,45% 05-Nov-15
JPM Global Macro Opportunities A (acc) - CZK (hedged) 1,45% 1,45% 1,45% 1,45% 1,45% 1,45% 1,45% 09-Jan-17
JPM Global Macro Opportunities A (acc) - EUR 1,44% 1,44% 1,44% 1,44% 1,45% 1,45% 1,45% 23-Okt-98
JPM Global Macro Opportunities A (acc) - HUF (hedged) 1,45% 1,45% 1,45% 1,45% 1,45% - 1,45% 23-Apr-18
JPM Global Macro Opportunities A (acc) - SEK (hedged) 1,45% 1,45% 1,45% 1,45% 1,45% 1,45% 1,45% 15-Feb-16
JPM Global Macro Opportunities A (acc) - SGD (hedged) 1,45% 1,45% 1,45% 1,45% 1,45% 1,45% 1,45% 11-Jan-16
JPM Global Macro Opportunities A (acc) - USD (hedged) 1,45% 1,45% 1,45% 1,45% 1,45% 1,45% 1,45% 05-Feb-15
JPM Global Macro Opportunities A (dist) - EUR 1,45% 1,45% 1,45% 1,45% 1,45% 1,45% 1,45% 01-Jun-06
JPM Global Macro Opportunities A (dist) - GBP (hedged) 1,45% 1,45% 1,45% 1,45% 1,45% 1,45% 1,45% 16-Mär-17
JPM Global Macro Opportunities C (acc) - AUD (hedged) 0,75% 0,75% 0,75% 0,75% 0,75% 0,75% 0,75% 29-Apr-16
JPM Global Macro Opportunities C (acc) - CHF (hedged) 0,75% 0,75% 0,75% 0,75% 0,75% 0,75% 0,75% 19-Nov-15
JPM Global Macro Opportunities C (acc) - EUR 0,75% 0,75% 0,75% 0,75% 0,75% 0,75% 0,75% 26-Feb-99
JPM Global Macro Opportunities C (acc) - PLN (hedged)* - - - - 0,75% 0,75% 0,75% 01-Feb-16
JPM Global Macro Opportunities C (acc) - USD (hedged) 0,75% 0,75% 0,75% 0,75% 0,75% 0,75% 0,75% 31-Mär-16
JPM Global Macro Opportunities C (dist) - EUR 0,75% 0,75% 0,75% 0,75% 0,75% 0,75% 0,75% 22-Jul-15
JPM Global Macro Opportunities C (dist) - GBP (hedged) 0,75% 0,75% 0,75% 0,75% 0,75% 0,75% 0,75% 07-Aug-15
JPM Global Macro Opportunities C (dist) - USD (hedged) 0,75% 0,75% 0,75% 0,75% 0,75% 0,75% 0,75% 14-Aug-15
JPM Global Macro Opportunities D (acc) - EUR 2,14% 2,14% 2,14% 2,14% 2,15% 2,15% 2,15% 12-Dez-01
JPM Global Macro Opportunities D (acc) - HUF (hedged) 2,15% 2,15% 2,15% 2,15% 2,15% - 2,15% 14-Mai-18
JPM Global Macro Opportunities D (acc) - PLN (hedged) 2,15% 2,15% 2,15% 2,15% 2,15% 2,15% 2,15% 29-Sep-16
JPM Global Macro Opportunities D (acc) - USD (hedged) 2,15% 2,15% 2,15% 2,15% 2,15% 2,15% 2,15% 03-Mai-16
JPM Global Macro Opportunities I (acc) - CHF (hedged) 0,71% 0,71% 0,71% 0,71% 0,71% - 0,71% 04-Dez-18
JPM Global Macro Opportunities I (acc) - EUR 0,71% 0,71% 0,71% 0,71% 0,71% 0,71% 0,71% 08-Feb-16
JPM Global Macro Opportunities I (acc) - JPY (hedged) 0,71% 0,71% 0,71% 0,71% 0,71% 0,71% 0,71% 21-Jun-16
JPM Global Macro Opportunities I (acc) - RMB (hedged) 0,71% 0,71% 0,71% 0,71% 0,71% - 0,71% 14-Sep-18
JPM Global Macro Opportunities I (acc) - SEK (hedged) 0,71% 0,71% 0,71% 0,71% 0,71% 0,71% 0,71% 29-Dez-15
JPM Global Macro Opportunities I (acc) - USD (hedged) 0,71% 0,71% 0,71% 0,71% 0,71% 0,71% 0,71% 22-Sep-15
JPM Global Macro Opportunities T (acc) - EUR 2,15% 2,15% 2,15% 2,15% 2,15% 2,15% 2,15% 27-Jun-11
JPM Global Macro Opportunities V (acc) - EUR (hedged to BRL) 0,71% 0,71% 0,71% 0,71% 0,71% 0,71% 0,71% 29-Jan-16
JPM Global Macro Opportunities X (acc) - EUR 0,10% 0,10% 0,10% 0,10% 0,10% 0,10% 0,10% 25-Apr-06
JPM Global Macro Opportunities X (acc) - USD (hedged) 0,10% 0,10% 0,10% 0,10% 0,10% 0,10% 0,10% 01-Okt-14
JPM Global Macro Opportunities X (dist) - AUD (hedged)* - - - - 0,10% 0,10% 0,10% 02-Mai-16

JPMorgan Investment Funds - Global Convertibles Conservative Fund
JPM Global Convertibles Conservative A (acc) - SGD (hedged) 1,55% 1,55% 1,55% 1,55% 1,55% 1,55% 1,55% 04-Okt-13
JPM Global Convertibles Conservative A (acc) - USD 1,52% 1,52% 1,52% 1,52% 1,52% 1,50% 1,55% 15-Jun-04
JPM Global Convertibles Conservative A (dist) - USD 1,55% 1,55% 1,55% 1,55% 1,55% 1,55% 1,55% 27-Feb-14
JPM Global Convertibles Conservative A (mth) - USD 1,55% 1,55% 1,55% 1,55% 1,55% 1,55% 1,55% 12-Jun-12
JPM Global Convertibles Conservative C (acc) - USD 0,95% 0,95% 0,95% 0,95% 0,95% 0,95% 0,95% 08-Aug-05
JPM Global Convertibles Conservative C (dist) - USD 0,95% 0,95% 0,95% 0,95% 0,95% 0,95% 0,95% 18-Sep-15
JPM Global Convertibles Conservative C (mth) - USD 0,95% 0,95% 0,95% 0,95% 0,95% 0,95% 0,95% 12-Jun-12
JPM Global Convertibles Conservative D (acc) - USD 2,05% 2,05% 2,05% 2,05% 2,05% 2,05% 2,05% 28-Sep-04
JPM Global Convertibles Conservative D (mth) - USD 2,05% 2,05% 2,05% 2,05% 2,05% 2,05% 2,05% 12-Jun-12
JPM Global Convertibles Conservative I (acc) - USD 0,91% 0,91% 0,91% 0,91% 0,91% 0,91% 0,91% 01-Mär-07
JPM Global Convertibles Conservative I2 (acc) - USD 0,66% 0,66% 0,66% 0,66% 0,72% 0,66% 0,66% 18-Dez-17
JPM Global Convertibles Conservative X (acc) - USD 0,15% 0,15% 0,15% 0,15% 0,15% 0,15% 0,15% 15-Jun-04

* Anteilklasse zum Ende des Berichtszeitraumes stillgelegt.
+ Die Berechnung der Kostenquote (TER) erfolgt in Übereinstimmung mit den Richtlinien der Swiss Funds & Asset Management Association vom 16. Mai 2008. Die Gesamtkostenquote (Total Expense
Ratio - TER) entspricht dem prozentualen Anteil der gesamten Betriebskosten am durchschnittlichen täglichen Inventarwert des Fonds. Die gesamten Betriebskosten umfassen Verwaltungs- und
Beratungsgebühren, Depotgebühren, Taxe d’Abonnement und andere Aufwendungen, die in der Aufstellung der Ertrags-und Aufwandsrechnung und Entwicklung des Nettovermögens
zusammengefasst sind. Von der Berechnung ausgeschlossen sind die Zinsen für Überziehungskredite und die an die Wertentwicklung des Fonds gebundenen Gebühren.

Die nach oben begrenzten Gebühren- und Kostenquoten einiger Anteilklassen haben sich unter Umständen im Verlauf der vorangegangenen zwei Jahre verändert. Alle diesbezüglichen Einzelheiten
dieser Änderungen wurden in den Jahresabschlüssen der vorangegangenen Jahre offengelegt. Alle TER-Daten sind auf Jahresbasis angegeben.

(a) In diesen Zahlen ist der Verzicht auf Verwaltungs- und Beratungsgebühren bzw., wo zutreffend, Allgemeine Verwaltungskosten enthalten.
(b) In diesen Zahlen ist, wo zutreffend, die an die Wertentwicklung des Fonds gebundene Gebühr enthalten.
(c) In diesen Zahlen ist i) der Verzicht auf Verwaltungs- und Beratungsgebühren bzw. Allgemeine Verwaltungskosten und ii) die an die Wertentwicklung des Fonds gebundene Gebühr, wo zutreffend,
enthalten.
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1. Gesamtkostenquoten (Fortsetzung)
für den

Berichts-
zeitraum zum

30. Jun 19+

für den
Berichts-

zeitraum zum
30. Jun 19 (a)

für den
Berichts-

zeitraum zum
30. Jun 19 (b)

für den
Berichts-

zeitraum zum
30. Jun 19 (c)

für das
Geschäfts-

jahr zum
31. Dez 18+

für das
Geschäfts-

jahr zum
31. Dez 17+

Kostenquote
mit

Obergrenze
30. Jun 19+

Auflegungs-
datum

JPMorgan Investment Funds - Global High Yield Bond Fund
JPM Global High Yield Bond A (acc) - AUD (hedged) 1,15% 1,15% 1,15% 1,15% 1,15% 1,15% 1,15% 03-Apr-14
JPM Global High Yield Bond A (acc) - CHF (hedged) 1,15% 1,15% 1,15% 1,15% 1,15% 1,15% 1,15% 25-Sep-12
JPM Global High Yield Bond A (acc) - CZK (hedged) 1,15% 1,15% 1,15% 1,15% 1,15% 1,15% 1,15% 09-Jan-17
JPM Global High Yield Bond A (acc) - EUR (hedged) 1,03% 1,03% 1,03% 1,03% 1,04% 1,07% 1,15% 24-Mär-00
JPM Global High Yield Bond A (acc) - HUF (hedged) 1,15% 1,15% 1,15% 1,15% 1,15% 1,15% 1,15% 24-Jul-14
JPM Global High Yield Bond A (acc) - USD 1,07% 1,07% 1,07% 1,07% 1,07% 1,06% 1,15% 02-Sep-08
JPM Global High Yield Bond A (dist) - EUR (hedged) 1,07% 1,07% 1,07% 1,07% 1,06% 1,08% 1,15% 15-Mai-06
JPM Global High Yield Bond A (dist) - USD 1,15% 1,15% 1,15% 1,15% 1,15% 1,15% 1,15% 17-Okt-12
JPM Global High Yield Bond A (irc) - AUD (hedged) 1,08% 1,08% 1,08% 1,08% 1,08% 1,08% 1,15% 12-Mär-13
JPM Global High Yield Bond A (irc) - CAD (hedged) 1,15% 1,15% 1,15% 1,15% 1,15% 1,15% 1,15% 19-Mär-13
JPM Global High Yield Bond A (irc) - NZD (hedged) 1,15% 1,15% 1,15% 1,15% 1,15% 1,15% 1,15% 14-Mär-13
JPM Global High Yield Bond A (irc) - RMB (hedged) 1,15% 1,15% 1,15% 1,15% 1,15% 1,15% 1,15% 17-Mär-14
JPM Global High Yield Bond A (mth) - HKD 1,09% 1,09% 1,09% 1,09% 1,09% 1,09% 1,15% 01-Feb-12
JPM Global High Yield Bond A (mth) - SGD 1,15% 1,15% 1,15% 1,15% 1,15% 1,15% 1,15% 15-Nov-12
JPM Global High Yield Bond A (mth) - USD 1,07% 1,07% 1,07% 1,07% 1,07% 1,08% 1,15% 17-Sep-08
JPM Global High Yield Bond C (acc) - EUR (hedged) 0,60% 0,60% 0,60% 0,60% 0,60% 0,60% 0,60% 24-Mär-00
JPM Global High Yield Bond C (acc) - PLN (hedged) 0,60% 0,60% 0,60% 0,60% 0,60% 0,60% 0,60% 18-Sep-12
JPM Global High Yield Bond C (acc) - USD 0,60% 0,60% 0,60% 0,60% 0,60% 0,60% 0,60% 18-Aug-08
JPM Global High Yield Bond C (dist) - EUR (hedged) 0,60% 0,60% 0,60% 0,60% 0,60% 0,60% 0,60% 12-Feb-13
JPM Global High Yield Bond C (dist) - GBP (hedged) 0,60% 0,60% 0,60% 0,60% 0,60% 0,60% 0,60% 20-Jan-15
JPM Global High Yield Bond C (dist) - USD 0,60% 0,60% 0,60% 0,60% 0,60% 0,60% 0,60% 29-Mai-12
JPM Global High Yield Bond C (div) - EUR (hedged) 0,60% 0,60% 0,60% 0,60% 0,60% 0,60% 0,60% 04-Mai-12
JPM Global High Yield Bond C (irc) - CAD (hedged) 0,60% 0,60% 0,60% 0,60% 0,60% 0,60% 0,60% 16-Okt-15
JPM Global High Yield Bond C (mth) - HKD 0,60% 0,60% 0,60% 0,60% 0,60% 0,60% 0,60% 23-Okt-15
JPM Global High Yield Bond C (mth) - USD 0,60% 0,60% 0,60% 0,60% 0,60% 0,60% 0,60% 13-Jul-12
JPM Global High Yield Bond D (acc) - EUR (hedged) 1,46% 1,46% 1,46% 1,46% 1,46% 1,46% 1,55% 18-Apr-01
JPM Global High Yield Bond D (acc) - PLN (hedged) 1,55% 1,55% 1,55% 1,55% 1,55% 1,55% 1,55% 18-Sep-12
JPM Global High Yield Bond D (acc) - USD 1,55% 1,55% 1,55% 1,55% 1,55% 1,55% 1,55% 17-Sep-10
JPM Global High Yield Bond D (div) - EUR (hedged) 1,43% 1,43% 1,43% 1,43% 1,43% 1,44% 1,55% 31-Okt-12
JPM Global High Yield Bond D (mth) - EUR (hedged) 1,55% 1,55% 1,55% 1,55% 1,55% 1,55% 1,55% 27-Feb-17
JPM Global High Yield Bond F (irc) - AUD (hedged) 2,15% 2,15% 2,15% 2,15% 2,15% 2,15% 2,15% 14-Dez-17
JPM Global High Yield Bond F (mth) - USD 2,12% 2,12% 2,12% 2,12% 2,15% 2,15% 2,15% 14-Dez-17
JPM Global High Yield Bond I (acc) - EUR (hedged) 0,56% 0,56% 0,56% 0,56% 0,56% 0,56% 0,56% 03-Okt-13
JPM Global High Yield Bond I (acc) - USD 0,56% 0,56% 0,56% 0,56% 0,56% 0,56% 0,56% 19-Nov-09
JPM Global High Yield Bond I (dist) - EUR (hedged) 0,56% 0,56% 0,56% 0,56% 0,56% 0,56% 0,56% 18-Okt-13
JPM Global High Yield Bond I (dist) - GBP (hedged)* - - - - 0,56% 0,56% 0,56% 24-Jun-15
JPM Global High Yield Bond I (dist) - USD* - - - - 0,56% 0,56% 0,56% 16-Okt-13
JPM Global High Yield Bond I (mth) - USD 0,56% 0,56% 0,56% 0,56% 0,56% 0,56% 0,56% 04-Dez-12
JPM Global High Yield Bond I2 (acc) - EUR (hedged) 0,45% 0,45% 0,45% 0,45% 0,45% 0,31% 0,45% 18-Dez-17
JPM Global High Yield Bond I2 (acc) - USD 0,45% 0,45% 0,45% 0,45% 0,45% 0,36% 0,45% 18-Dez-17
JPM Global High Yield Bond I2 (dist) - EUR (hedged)* 0,45% 0,45% 0,45% 0,45% 0,45% 0,31% 0,45% 18-Dez-17
JPM Global High Yield Bond I2 (dist) - GBP (hedged)* 0,45% 0,45% 0,45% 0,45% 0,45% 0,45% 0,45% 18-Dez-17
JPM Global High Yield Bond I2 (dist) - USD 0,45% 0,45% 0,45% 0,45% 0,45% 0,36% 0,45% 18-Dez-17
JPM Global High Yield Bond I2 (mth) - USD 0,37% 0,37% 0,37% 0,37% 0,37% 0,36% 0,45% 18-Dez-17
JPM Global High Yield Bond P (acc) - USD 0,41% 0,41% 0,41% 0,41% 0,41% 0,41% 0,60% 11-Okt-17
JPM Global High Yield Bond P (dist) - EUR (hedged) 0,41% 0,41% 0,41% 0,41% 0,41% 0,41% 0,60% 27-Jan-17
JPM Global High Yield Bond P (dist) - USD 0,41% 0,41% 0,41% 0,41% 0,41% 0,41% 0,60% 14-Apr-14
JPM Global High Yield Bond T (acc) - EUR (hedged) 1,49% 1,49% 1,49% 1,49% 1,49% 1,55% 1,55% 17-Aug-12
JPM Global High Yield Bond X (acc) - EUR (hedged) 0,10% 0,10% 0,10% 0,10% 0,10% 0,10% 0,10% 24-Mär-00
JPM Global High Yield Bond X (acc) - USD 0,10% 0,10% 0,10% 0,10% 0,10% 0,10% 0,10% 06-Jan-11
JPM Global High Yield Bond X (mth) - USD 0,10% 0,10% 0,10% 0,10% 0,10% - 0,10% 12-Jan-18

* Anteilklasse zum Ende des Berichtszeitraumes stillgelegt.
+ Die Berechnung der Kostenquote (TER) erfolgt in Übereinstimmung mit den Richtlinien der Swiss Funds & Asset Management Association vom 16. Mai 2008. Die Gesamtkostenquote (Total Expense
Ratio - TER) entspricht dem prozentualen Anteil der gesamten Betriebskosten am durchschnittlichen täglichen Inventarwert des Fonds. Die gesamten Betriebskosten umfassen Verwaltungs- und
Beratungsgebühren, Depotgebühren, Taxe d’Abonnement und andere Aufwendungen, die in der Aufstellung der Ertrags-und Aufwandsrechnung und Entwicklung des Nettovermögens
zusammengefasst sind. Von der Berechnung ausgeschlossen sind die Zinsen für Überziehungskredite und die an die Wertentwicklung des Fonds gebundenen Gebühren.

Die nach oben begrenzten Gebühren- und Kostenquoten einiger Anteilklassen haben sich unter Umständen im Verlauf der vorangegangenen zwei Jahre verändert. Alle diesbezüglichen Einzelheiten
dieser Änderungen wurden in den Jahresabschlüssen der vorangegangenen Jahre offengelegt. Alle TER-Daten sind auf Jahresbasis angegeben.

(a) In diesen Zahlen ist der Verzicht auf Verwaltungs- und Beratungsgebühren bzw., wo zutreffend, Allgemeine Verwaltungskosten enthalten.
(b) In diesen Zahlen ist, wo zutreffend, die an die Wertentwicklung des Fonds gebundene Gebühr enthalten.
(c) In diesen Zahlen ist i) der Verzicht auf Verwaltungs- und Beratungsgebühren bzw. Allgemeine Verwaltungskosten und ii) die an die Wertentwicklung des Fonds gebundene Gebühr, wo zutreffend,
enthalten.
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1. Gesamtkostenquoten (Fortsetzung)
für den

Berichts-
zeitraum zum

30. Jun 19+

für den
Berichts-

zeitraum zum
30. Jun 19 (a)

für den
Berichts-

zeitraum zum
30. Jun 19 (b)

für den
Berichts-

zeitraum zum
30. Jun 19 (c)

für das
Geschäfts-

jahr zum
31. Dez 18+

für das
Geschäfts-

jahr zum
31. Dez 17+

Kostenquote
mit

Obergrenze
30. Jun 19+

Auflegungs-
datum

JPMorgan Investment Funds - Income Opportunity Fund
JPM Income Opportunity A (perf) (acc) - CHF (hedged) 1,20% 1,20% 1,20% 1,20% 1,20% 1,20% 1,20% 28-Sep-11
JPM Income Opportunity A (perf) (acc) - EUR (hedged) 1,20% 1,20% 1,20% 1,20% 1,20% 1,20% 1,20% 19-Jul-07
JPM Income Opportunity A (perf) (acc) - SEK (hedged) 1,20% 1,20% 1,20% 1,20% 1,20% 1,20% 1,20% 02-Jul-09
JPM Income Opportunity A (perf) (acc) - SGD (hedged) 1,20% 1,20% 1,20% 1,20% 1,20% 1,20% 1,20% 17-Dez-13
JPM Income Opportunity A (perf) (acc) - USD 1,20% 1,20% 1,20% 1,20% 1,20% 1,20% 1,20% 14-Okt-08
JPM Income Opportunity A (perf) (dist) - EUR (hedged) 1,20% 1,20% 1,20% 1,20% 1,20% 1,20% 1,20% 05-Feb-15
JPM Income Opportunity A (perf) (dist) - GBP (hedged) 1,20% 1,20% 1,20% 1,20% 1,20% 1,20% 1,20% 06-Feb-08
JPM Income Opportunity A (perf) (dist) - USD 1,20% 1,20% 1,20% 1,20% 1,20% 1,20% 1,20% 05-Feb-15
JPM Income Opportunity A (perf) (fix) EUR 2,35 - EUR (hedged) 1,20% 1,20% 1,20% 1,20% 1,20% 1,20% 1,20% 13-Dez-12
JPM Income Opportunity A (perf) (mth) - USD 1,20% 1,20% 1,20% 1,20% 1,20% 1,20% 1,20% 06-Jul-12
JPM Income Opportunity C (perf) (acc) - CHF (hedged) 0,70% 0,70% 0,70% 0,70% 0,70% 0,70% 0,70% 17-Jul-14
JPM Income Opportunity C (perf) (acc) - EUR (hedged) 0,70% 0,70% 0,70% 0,70% 0,70% 0,70% 0,70% 18-Jan-08
JPM Income Opportunity C (perf) (acc) - SEK (hedged) 0,70% 0,70% 0,70% 0,70% 0,70% 0,70% 0,70% 18-Mär-10
JPM Income Opportunity C (perf) (acc) - SGD (hedged)** 0,70% 0,70% 1,13% 1,13% - 0,67% 0,70% 21-Sep-15
JPM Income Opportunity C (perf) (acc) - USD 0,70% 0,70% 0,88% 0,88% 0,70% 0,70% 0,70% 22-Okt-09
JPM Income Opportunity C (perf) (dist) - EUR (hedged) 0,70% 0,70% 0,70% 0,70% 0,70% 0,70% 0,70% 03-Jun-13
JPM Income Opportunity C (perf) (dist) - GBP (hedged) 0,70% 0,70% 0,74% 0,74% 0,70% 0,70% 0,70% 17-Feb-09
JPM Income Opportunity C (perf) (dist) - USD 0,70% 0,70% 0,87% 0,87% 0,70% 0,70% 0,70% 04-Jun-13
JPM Income Opportunity C (perf) (mth) - USD 0,70% 0,70% 0,87% 0,87% 0,70% 0,70% 0,70% 06-Jul-12
JPM Income Opportunity D (perf) (acc) - EUR (hedged) 1,45% 1,45% 1,45% 1,45% 1,45% 1,45% 1,45% 19-Jul-07
JPM Income Opportunity D (perf) (acc) - USD 1,45% 1,45% 1,45% 1,45% 1,45% 1,45% 1,45% 24-Okt-13
JPM Income Opportunity D (perf) (dist) - EUR (hedged) 1,45% 1,45% 1,45% 1,45% 1,45% 1,45% 1,45% 19-Jul-07
JPM Income Opportunity D (perf) (fix) EUR 2,15 - EUR (hedged) 1,45% 1,45% 1,45% 1,45% 1,45% 1,45% 1,45% 13-Dez-12
JPM Income Opportunity I (perf) (acc) - EUR (hedged) 0,66% 0,66% 0,66% 0,66% 0,66% 0,66% 0,66% 04-Okt-13
JPM Income Opportunity I (perf) (acc) - JPY (hedged) - - - - - - 0,66% 25-Jun-19
JPM Income Opportunity I (perf) (acc) - SGD (hedged) 0,66% 0,66% 0,93% 0,93% 0,66% 0,66% 0,66% 02-Sep-14
JPM Income Opportunity I (perf) (acc) - USD 0,66% 0,66% 0,88% 0,88% 0,66% 0,66% 0,66% 19-Jan-11
JPM Income Opportunity I (perf) (dist) - EUR 0,66% 0,66% 1,05% 1,05% 0,66% - 0,66% 27-Nov-18
JPM Income Opportunity I (perf) (dist) - EUR (hedged) 0,66% 0,66% 0,66% 0,66% 0,66% 0,66% 0,66% 11-Okt-12
JPM Income Opportunity I (perf) (dist) - GBP (hedged) 0,66% 0,66% 0,86% 0,86% 0,66% 0,66% 0,66% 15-Okt-13
JPM Income Opportunity I (perf) (dist) - USD* - - - - 0,66% 0,66% 0,66% 18-Okt-13
JPM Income Opportunity P (perf) (acc) - EUR (hedged) 0,41% 0,41% 0,41% 0,41% 0,41% - 0,70% 09-Okt-17
JPM Income Opportunity P (perf) (acc) - USD 0,41% 0,41% 0,76% 0,76% 0,41% 0,41% 0,70% 21-Jun-13
JPM Income Opportunity P (perf) (dist) - GBP (hedged) 0,41% 0,41% 0,63% 0,63% 0,41% 0,41% 0,70% 29-Apr-15
JPM Income Opportunity X (perf) (acc) - EUR (hedged) 0,10% 0,10% 0,10% 0,10% 0,10% 0,10% 0,10% 17-Nov-09
JPM Income Opportunity X (perf) (acc) - USD 0,10% 0,10% 0,20% 0,20% 0,10% 0,10% 0,10% 12-Mär-09
JPM Income Opportunity X (perf) (dist) - GBP (hedged) - - - - - - 0,10% 24-Mai-11

JPMorgan Investment Funds - US Bond Fund
JPM US Bond A (acc) - EUR (hedged) 1,10% 1,10% 1,10% 1,10% 1,10% - 1,10% 11-Apr-18
JPM US Bond A (acc) - GBP (hedged) 1,10% 1,10% 1,10% 1,10% 1,10% 1,10% 1,10% 16-Dez-15
JPM US Bond A (acc) - USD 1,10% 1,10% 1,10% 1,10% 1,10% 1,10% 1,10% 15-Mai-97
JPM US Bond A (dist) - USD 1,10% 1,10% 1,10% 1,10% 1,10% 1,10% 1,10% 15-Mai-06
JPM US Bond C (acc) - USD 0,60% 0,60% 0,60% 0,60% 0,60% 0,60% 0,60% 12-Feb-98
JPM US Bond D (acc) - EUR (hedged) 1,35% 1,35% 1,35% 1,35% 1,29% - 1,35% 11-Apr-18
JPM US Bond D (acc) - USD 1,35% 1,35% 1,35% 1,35% 1,35% 1,35% 1,35% 13-Nov-01
JPM US Bond I (acc) - USD 0,56% 0,56% 0,56% 0,56% 0,56% 0,56% 0,56% 23-Apr-07

* Anteilklasse zum Ende des Berichtszeitraumes stillgelegt.
** Anteilklasse im Berichtszeitraum reaktiviert.
+ Die Berechnung der Kostenquote (TER) erfolgt in Übereinstimmung mit den Richtlinien der Swiss Funds & Asset Management Association vom 16. Mai 2008. Die Gesamtkostenquote (Total Expense
Ratio - TER) entspricht dem prozentualen Anteil der gesamten Betriebskosten am durchschnittlichen täglichen Inventarwert des Fonds. Die gesamten Betriebskosten umfassen Verwaltungs- und
Beratungsgebühren, Depotgebühren, Taxe d’Abonnement und andere Aufwendungen, die in der Aufstellung der Ertrags-und Aufwandsrechnung und Entwicklung des Nettovermögens
zusammengefasst sind. Von der Berechnung ausgeschlossen sind die Zinsen für Überziehungskredite und die an die Wertentwicklung des Fonds gebundenen Gebühren.

Die nach oben begrenzten Gebühren- und Kostenquoten einiger Anteilklassen haben sich unter Umständen im Verlauf der vorangegangenen zwei Jahre verändert. Alle diesbezüglichen Einzelheiten
dieser Änderungen wurden in den Jahresabschlüssen der vorangegangenen Jahre offengelegt. Alle TER-Daten sind auf Jahresbasis angegeben.

(a) In diesen Zahlen ist der Verzicht auf Verwaltungs- und Beratungsgebühren bzw., wo zutreffend, Allgemeine Verwaltungskosten enthalten.
(b) In diesen Zahlen ist, wo zutreffend, die an die Wertentwicklung des Fonds gebundene Gebühr enthalten.
(c) In diesen Zahlen ist i) der Verzicht auf Verwaltungs- und Beratungsgebühren bzw. Allgemeine Verwaltungskosten und ii) die an die Wertentwicklung des Fonds gebundene Gebühr, wo zutreffend,
enthalten.
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Aktienteilfonds
JPMorgan Investment Funds - Europe Select Equity Fund
Erzielung einer Rendite, welche die europäischen Aktienmärkte übertrifft, durch vorwiegende Anlage in europäische Unternehmen.

JPMorgan Investment Funds - Europe Strategic Dividend Fund
Erzielung langfristiger Erträge durch die vorwiegende Anlage in Aktien europäischer Unternehmen mit einer hohen Dividendenrendite.

JPMorgan Investment Funds - Global Dividend Fund
Erzielung eines langfristigen Kapitalwachstums durch eine vorwiegende Anlage in Unternehmen weltweit, die hohe und wachsende Erträge erwirtschaften.

JPMorgan Investment Funds - Global Select Equity Fund
Erzielung einer Rendite, welche die weltweiten Aktienmärkte übertrifft, durch vorwiegende Anlage in Unternehmen weltweit.

JPMorgan Investment Funds - Japan Select Equity Fund
Erzielung einer Rendite, welche die japanischen Aktienmärkte übertrifft, durch vorwiegende Anlage in japanischen Unternehmen.

JPMorgan Investment Funds - Japan Strategic Value Fund
Erzielung eines langfristigen Kapitalwachstums durch die vorwiegende Anlage in ein substanzwertorientiertes Portfolio japanischer Unternehmen.

JPMorgan Investment Funds - US Select Equity Fund
Erzielung einer Rendite, welche die US-Aktienmärkte übertrifft, durch vorwiegende Anlage in US-Unternehmen.

Ausgewogene und gemischte Teilfonds
JPMorgan Investment Funds - Global Balanced Fund
Erzielung eines langfristigen Kapitalwachstums und Ertrags durch die vorwiegende Anlage in weltweite Unternehmen und Schuldtitel, die von Regierungen
oder deren staatlichen Stellen ausgegeben oder garantiert werden, wobei gegebenenfalls Derivate eingesetzt werden.

JPMorgan Investment Funds - Global Income Fund
Erzielung regelmäßiger Erträge durch vorwiegende Anlage in ein globales Portfolio von ertragbringenden Wertpapieren sowie durch den Einsatz von
Derivaten.

JPMorgan Investment Funds - Global Income Conservative Fund
Erzielung regelmäßiger Erträge durch die vorwiegende Anlage in ein globales, konservativ aufgebautes Portfolio von ertragbringenden Wertpapieren sowie
durch den Einsatz von Derivaten.

JPMorgan Investment Funds - Global Macro Fund
Erzielung einer Rendite aus einem Portfolio aus weltweiten Wertpapieren, die über einen mittelfristigen Horizont (2 bis 3 Jahre) seinen
Geldmarkt-Vergleichsindex übertrifft. Um dieses Ziel zu erreichen, können Derivate eingesetzt werden. Der Teilfonds strebt eine Volatilität an, die um zwei
Drittel geringer ist als jene des MSCI All Country World Index (Total Return Net).

JPMorgan Investment Funds - Global Macro Opportunities Fund
Erzielung von Kapitalzuwachs, der seinen Geldmarkt-Vergleichsindex übertrifft. Dies erfolgt durch die vorwiegende Anlage in weltweite Aktien, wobei
gegebenenfalls Derivate eingesetzt werden.

Wandelanleihen-Teilfonds
JPMorgan Investment Funds - Global Convertibles Conservative Fund
Erzielung einer Rendite hauptsächlich durch die Anlage in ein konservativ aufgebautes Portfolio bestehend aus globalen Wandelschuldverschreibungen.

Anleiheteilfonds
JPMorgan Investment Funds - Global High Yield Bond Fund
Erzielung eines Ertrags, welcher die weltweiten Anleihemärkte übertrifft. Dies erfolgt durch die vorwiegende Anlage in weltweite Unternehmensanleihen
unterhalb des „Investment Grade“-Ratings, wobei gegebenenfalls auch Derivate eingesetzt werden.

JPMorgan Investment Funds - Income Opportunity Fund
Erzielung eines Ertrags, welcher den Vergleichsindex übertrifft. Dies erfolgt durch Ausnutzung von Anlagemöglichkeiten unter anderem an den Anleihe-
und Währungsmärkten, wobei gegebenenfalls auch Derivate eingesetzt werden.

JPMorgan Investment Funds - US Bond Fund
Erzielung einer Rendite, welche die US-Anleihemärkte übertrifft. Dies erfolgt durch vorwiegende Anlage in US-amerikanische Schuldtitel, wobei
gegebenenfalls Derivate eingesetzt werden.
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2. Zusammenfassung der Anlageziele der Teilfonds



Wertentwicklung

Die Gesamtrendite für Zeiträume von mehr als einem Jahr wird auf Jahresbasis angegeben. Die Wertentwicklung der SICAV versteht sich einschließlich der
Wiederanlage der Erträge und abzüglich aller Aufwendungen.

Die Wertentwicklung in der Vergangenheit ist kein Hinweis auf die aktuelle oder künftige Wertentwicklung.

Die Wertentwicklungsdaten berücksichtigen keine Provisionen und Kosten, die mit der Ausgabe und Rücknahme von Anteilen entstehen.

Volatilität

Die Standardabweichung (D) des Kurses wird während des gesamten Geschäftsjahres der SICAV täglich berechnet.

Die nachstehenden Angaben beziehen sich auf den Berichtszeitraum vom 1. Januar 2019 bis zum 30. Juni 2019.

Ist D kleiner oder gleich 0,1, besteht eine niedrige Volatilität.
Ist D größer als 0,1, aber kleiner oder gleich 1,0, besteht eine mittlere Volatilität.
Ist D größer als 1,0, aber kleiner oder gleich 2,4, besteht eine hohe Volatilität.
Ist D größer als 2,4, besteht eine sehr hohe Volatilität.

Anteilklasse 3 Monate 6 Monate 9 Monate 1 Jahr 2 Jahre 3 Jahre Volatilität

JPMorgan Investment Funds - Europe Select Equity Fund
JPM Europe Select Equity A (acc) - CZK 1,43% 14,67% 1,58% 0,41% - - Mittel
JPM Europe Select Equity A (acc) - EUR 2,98% 16,16% 2,93% 2,76% 2,19% 8,88% Mittel
JPM Europe Select Equity A (acc) - USD 4,40% 15,61% 1,13% 0,39% 1,93% 9,78% Mittel
JPM Europe Select Equity A (dist) - EUR 4,00% 16,05% 2,81% 3,48% 3,40% 9,59% Mittel
JPM Europe Select Equity A (dist) - GBP 7,90% 16,26% 3,37% 3,78% - - Mittel
JPM Europe Select Equity C (acc) - EUR 3,25% 16,74% 3,71% 3,80% 3,21% 10,08% Mittel
JPM Europe Select Equity C (acc) - USD 4,67% 16,21% 1,94% 1,48% 3,04% 11,12% Mittel
JPM Europe Select Equity C (dist) - EUR 5,36% 16,63% 3,62% 4,82% 4,56% 10,01% Mittel
JPM Europe Select Equity C (dist) - GBP 9,14% 16,78% 4,12% 5,65% 5,42% 15,01% Mittel
JPM Europe Select Equity D (acc) - EUR 2,79% 15,71% 2,32% 1,93% 1,34% 7,85% Mittel
JPM Europe Select Equity D (acc) - USD 4,19% 15,18% 0,55% -0,36% 1,16% 8,86% Mittel
JPM Europe Select Equity I (acc) - EUR 3,26% 16,77% 3,74% 3,84% 3,25% 10,14% Mittel
JPM Europe Select Equity I (acc) - USD (hedged) 4,90% 18,11% 5,93% 6,60% 6,22% 14,05% Mittel
JPM Europe Select Equity I (dist) - EUR 5,47% 16,56% 3,57% 5,64% 4,62% 11,00% Mittel
JPM Europe Select Equity I2 (acc) - EUR 3,28% 16,83% 3,82% 3,95% - - Mittel
JPM Europe Select Equity I2 (acc) - USD 4,71% 16,30% 2,06% 1,63% - - Mittel
JPM Europe Select Equity I2 (acc) - USD (hedged)* - - - - - - Mittel
JPM Europe Select Equity I2 (dist) - EUR 5,59% 16,67% 3,68% 3,82% - - Mittel
JPM Europe Select Equity X (acc) - EUR 3,38% 17,06% 4,14% 4,37% 3,83% 10,90% Mittel
JPM Europe Select Equity X (acc) - USD (hedged) 5,04% 18,41% 6,33% 7,15% 6,83% 14,88% Mittel
JPM Europe Select Equity X (dist) - EUR* - - - - - - Mittel

* Anteilklasse zum Ende des Berichtszeitraumes stillgelegt.
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3. Wertentwicklung und Volatilität



Anteilklasse 3 Monate 6 Monate 9 Monate 1 Jahr 2 Jahre 3 Jahre Volatilität

JPMorgan Investment Funds - Europe Strategic Dividend Fund
JPM Europe Strategic Dividend A (acc) - AUD (hedged) 2,35% 12,23% 0,87% 1,65% - - Mittel
JPM Europe Strategic Dividend A (acc) - EUR 0,94% 11,36% -0,55% -0,11% 0,32% 5,29% Mittel
JPM Europe Strategic Dividend A (acc) - HUF (hedged) 1,89% 11,16% -0,71% -0,57% 0,65% 6,43% Mittel
JPM Europe Strategic Dividend A (acc) - USD (hedged) 2,61% 12,70% 1,60% 2,49% 3,38% 8,95% Mittel
JPM Europe Strategic Dividend A (dist) - EUR 3,68% 11,27% -0,63% 1,59% 1,57% 6,25% Mittel
JPM Europe Strategic Dividend A (div) - EUR 0,87% 11,26% -0,59% 3,83% 2,15% 6,59% Mittel
JPM Europe Strategic Dividend A (mth) - EUR 0,92% 11,34% -0,61% 3,75% 2,02% 6,59% Mittel
JPM Europe Strategic Dividend A (mth) - RMB (hedged) 2,50% 12,45% 1,70% 6,46% 5,94% 12,26% Mittel
JPM Europe Strategic Dividend A (mth) - SGD (hedged) 1,03% 10,78% -0,44% 4,00% 3,52% 8,85% Mittel
JPM Europe Strategic Dividend A (mth) - USD (hedged) 2,61% 12,68% 1,52% 6,20% 4,94% 10,00% Mittel
JPM Europe Strategic Dividend C (acc) - EUR 1,15% 11,82% 0,09% 0,75% 1,18% 6,29% Mittel
JPM Europe Strategic Dividend C (acc) - USD (hedged) 2,84% 13,18% 2,26% 3,37% 4,31% 10,07% Mittel
JPM Europe Strategic Dividend C (dist) - EUR 5,58% 11,69% -0,04% 3,52% 3,14% 7,40% Mittel
JPM Europe Strategic Dividend C (dist) - EUR (hedged) 5,39% 11,45% -0,24% 3,08% 3,01% 8,28% Mittel
JPM Europe Strategic Dividend C (dist) - GBP 9,68% 11,72% 0,36% 4,45% 3,54% 10,47% Mittel
JPM Europe Strategic Dividend C (div) - EUR 1,10% 11,74% 0,05% 4,66% 2,97% 7,52% Mittel
JPM Europe Strategic Dividend C (mth) - EUR** 0,31% - - - - - Mittel
JPM Europe Strategic Dividend C (mth) - SGD (hedged) 1,33% 11,35% 0,24% 5,05% 4,47% 9,29% Mittel
JPM Europe Strategic Dividend C (mth) - USD (hedged) 2,82% 13,15% 2,16% 7,03% 5,80% 11,01% Mittel
JPM Europe Strategic Dividend D (acc) - EUR 0,73% 10,92% -1,14% -0,90% -0,48% 4,38% Mittel
JPM Europe Strategic Dividend D (div) - EUR 0,70% 10,88% -1,10% 3,16% 1,46% 5,82% Mittel
JPM Europe Strategic Dividend D (mth) - EUR (hedged) 1,64% 10,70% -1,35% 2,55% -0,19% - Mittel
JPM Europe Strategic Dividend D (mth) - USD (hedged) 2,39% 12,24% 0,91% 5,42% 4,13% 9,06% Mittel
JPM Europe Strategic Dividend F (mth) - USD (hedged) 2,29% 10,71% - - - - Mittel
JPM Europe Strategic Dividend I (acc) - EUR 1,16% 11,84% 0,12% 0,78% 1,22% 6,34% Mittel
JPM Europe Strategic Dividend I (acc) - USD 2,56% 11,33% -1,59% -1,47% - - Mittel
JPM Europe Strategic Dividend I (acc) - USD (hedged) 2,84% 13,21% 2,29% 3,42% - -1,03% Mittel
JPM Europe Strategic Dividend I (dist) - EUR 4,39% 11,74% 0,02% 4,40% 2,85% 7,52% Mittel
JPM Europe Strategic Dividend I (div) - EUR 1,10% 11,75% 0,08% 1,85% - - Mittel
JPM Europe Strategic Dividend I (mth) - USD (hedged) 1,98% - - - - - Mittel
JPM Europe Strategic Dividend I2 (acc) - EUR 1,20% 11,92% 0,23% 0,94% - - Mittel
JPM Europe Strategic Dividend I2 (dist) - EUR* - - - - - - Mittel
JPM Europe Strategic Dividend X (acc) - EUR 1,33% 12,21% 0,62% 1,45% 1,90% 7,13% Mittel
JPM Europe Strategic Dividend X (acc) - SGD (hedged)* - - - - - - Mittel
JPM Europe Strategic Dividend X (acc) - USD (hedged) 3,02% 13,57% 2,80% 4,10% 5,08% - Mittel
JPM Europe Strategic Dividend X (dist) - GBP 9,15% 12,09% 0,84% 6,03% 4,66% 11,37% Mittel
JPM Europe Strategic Dividend X (div) - EUR 1,27% 12,10% 0,56% 5,31% 3,63% 6,86% Mittel

JPMorgan Investment Funds - Global Dividend Fund
JPM Global Dividend A (acc) - EUR 3,30% 17,59% 5,72% 9,67% 8,53% 10,92% Mittel
JPM Global Dividend A (acc) - EUR (hedged) 3,72% 15,56% 2,14% 5,23% 6,29% 9,70% Mittel
JPM Global Dividend A (acc) - USD 4,73% 17,06% 3,91% 7,21% 8,34% 11,98% Mittel
JPM Global Dividend A (dist) - EUR (hedged) 4,60% 15,50% 2,07% 5,17% 7,71% 10,26% Mittel
JPM Global Dividend A (dist) - USD 5,54% 16,99% 3,85% 8,69% 9,62% 12,44% Mittel
JPM Global Dividend A (div) - EUR 3,23% 17,44% 5,61% 12,06% 9,46% 11,22% Mittel
JPM Global Dividend A (div) - EUR (hedged) 3,66% 15,45% 2,09% 7,78% 7,34% 10,32% Mittel
JPM Global Dividend A (div) - USD 4,65% 16,91% 3,83% 9,71% 9,29% 12,29% Mittel
JPM Global Dividend A (mth) - USD (hedged) 4,52% 17,23% 4,50% 10,89% 10,53% 13,22% Mittel
JPM Global Dividend C (acc) - EUR 3,56% 18,17% 6,51% 10,76% 9,71% 12,26% Mittel
JPM Global Dividend C (acc) - USD 4,99% 17,64% 4,70% 8,28% 9,53% - Mittel
JPM Global Dividend C (dist) - EUR 5,37% 18,04% 6,40% 13,51% 11,02% 12,78% Mittel
JPM Global Dividend C (dist) - EUR (hedged) 5,89% 15,99% 2,77% 7,64% 8,90% 11,64% Mittel
JPM Global Dividend C (div) - EUR* - - - - - - Mittel
JPM Global Dividend D (acc) - EUR (hedged) 3,51% 15,13% 1,56% 4,43% 5,45% 8,74% Mittel
JPM Global Dividend D (acc) - USD 4,53% 16,63% 3,33% 6,42% 7,48% 10,97% Mittel
JPM Global Dividend D (div) - EUR (hedged) 3,46% 15,02% 1,53% 7,02% 6,55% 9,47% Mittel
JPM Global Dividend D (mth) - EUR (hedged) 3,51% 15,13% 1,55% 6,99% 5,30% - Mittel
JPM Global Dividend F (mth) - USD (hedged) 4,27% 16,67% 3,74% 7,93% - - Mittel
JPM Global Dividend I (acc) - EUR* - - - - - - Mittel
JPM Global Dividend T (acc) - EUR (hedged) 3,52% 15,13% 1,56% 4,44% 5,45% 8,74% Mittel
JPM Global Dividend X (acc) - USD 5,16% 18,01% 5,20% 8,99% 10,30% 14,27% Mittel
JPM Global Dividend X (dist) - AUD 8,82% 18,40% 8,10% 17,45% 17,26% 17,47% Mittel

* Anteilklasse zum Ende des Berichtszeitraumes stillgelegt.
** Anteilklasse im Berichtszeitraum reaktiviert.

194

JPMorgan Investment Funds

Anhang - Ungeprüfte zusätzliche Angaben (Fortsetzung)
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Anteilklasse 3 Monate 6 Monate 9 Monate 1 Jahr 2 Jahre 3 Jahre Volatilität

JPMorgan Investment Funds - Global Select Equity Fund
JPM Global Select Equity A (acc) - CZK 0,51% 15,58% 0,09% 4,20% - - Mittel
JPM Global Select Equity A (acc) - EUR 2,00% 17,01% 1,34% 6,54% 7,78% 12,79% Mittel
JPM Global Select Equity A (acc) - SGD 3,26% 15,58% -1,51% 3,36% - - Mittel
JPM Global Select Equity A (acc) - USD 3,46% 16,54% -0,34% 4,21% 7,63% 13,94% Mittel
JPM Global Select Equity A (dist) - USD 3,43% 16,44% -0,42% 4,13% 8,02% 14,30% Mittel
JPM Global Select Equity C (acc) - EUR 2,31% 17,67% 2,20% 7,74% 9,05% 14,29% Mittel
JPM Global Select Equity C (acc) - USD 3,73% 17,14% 0,46% 5,34% 8,87% 15,43% Mittel
JPM Global Select Equity C (dist) - USD 4,84% 17,05% 0,38% 5,24% - - Mittel
JPM Global Select Equity D (acc) - USD 3,27% 16,11% -0,90% 3,43% 6,77% 12,88% Mittel
JPM Global Select Equity I2 (acc) - USD 3,75% 17,19% 0,54% 5,41% - - Mittel
JPM Global Select Equity X (acc) - USD 3,87% 17,46% 0,87% 5,91% 9,54% 16,31% Mittel

JPMorgan Investment Funds - Japan Select Equity Fund
JPM Japan Select Equity A (acc) - EUR -0,33% 8,85% -7,04% -3,87% 2,62% 7,48% Mittel
JPM Japan Select Equity A (acc) - JPY -1,78% 5,66% -13,25% -8,55% 0,39% 10,48% Mittel
JPM Japan Select Equity A (dist) - JPY -1,66% 5,66% -13,25% -8,54% 1,07% 10,76% Mittel
JPM Japan Select Equity C (acc) - EUR (hedged)* - - - - - - Mittel
JPM Japan Select Equity C (acc) - JPY -1,57% 6,10% -12,70% -7,77% 1,25% 11,61% Mittel
JPM Japan Select Equity C (acc) - USD (hedged) -0,91% 7,45% -11,04% -5,63% 3,13% 13,54% Mittel
JPM Japan Select Equity C (dist) - JPY -0,55% 6,09% -12,71% -7,13% 1,96% 12,14% Mittel
JPM Japan Select Equity D (acc) - JPY -1,96% 5,26% -13,75% -9,24% -0,36% 9,50% Mittel
JPM Japan Select Equity I2 (acc) - JPY -1,53% 6,20% -12,58% -7,58% - - Mittel
JPM Japan Select Equity X (acc) - JPY -1,38% 6,52% -12,18% -7,04% 2,07% 12,70% Mittel

JPMorgan Investment Funds - Japan Strategic Value Fund
JPM Japan Strategic Value A (acc) - EUR -0,51% 7,03% -11,56% -8,02% -0,68% 6,85% Mittel
JPM Japan Strategic Value A (acc) - EUR (hedged) -2,14% 3,50% -18,15% -13,64% -3,82% 8,61% Mittel
JPM Japan Strategic Value A (acc) - JPY -1,96% 3,88% -17,48% -12,51% -2,76% 9,82% Mittel
JPM Japan Strategic Value A (acc) - USD (hedged) -1,32% 5,13% -15,98% -10,56% -1,26% 11,48% Mittel
JPM Japan Strategic Value A (dist) - GBP 3,85% 6,10% -11,08% -6,84% 0,97% 10,63% Mittel
JPM Japan Strategic Value C (acc) - EUR (hedged) -1,94% 3,93% -17,64% -12,90% -3,03% - Mittel
JPM Japan Strategic Value C (acc) - JPY -1,75% 4,32% -16,95% -11,77% -1,97% 10,91% Mittel
JPM Japan Strategic Value C (acc) - USD 1,09% 6,83% -12,52% -9,32% - - Mittel
JPM Japan Strategic Value C (acc) - USD (hedged)** -1,11% - - - - - Mittel
JPM Japan Strategic Value D (acc) - EUR -0,70% 6,63% -12,06% -8,71% -1,42% 5,95% Mittel
JPM Japan Strategic Value D (acc) - EUR (hedged) -2,32% 3,11% -18,62% -14,28% -4,50% 7,68% Mittel
JPM Japan Strategic Value D (acc) - JPY -2,14% 3,49% -17,94% -13,17% -3,47% 8,84% Mittel
JPM Japan Strategic Value I (acc) - EUR (hedged) -1,93% 3,96% -17,61% -12,86% - - Mittel
JPM Japan Strategic Value I2 (acc) - EUR (hedged) -1,88% 4,03% -17,52% - - - Mittel
JPM Japan Strategic Value X (acc) - JPY -1,55% 4,74% -16,45% -11,06% -1,19% 11,98% Mittel
JPM Japan Strategic Value X (acc) - USD 1,29% 7,26% -11,99% -8,58% 0,80% 9,89% Mittel
JPM Japan Strategic Value X (acc) - USD (hedged) -0,91% 6,00% -14,93% -9,07% 0,37% - Mittel

JPMorgan Investment Funds - US Select Equity Fund
JPM US Select Equity A (acc) - AUD (hedged) 3,47% 17,12% -1,52% 5,92% - - Mittel
JPM US Select Equity A (acc) - EUR 2,39% 18,16% 1,14% 9,46% 10,56% 13,93% Mittel
JPM US Select Equity A (acc) - EUR (hedged) 3,00% 15,91% -3,02% 3,66% 7,10% 11,77% Mittel
JPM US Select Equity A (acc) - USD 3,82% 17,63% -0,57% 7,03% 10,37% 15,07% Mittel
JPM US Select Equity A (dist) - GBP 6,15% 18,38% 1,68% 10,67% - - Mittel
JPM US Select Equity A (dist) - USD 3,81% 17,60% -0,60% 6,99% 10,85% 15,16% Mittel
JPM US Select Equity C (acc) - EUR 2,65% 18,74% 1,91% 10,56% 11,74% 15,27% Mittel
JPM US Select Equity C (acc) - EUR (hedged) 3,26% 16,48% -2,29% 4,69% 8,21% 13,04% Mittel
JPM US Select Equity C (acc) - USD 4,07% 18,20% 0,17% 8,09% 11,55% 16,44% Mittel
JPM US Select Equity C (dist) - GBP 7,02% 18,95% 2,46% 12,17% 13,38% 19,55% Mittel
JPM US Select Equity C (dist) - USD 4,55% 18,15% 0,13% 8,77% 12,09% 16,75% Mittel
JPM US Select Equity D (acc) - EUR+ - - - - - - Mittel
JPM US Select Equity D (acc) - EUR (hedged) 2,86% 15,61% -3,42% 3,09% 6,48% 11,04% Mittel
JPM US Select Equity D (acc) - USD 3,68% 17,33% -0,95% 6,48% 9,75% 14,34% Mittel
JPM US Select Equity I (acc) - EUR 2,66% 18,76% 1,94% 10,61% 11,80% - Mittel
JPM US Select Equity I (acc) - EUR (hedged) 3,27% 16,51% -2,27% 4,73% 8,26% 13,10% Mittel
JPM US Select Equity I (acc) - USD 4,08% 18,22% 0,20% 8,14% 11,59% 16,49% Mittel
JPM US Select Equity I (dist) - GBP 6,90% 18,98% 2,49% 11,86% - - Mittel
JPM US Select Equity I (dist) - USD 4,60% 18,17% 0,16% 9,22% 12,11% 16,79% Mittel
JPM US Select Equity I2 (acc) - EUR 2,69% 18,82% 2,01% - - - Mittel
JPM US Select Equity I2 (acc) - EUR (hedged) 3,30% 16,58% -2,19% 4,83% - - Mittel
JPM US Select Equity I2 (acc) - USD 4,11% 18,28% 0,28% 8,24% - - Mittel
JPM US Select Equity I2 (dist) - USD 4,57% 18,17% 0,16% 8,08% - - Mittel
JPM US Select Equity X (acc) - USD 4,22% 18,52% 0,58% 8,69% 12,26% 17,36% Mittel

* Anteilklasse zum Ende des Berichtszeitraumes stillgelegt.
** Anteilklasse im Berichtszeitraum reaktiviert.
+ Für diese Anteilklassen sind keine Daten verfügbar, weil sie innerhalb von 3 Monaten vor dem Ende des Berichtszeitraumes aufgelegt bzw. reaktiviert wurden.
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Anteilklasse 3 Monate 6 Monate 9 Monate 1 Jahr 2 Jahre 3 Jahre Volatilität

JPMorgan Investment Funds - Global Balanced Fund
JPM Global Balanced A (acc) - EUR 2,54% 9,20% 1,12% 2,66% 3,93% 4,61% Mittel
JPM Global Balanced A (acc) - USD (hedged) 3,31% 10,86% 3,59% 5,88% 6,90% 7,35% Mittel
JPM Global Balanced A (dist) - EUR 2,75% 9,19% 1,11% 2,96% 4,82% 4,98% Mittel
JPM Global Balanced A (dist) - USD (hedged) 3,52% 10,85% 3,58% 6,23% 7,72% 7,66% Mittel
JPM Global Balanced A (mth) - USD (hedged) 3,33% 10,83% 3,52% 7,04% 7,33% 7,59% Mittel
JPM Global Balanced C (acc) - EUR 2,73% 9,61% 1,69% 3,43% 4,74% 5,47% Mittel
JPM Global Balanced C (acc) - USD (hedged) 3,51% 11,27% 4,18% 6,67% 7,75% 8,28% Mittel
JPM Global Balanced C (dist) - EUR 3,58% 9,57% 1,65% 4,17% 5,73% 5,94% Mittel
JPM Global Balanced C (dist) - USD (hedged) 4,19% 11,23% 4,14% 7,51% 8,64% 8,22% Mittel
JPM Global Balanced C (mth) - USD (hedged) 3,52% 11,25% 4,10% 7,82% 8,17% 8,48% Mittel
JPM Global Balanced D (acc) - EUR 2,41% 8,93% 0,74% 2,15% 3,39% 4,05% Mittel
JPM Global Balanced D (acc) - USD (hedged) 3,18% 10,60% 3,21% 5,35% 6,33% 6,75% Mittel
JPM Global Balanced D (mth) - USD (hedged) 3,20% 10,57% 3,14% 6,53% 6,78% 7,01% Mittel
JPM Global Balanced I (acc) - EUR 2,74% 9,62% 1,71% 3,47% 4,78% 5,52% Mittel
JPM Global Balanced I2 (acc) - EUR 2,79% 9,72% 1,84% 3,65% - - Mittel
JPM Global Balanced T (acc) - EUR 2,42% 8,94% 0,74% 2,15% 3,40% 4,05% Mittel
JPM Global Balanced X (acc) - EUR 2,94% 10,04% 2,30% 4,26% 5,63% 6,41% Mittel
JPM Global Balanced X (acc) - USD (hedged)** 3,72% - - - - - Mittel

** Anteilklasse im Berichtszeitraum reaktiviert.
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Anteilklasse 3 Monate 6 Monate 9 Monate 1 Jahr 2 Jahre 3 Jahre Volatilität

JPMorgan Investment Funds - Global Income Fund
JPM Global Income A (acc) - AUD (hedged) 2,42% 9,26% 3,89% 5,48% 4,18% 6,44% Mittel
JPM Global Income A (acc) - CHF (hedged) 1,76% 7,86% 1,74% 2,59% 1,27% 3,26% Mittel
JPM Global Income A (acc) - CZK (hedged) 2,40% 9,12% 3,30% 4,54% 2,20% - Mittel
JPM Global Income A (acc) - EUR 1,88% 8,09% 2,12% 3,06% 1,71% 3,74% Mittel
JPM Global Income A (acc) - SGD (hedged) 2,46% 9,28% 3,83% 5,33% 3,73% 5,69% Mittel
JPM Global Income A (acc) - USD (hedged) 2,65% 9,73% 4,53% 6,21% 4,49% 6,38% Mittel
JPM Global Income A (dist) - EUR 5,02% 7,99% 2,01% 5,73% 3,80% 4,95% Mittel
JPM Global Income A (dist) - GBP (hedged) 5,29% 8,62% 2,88% 6,94% 4,92% 5,73% Mittel
JPM Global Income A (div) - CHF (hedged) 1,69% 7,77% 1,77% 6,24% 3,12% 4,43% Mittel
JPM Global Income A (div) - EUR 1,94% 8,14% 2,27% 6,83% 3,59% 4,92% Mittel
JPM Global Income A (div) - SGD 3,11% 6,78% -0,65% 3,68% 2,53% 5,99% Mittel
JPM Global Income A (div) - SGD (hedged) 2,38% 9,14% 3,87% 8,79% 5,43% 6,62% Mittel
JPM Global Income A (div) - USD (hedged) 2,58% 9,60% 4,49% 9,68% 6,12% 7,27% Mittel
JPM Global Income A (irc) - AUD (hedged) 2,47% 9,32% 3,92% 11,12% 6,85% 7,95% Mittel
JPM Global Income A (irc) - CAD (hedged) 2,45% 9,17% 3,72% 10,08% 5,74% 6,64% Mittel
JPM Global Income A (irc) - RMB (hedged) 2,68% 10,05% 5,05% 13,93% 9,45% 10,45% Mittel
JPM Global Income A (irc) - SGD (hedged) 2,42% 9,05% 3,70% 4,43% - - Mittel
JPM Global Income A (irc) - USD (hedged) 2,59% 9,53% 4,32% 5,16% - - Mittel
JPM Global Income A (mth) - EUR 1,94% 8,18% 2,24% 6,78% 3,54% 4,75% Mittel
JPM Global Income A (mth) - GBP (hedged) 2,19% 8,76% 3,05% 7,84% 4,47% 5,90% Mittel
JPM Global Income A (mth) - SGD (hedged) 2,47% 9,30% 3,90% 8,87% 5,39% 6,64% Mittel
JPM Global Income A (mth) - USD (hedged) 2,62% 9,70% 4,51% 9,66% 6,10% 7,27% Mittel
JPM Global Income C (acc) - EUR 2,05% 8,44% 2,62% 3,73% 2,39% 4,49% Mittel
JPM Global Income C (acc) - PLN (hedged) 2,54% 9,52% 4,25% 5,93% 4,49% 6,81% Mittel
JPM Global Income C (acc) - USD (hedged) 2,83% 10,09% 5,06% 6,91% 5,21% 7,18% Mittel
JPM Global Income C (dist) - CAD (hedged) 4,06% 9,48% 4,16% - - - Mittel
JPM Global Income C (dist) - EUR 6,21% 8,27% 2,45% 3,57% - - Mittel
JPM Global Income C (dist) - GBP (hedged) 6,25% 8,96% 3,39% 7,73% 5,84% 7,01% Mittel
JPM Global Income C (dist) - USD (hedged) 6,28% 9,91% 4,89% 9,36% 7,24% 8,53% Mittel
JPM Global Income C (div) - CHF (hedged) 1,86% 8,12% 2,28% 6,91% 3,46% 3,44% Mittel
JPM Global Income C (div) - EUR 2,11% 8,48% 2,76% 7,46% 4,23% 5,60% Mittel
JPM Global Income C (div) - USD (hedged) 2,74% 9,95% 5,00% 10,33% 6,79% 7,99% Mittel
JPM Global Income C (irc) - AUD (hedged) 2,58% 9,70% 4,49% 11,82% 7,48% 7,60% Mittel
JPM Global Income C (irc) - RMB (hedged) 2,82% 10,32% 5,34% 14,53% 10,13% 9,97% Mittel
JPM Global Income C (mth) - GBP (hedged) 2,35% 9,11% 3,56% 8,51% 5,16% 5,96% Mittel
JPM Global Income C (mth) - SGD (hedged) 2,66% 9,66% 4,45% 9,52% 6,11% 6,71% Mittel
JPM Global Income C (mth) - USD (hedged) 2,79% 10,05% 5,02% 10,33% 6,78% 8,01% Mittel
JPM Global Income D (acc) - EUR 1,79% 7,90% 1,84% 2,69% 1,35% 3,36% Mittel
JPM Global Income D (acc) - USD (hedged) 2,56% 9,54% 4,26% 5,84% 4,11% 5,96% Mittel
JPM Global Income D (div) - EUR 1,86% 7,96% 2,02% 6,48% 3,26% 4,57% Mittel
JPM Global Income D (div) - USD (hedged) 2,49% 9,42% 4,22% 9,31% 5,75% 6,86% Mittel
JPM Global Income D (mth) - EUR 1,84% 7,98% 1,95% 6,41% 1,33% - Mittel
JPM Global Income D (mth) - USD (hedged) 2,53% 9,52% 4,25% 9,31% 5,75% 6,90% Mittel
JPM Global Income F (irc) - AUD (hedged) 2,16% 8,82% 3,17% 5,68% - - Mittel
JPM Global Income F (irc) - USD (hedged) 2,29% 8,99% 2,87% 2,87% - - Mittel
JPM Global Income F (mth) - USD (hedged) 2,36% 9,16% 3,73% 5,85% - - Mittel
JPM Global Income I (acc) - EUR 2,05% 8,45% 2,64% 3,78% 2,44% 4,53% Mittel
JPM Global Income I (acc) - USD (hedged) 2,84% 10,10% 5,08% 6,94% 5,25% - Mittel
JPM Global Income I (div) - EUR 2,10% 8,48% 2,77% 7,47% 1,81% - Mittel
JPM Global Income I (div) - USD (hedged) 2,75% 9,96% 5,02% 8,50% - - Mittel
JPM Global Income I (mth) - JPY (hedged) 2,08% 8,56% 2,87% 7,63% 4,53% 5,85% Mittel
JPM Global Income I2 (acc) - EUR 2,08% 8,50% 2,71% 3,84% - - Mittel
JPM Global Income I2 (div) - EUR 2,12% 8,39% 1,51% - - - Mittel
JPM Global Income T (div) - EUR 1,87% 7,96% 2,01% 6,49% 3,26% 4,57% Mittel
JPM Global Income V (acc) - EUR (hedged to BRL) 3,75% 13,09% 13,72% 13,40% 1,29% 5,61% Mittel
JPM Global Income X (div) - EUR 2,26% 8,81% 3,22% 8,08% 4,86% 6,26% Mittel

JPMorgan Investment Funds - Global Income Conservative Fund
JPM Global Income Conservative A (acc) - EUR 1,87% 5,94% 2,94% 3,02% 1,61% - Mittel
JPM Global Income Conservative A (acc) - SEK (hedged) 1,91% 6,04% 2,99% 3,04% 1,54% - Mittel
JPM Global Income Conservative A (acc) - USD (hedged) 2,65% 7,55% 5,40% 6,17% 4,45% - Mittel
JPM Global Income Conservative A (dist) - EUR 4,40% 5,85% 2,85% 4,65% 1,88% - Mittel
JPM Global Income Conservative A (dist) - USD (hedged) 5,14% 7,43% 5,28% 8,87% 4,55% - Mittel
JPM Global Income Conservative A (div) - EUR 1,99% 6,05% 3,10% 6,04% 2,12% - Mittel
JPM Global Income Conservative C (acc) - EUR 2,04% 6,30% 3,48% 3,74% 2,33% - Mittel
JPM Global Income Conservative C (dist) - EUR 5,45% 6,19% 3,36% 3,78% 2,65% - Mittel
JPM Global Income Conservative D (acc) - EUR 1,78% 5,76% 2,67% 2,66% 1,24% - Mittel
JPM Global Income Conservative D (div) - EUR 1,91% 5,88% 2,83% 5,70% 1,77% - Mittel
JPM Global Income Conservative D (mth) - EUR 1,88% 5,89% 2,79% 5,64% 1,24% - Mittel
JPM Global Income Conservative I2 (acc) - EUR 2,08% - - - - - Mittel
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3. Wertentwicklung und Volatilität (Fortsetzung)



Anteilklasse 3 Monate 6 Monate 9 Monate 1 Jahr 2 Jahre 3 Jahre Volatilität

JPMorgan Investment Funds - Global Macro Fund
JPM Global Macro A (acc) - CHF (hedged) 1,11% 0,97% 1,62% - - - Mittel
JPM Global Macro A (acc) - EUR (hedged) 1,20% 1,15% 1,91% -0,32% 2,93% 0,46% Mittel
JPM Global Macro A (acc) - SGD (hedged) 1,89% 2,38% 3,76% 1,99% 5,12% 2,39% Mittel
JPM Global Macro A (acc) - USD 1,97% 2,69% 4,31% 2,71% 5,76% 2,86% Mittel
JPM Global Macro A (dist) - EUR (hedged) 1,21% 1,15% 1,89% 0,06% 3,53% 0,53% Mittel
JPM Global Macro A (dist) - USD^ 2,05% 2,76% 4,37% 3,38% 6,07% 3,07% Mittel
JPM Global Macro C (acc) - CHF (hedged) 1,28% 1,31% 2,15% - - - Mittel
JPM Global Macro C (acc) - EUR (hedged) 1,37% 1,49% 2,43% 0,38% 3,67% 1,18% Mittel
JPM Global Macro C (acc) - NOK (hedged) 1,79% 2,30% 3,67% 1,94% 5,17% - Mittel
JPM Global Macro C (acc) - USD 2,15% 3,04% 4,85% 3,43% 6,54% 3,63% Mittel
JPM Global Macro C (dist) - EUR (hedged) 1,61% 1,49% 2,42% 0,94% 4,26% 1,15% Mittel
JPM Global Macro C (dist) - GBP (hedged) 1,89% 2,05% 3,36% 1,59% - - Mittel
JPM Global Macro C (dist) - USD^ 2,24% 3,11% 4,91% 4,10% 6,84% 3,83% Mittel
JPM Global Macro D (acc) - EUR (hedged) 1,08% 0,93% 1,56% -0,77% 2,45% 0,01% Mittel
JPM Global Macro D (acc) - SEK (hedged)* - - - - - - Mittel
JPM Global Macro D (acc) - USD 1,85% 2,46% 3,95% 2,25% 5,26% 2,37% Mittel
JPM Global Macro D (dist) - USD^ 1,94% 2,53% 4,01% 2,94% 5,58% 2,60% Mittel
JPM Global Macro I (acc) - EUR (hedged) 1,39% 1,52% 2,47% 0,43% 3,71% - Mittel
JPM Global Macro I (acc) - SEK (hedged) 1,44% 1,63% 2,52% 0,48% 3,65% 1,11% Mittel
JPM Global Macro I (acc) - USD+ - - - - - - Mittel
JPM Global Macro X (acc) - EUR (hedged) 1,54% 1,83% 2,94% - - - Mittel
JPM Global Macro X (acc) - USD 2,31% 3,37% 5,36% 4,10% 7,28% 4,35% Mittel

JPMorgan Investment Funds - Global Macro Opportunities Fund
JPM Global Macro Opportunities A (acc) - AUD (hedged) 2,78% 3,62% 5,91% 3,24% 8,05% 4,56% Mittel
JPM Global Macro Opportunities A (acc) - CHF (hedged) 2,18% 2,23% 3,64% 0,12% 4,87% 1,37% Mittel
JPM Global Macro Opportunities A (acc) - CZK (hedged) 2,83% 3,50% 5,26% 2,10% 5,94% - Mittel
JPM Global Macro Opportunities A (acc) - EUR 2,29% 2,45% 3,96% 0,55% 5,31% 1,78% Mittel
JPM Global Macro Opportunities A (acc) - HUF (hedged) 2,40% 2,66% 4,22% 0,87% - - Mittel
JPM Global Macro Opportunities A (acc) - SEK (hedged) 2,33% 2,54% 3,96% 0,53% 5,19% 1,63% Mittel
JPM Global Macro Opportunities A (acc) - SGD (hedged) 2,95% 3,71% 5,88% 2,85% 7,58% 3,75% Mittel
JPM Global Macro Opportunities A (acc) - USD (hedged) 3,08% 4,00% 6,41% 3,58% 8,25% 4,26% Mittel
JPM Global Macro Opportunities A (dist) - EUR 2,30% 2,45% 3,96% 0,77% 6,19% 2,06% Mittel
JPM Global Macro Opportunities A (dist) - GBP (hedged) 2,65% 3,11% 5,02% 2,18% 6,46% - Mittel
JPM Global Macro Opportunities C (acc) - AUD (hedged) 3,02% 4,03% 6,54% - - 0,84% Mittel
JPM Global Macro Opportunities C (acc) - CHF (hedged) 2,36% 2,58% 4,18% 0,83% 5,65% 2,10% Mittel
JPM Global Macro Opportunities C (acc) - EUR 2,46% 2,80% 4,50% 1,24% 6,09% 2,52% Mittel
JPM Global Macro Opportunities C (acc) - USD (hedged) 3,27% 4,37% 6,99% 4,32% 9,07% 5,06% Mittel
JPM Global Macro Opportunities C (dist) - EUR 2,78% 2,78% 4,49% 2,08% 6,98% 2,59% Mittel
JPM Global Macro Opportunities C (dist) - GBP (hedged) 3,17% 3,44% 5,54% 3,50% 8,18% 3,64% Mittel
JPM Global Macro Opportunities C (dist) - USD (hedged) 3,60% 4,34% 6,96% 5,10% 9,87% 5,05% Mittel
JPM Global Macro Opportunities D (acc) - EUR 2,11% 2,10% 3,42% -0,15% 4,55% 1,05% Mittel
JPM Global Macro Opportunities D (acc) - HUF (hedged) 2,22% 2,31% 3,68% 0,17% - - Mittel
JPM Global Macro Opportunities D (acc) - PLN (hedged) 2,62% 3,13% 5,07% 1,97% 6,81% - Mittel
JPM Global Macro Opportunities D (acc) - USD (hedged) 2,90% 3,65% 5,87% 2,86% 7,45% 3,49% Mittel
JPM Global Macro Opportunities I (acc) - CHF (hedged) 2,37% 2,61% - - - - Mittel
JPM Global Macro Opportunities I (acc) - EUR 2,48% 2,83% 4,53% 1,29% 6,13% 2,56% Mittel
JPM Global Macro Opportunities I (acc) - JPY (hedged) 2,51% 2,90% 4,65% 1,40% 6,58% 2,96% Mittel
JPM Global Macro Opportunities I (acc) - RMB (hedged) 3,38% 4,39% 7,64% - - - Mittel
JPM Global Macro Opportunities I (acc) - SEK (hedged) 2,52% 2,91% 4,54% 1,27% - 2,10% Mittel
JPM Global Macro Opportunities I (acc) - USD (hedged) 3,27% 4,38% 7,00% 4,35% 9,11% 5,10% Mittel
JPM Global Macro Opportunities T (acc) - EUR 2,11% 2,10% 3,42% -0,16% 4,55% 1,05% Mittel
JPM Global Macro Opportunities V (acc) - EUR (hedged to BRL) 4,19% 7,40% 15,50% 10,33% 4,65% 3,38% Mittel
JPM Global Macro Opportunities X (acc) - EUR 2,64% 3,14% 5,01% 1,91% 6,82% 3,22% Mittel
JPM Global Macro Opportunities X (acc) - USD (hedged) 3,43% 4,70% 7,50% 4,99% 9,84% 5,80% Mittel

JPMorgan Investment Funds - Global Convertibles Conservative Fund
JPM Global Convertibles Conservative A (acc) - SGD (hedged) 2,13% 5,63% 0,42% 1,52% 2,40% 5,16% Mittel
JPM Global Convertibles Conservative A (acc) - USD 2,29% 6,00% 1,06% 2,43% 3,19% 5,81% Mittel
JPM Global Convertibles Conservative A (dist) - USD 3,68% 5,95% 1,00% 2,37% 3,17% 5,86% Mittel
JPM Global Convertibles Conservative A (mth) - USD 2,51% 6,02% 0,86% 2,93% 3,56% 5,97% Mittel
JPM Global Convertibles Conservative C (acc) - USD 2,44% 6,30% 1,48% 3,00% 3,78% 6,47% Mittel
JPM Global Convertibles Conservative C (dist) - USD 5,83% 6,21% 1,41% 2,97% 4,09% 6,47% Mittel
JPM Global Convertibles Conservative C (mth) - USD 2,66% 6,34% 1,31% 3,53% 4,19% 6,66% Mittel
JPM Global Convertibles Conservative D (acc) - USD 2,15% 5,72% 0,65% 1,88% 2,62% 5,18% Mittel
JPM Global Convertibles Conservative D (mth) - USD 2,39% 5,77% 0,50% 2,44% 3,05% 5,41% Mittel
JPM Global Convertibles Conservative I (acc) - USD 2,45% 6,32% 1,51% 3,05% 3,83% 6,52% Mittel
JPM Global Convertibles Conservative I2 (acc) - USD 2,47% 6,37% 1,60% 3,16% - - Mittel
JPM Global Convertibles Conservative X (acc) - USD 2,64% 6,71% 2,09% 3,83% 4,65% 7,43% Mittel

* Anteilklasse zum Ende des Berichtszeitraumes stillgelegt.
^ Die Anteilklasse „(mth)“ wurde in Anteilklasse „(dist)“ innerhalb desselben Teilfonds umbenannt.
+ Für diese Anteilklassen sind keine Daten verfügbar, weil sie innerhalb von 3 Monaten vor dem Ende des Berichtszeitraumes aufgelegt bzw. reaktiviert wurden.
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3. Wertentwicklung und Volatilität (Fortsetzung)



Anteilklasse 3 Monate 6 Monate 9 Monate 1 Jahr 2 Jahre 3 Jahre Volatilität

JPMorgan Investment Funds - Global High Yield Bond Fund
JPM Global High Yield Bond A (acc) - AUD (hedged) 2,31% 9,20% 3,81% 6,04% 4,32% 7,25% Mittel
JPM Global High Yield Bond A (acc) - CHF (hedged) 1,73% 7,81% 1,75% 3,18% 1,37% 3,97% Mittel
JPM Global High Yield Bond A (acc) - CZK (hedged) 2,29% 9,01% 3,21% 5,08% 2,28% - Mittel
JPM Global High Yield Bond A (acc) - EUR (hedged) 1,80% 8,03% 2,07% 3,63% 1,85% 4,52% Mittel
JPM Global High Yield Bond A (acc) - HUF (hedged) 1,88% 8,18% 2,26% 3,89% 2,14% 5,02% Mittel
JPM Global High Yield Bond A (acc) - USD 2,61% 9,67% 4,51% 6,80% 4,72% 7,26% Mittel
JPM Global High Yield Bond A (dist) - EUR (hedged) 7,12% 7,87% 1,91% 8,00% 4,40% 6,33% Mittel
JPM Global High Yield Bond A (dist) - USD 7,90% 9,44% 4,25% 11,51% 7,40% 8,69% Mittel
JPM Global High Yield Bond A (irc) - AUD (hedged) 2,40% 9,37% 3,89% 11,43% 6,91% 9,22% Mittel
JPM Global High Yield Bond A (irc) - CAD (hedged) 2,26% 9,06% 3,47% 10,08% 5,63% 7,80% Mittel
JPM Global High Yield Bond A (irc) - NZD (hedged) 2,47% 9,39% 4,07% 11,87% 7,32% 9,74% Mittel
JPM Global High Yield Bond A (irc) - RMB (hedged) 2,51% 9,90% 4,79% 13,97% 9,38% 11,59% Mittel
JPM Global High Yield Bond A (mth) - HKD 2,06% 9,25% 4,16% 11,06% 6,59% 8,69% Mittel
JPM Global High Yield Bond A (mth) - SGD 2,50% 8,82% 3,22% 10,80% 5,64% 8,66% Mittel
JPM Global High Yield Bond A (mth) - USD 2,61% 9,62% 4,39% 11,61% 6,61% 8,46% Mittel
JPM Global High Yield Bond C (acc) - EUR (hedged) 1,92% 8,26% 2,41% 4,09% 2,31% 5,03% Mittel
JPM Global High Yield Bond C (acc) - PLN (hedged) 2,42% 9,33% 4,05% 6,31% 4,48% 7,48% Mittel
JPM Global High Yield Bond C (acc) - USD 2,73% 9,93% 4,88% 7,31% 5,23% 7,83% Mittel
JPM Global High Yield Bond C (dist) - EUR (hedged) 8,30% 8,09% 2,25% 9,00% 5,09% 6,95% Mittel
JPM Global High Yield Bond C (dist) - GBP (hedged) 8,35% 8,79% 3,28% 10,58% 7,21% 8,16% Mittel
JPM Global High Yield Bond C (dist) - USD 8,11% 9,72% 4,67% 13,24% 7,68% 10,80% Mittel
JPM Global High Yield Bond C (div) - EUR (hedged) 1,91% 8,19% 2,36% 9,12% 4,47% 6,44% Mittel
JPM Global High Yield Bond C (irc) - CAD (hedged) 2,45% 9,28% 3,95% 10,72% 6,19% 7,30% Mittel
JPM Global High Yield Bond C (mth) - HKD 2,17% 9,55% 4,57% 11,57% 7,06% 8,13% Mittel
JPM Global High Yield Bond C (mth) - USD 2,72% 9,86% 4,73% 12,06% 7,07% 8,97% Mittel
JPM Global High Yield Bond D (acc) - EUR (hedged) 1,70% 7,80% 1,75% 3,20% 1,43% 4,05% Mittel
JPM Global High Yield Bond D (acc) - PLN (hedged) 2,17% 8,82% 3,32% 5,31% 3,46% 6,33% Mittel
JPM Global High Yield Bond D (acc) - USD 2,49% 9,42% 4,13% 6,29% 4,19% 6,67% Mittel
JPM Global High Yield Bond D (div) - EUR (hedged) 1,69% 7,76% 1,75% 8,31% 3,70% 5,60% Mittel
JPM Global High Yield Bond D (mth) - EUR (hedged) 1,70% 7,76% 1,67% 8,23% 1,23% - Mittel
JPM Global High Yield Bond F (irc) - AUD (hedged) 2,07% 8,73% 3,06% 6,14% - - Mittel
JPM Global High Yield Bond F (mth) - USD 2,34% 9,07% 3,59% 6,65% - - Mittel
JPM Global High Yield Bond I (acc) - EUR (hedged) 1,94% 8,28% 2,44% 4,13% 2,36% 5,08% Mittel
JPM Global High Yield Bond I (acc) - USD 2,74% 9,95% 4,91% 7,34% 5,27% 7,88% Mittel
JPM Global High Yield Bond I (dist) - EUR (hedged) 8,15% 8,10% 2,27% 10,30% 5,13% 7,02% Mittel
JPM Global High Yield Bond I (mth) - USD 2,73% 9,88% 4,76% 12,10% 7,12% 9,01% Mittel
JPM Global High Yield Bond I2 (acc) - EUR (hedged) 1,96% 8,34% 2,53% 4,24% - - Mittel
JPM Global High Yield Bond I2 (acc) - USD 2,77% 10,02% 5,01% 7,48% - - Mittel
JPM Global High Yield Bond I2 (dist) - EUR (hedged)* - - - - - - Mittel
JPM Global High Yield Bond I2 (dist) - GBP (hedged)* - - - - - - Mittel
JPM Global High Yield Bond I2 (dist) - USD 8,47% 9,77% 4,77% 7,25% - - Mittel
JPM Global High Yield Bond I2 (mth) - USD 2,77% 9,96% 4,89% 8,39% - - Mittel
JPM Global High Yield Bond P (acc) - USD 2,78% 10,02% 5,03% 7,50% - - Mittel
JPM Global High Yield Bond P (dist) - EUR (hedged) 8,25% 8,17% 2,38% 8,86% 2,32% - Mittel
JPM Global High Yield Bond P (dist) - USD 8,56% 9,79% 4,80% 11,28% 7,68% 7,61% Mittel
JPM Global High Yield Bond T (acc) - EUR (hedged) 1,69% 7,79% 1,73% 3,17% 1,38% 3,99% Mittel
JPM Global High Yield Bond X (acc) - EUR (hedged) 2,05% 8,52% 2,80% 4,61% 2,84% 5,61% Mittel
JPM Global High Yield Bond X (acc) - USD 2,86% 10,19% 5,26% 7,84% 5,78% 8,45% Mittel
JPM Global High Yield Bond X (mth) - USD 2,84% 10,13% 5,12% 8,16% - - Mittel

* Anteilklasse zum Ende des Berichtszeitraumes stillgelegt.
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3. Wertentwicklung und Volatilität (Fortsetzung)



Anteilklasse 3 Monate 6 Monate 9 Monate 1 Jahr 2 Jahre 3 Jahre Volatilität

JPMorgan Investment Funds - Income Opportunity Fund
JPM Income Opportunity A (perf) (acc) - CHF (hedged) -0,03% 1,27% -1,55% -1,47% -1,30% 0,38% Mittel
JPM Income Opportunity A (perf) (acc) - EUR (hedged) 0,06% 1,44% -1,29% -1,11% -0,94% 0,66% Mittel
JPM Income Opportunity A (perf) (acc) - SEK (hedged) 0,12% 1,56% -1,20% -1,05% -0,95% 0,59% Mittel
JPM Income Opportunity A (perf) (acc) - SGD (hedged) 0,65% 2,65% 0,56% 1,21% 1,08% 2,41% Mittel
JPM Income Opportunity A (perf) (acc) - USD 0,83% 3,01% 1,15% 1,93% 1,74% 2,98% Mittel
JPM Income Opportunity A (perf) (dist) - EUR (hedged) 2,49% 1,43% -1,29% 0,44% -0,16% 1,40% Mittel
JPM Income Opportunity A (perf) (dist) - GBP (hedged) 2,80% 2,05% -0,29% 1,59% 1,46% 2,76% Mittel
JPM Income Opportunity A (perf) (dist) - USD 2,85% 2,99% 1,13% 4,00% 2,67% 3,74% Mittel
JPM Income Opportunity A (perf) (fix) EUR 2,35 - EUR (hedged) 0,06% 1,45% -1,28% 1,58% 0,37% 1,55% Mittel
JPM Income Opportunity A (perf) (mth) - USD 0,84% 2,98% 1,10% 4,69% 3,36% 3,67% Mittel
JPM Income Opportunity C (perf) (acc) - CHF (hedged) 0,09% 1,52% -1,19% -0,99% -0,84% 0,80% Mittel
JPM Income Opportunity C (perf) (acc) - EUR (hedged) 0,18% 1,68% -0,89% -0,62% -0,47% 1,01% Mittel
JPM Income Opportunity C (perf) (acc) - SEK (hedged) 0,24% 1,81% -0,83% -0,56% -0,49% 0,97% Mittel
JPM Income Opportunity C (perf) (acc) - SGD (hedged)** 0,70% - - - - - Mittel
JPM Income Opportunity C (perf) (acc) - USD 0,89% 3,17% 1,52% 2,41% 2,18% 3,38% Mittel
JPM Income Opportunity C (perf) (dist) - EUR (hedged) 3,30% 1,68% -0,90% 1,91% 1,07% 2,33% Mittel
JPM Income Opportunity C (perf) (dist) - GBP (hedged) 3,53% 2,28% 0,12% 3,13% 2,04% 3,21% Mittel
JPM Income Opportunity C (perf) (dist) - USD 3,69% 3,15% 1,46% 4,60% 3,31% 4,50% Mittel
JPM Income Opportunity C (perf) (mth) - USD 0,89% 3,13% 1,46% 5,15% 3,78% 4,03% Mittel
JPM Income Opportunity D (perf) (acc) - EUR (hedged) - 1,32% -1,47% -1,36% -1,17% 0,47% Mittel
JPM Income Opportunity D (perf) (acc) - USD 0,77% 2,88% 0,92% 1,67% 1,48% 2,78% Mittel
JPM Income Opportunity D (perf) (dist) - EUR (hedged) 2,97% 1,33% -1,46% 0,50% -0,36% 1,39% Mittel
JPM Income Opportunity D (perf) (fix) EUR 2,15 - EUR (hedged) - 1,31% -1,47% 1,09% 0,03% 1,30% Mittel
JPM Income Opportunity I (perf) (acc) - EUR (hedged) 0,20% 1,71% -0,86% -0,58% -0,43% 1,10% Mittel
JPM Income Opportunity I (perf) (acc) - JPY (hedged)+ - - - - - - Mittel
JPM Income Opportunity I (perf) (acc) - SGD (hedged) 0,73% 2,80% 1,01% 1,66% 1,54% 2,89% Mittel
JPM Income Opportunity I (perf) (acc) - USD 0,89% 3,18% 1,55% 2,44% 2,23% 3,45% Mittel
JPM Income Opportunity I (perf) (dist) - EUR -0,23% 3,55% - - - - Mittel
JPM Income Opportunity I (perf) (dist) - EUR (hedged) 3,07% 1,70% -0,85% 1,98% 0,53% 2,22% Mittel
JPM Income Opportunity I (perf) (dist) - GBP (hedged) 5,32% 2,19% 0,43% 3,42% 2,36% 3,54% Mittel
JPM Income Opportunity P (perf) (acc) - EUR (hedged) 0,25% 1,83% -0,69% -0,29% - - Mittel
JPM Income Opportunity P (perf) (acc) - USD 0,94% 3,23% 1,70% 2,64% 2,45% 3,67% Mittel
JPM Income Opportunity P (perf) (dist) - GBP (hedged) 3,73% 2,34% 0,30% 3,52% 2,46% 3,12% Mittel
JPM Income Opportunity X (perf) (acc) - EUR (hedged) 0,33% 1,98% -0,39% 0,05% 0,13% 1,57% Mittel
JPM Income Opportunity X (perf) (acc) - USD 1,06% 3,52% 2,00% 3,05% 2,86% 4,10% Mittel
JPM Income Opportunity X (perf) (dist) - GBP (hedged) 4,44% 2,63% 0,64% 4,51% 3,09% 4,15% Mittel

JPMorgan Investment Funds - US Bond Fund
JPM US Bond A (acc) - EUR (hedged) 2,14% 5,12% 4,25% 3,65% - - Mittel
JPM US Bond A (acc) - GBP (hedged) 2,43% 5,71% 5,28% 4,94% 1,44% 0,87% Mittel
JPM US Bond A (acc) - USD 2,92% 6,68% 6,70% 6,75% 2,99% 2,15% Mittel
JPM US Bond A (dist) - USD 5,49% 6,56% 6,58% 9,57% 2,83% 2,05% Mittel
JPM US Bond C (acc) - USD 3,04% 6,94% 7,10% 7,29% 3,52% 2,68% Mittel
JPM US Bond D (acc) - EUR (hedged) 2,07% 5,00% 4,07% 3,43% - - Mittel
JPM US Bond D (acc) - USD 2,85% 6,54% 6,50% 6,48% 2,72% 1,88% Mittel
JPM US Bond I (acc) - USD 3,06% 6,96% 7,13% 7,33% 3,56% 2,72% Mittel

** Anteilklasse im Berichtszeitraum reaktiviert.
+ Für diese Anteilklassen sind keine Daten verfügbar, weil sie innerhalb von 3 Monaten vor dem Ende des Berichtszeitraumes aufgelegt bzw. reaktiviert wurden.
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Grundlage der Bankzinssätze

Die Zinssätze beruhen auf den JPMorgan Chase Treasury-Sätzen und können sich deshalb täglich ändern. Die Bankzinsen werden monatlich am ersten
Geschäftstag des nachfolgenden Monats auf den Bankkonten der einzelnen Teilfonds auf der Basis der Kontostände des Vormonats vergütet.

5. Anteilklassen der Teilfonds, für die die “Taxe d’Abonnement” mit dem Satz von 0,01% gilt
Folgende Anteilklassen der nachstehend genannten Teilfonds unterliegen einer vermögensbezogenen Steuer von 0,01% p.a.:

Anteilklasse

JPM Europe Select Equity I (acc) - EUR

JPM Europe Select Equity I (acc) - USD (hedged)

JPM Europe Select Equity I (dist) - EUR

JPM Europe Select Equity I2 (acc) - EUR

JPM Europe Select Equity I2 (acc) - USD

JPM Europe Select Equity I2 (dist) - EUR

JPM Europe Select Equity X (acc) - EUR

JPM Europe Select Equity X (acc) - USD (hedged)

JPM Europe Strategic Dividend I (acc) - EUR

JPM Europe Strategic Dividend I (acc) - USD

JPM Europe Strategic Dividend I (acc) - USD (hedged)

JPM Europe Strategic Dividend I (dist) - EUR

JPM Europe Strategic Dividend I (div) - EUR

JPM Europe Strategic Dividend I (mth) - USD (hedged)

JPM Europe Strategic Dividend I2 (acc) - EUR

JPM Europe Strategic Dividend I2 (dist) - EUR

JPM Europe Strategic Dividend X (acc) - EUR

JPM Europe Strategic Dividend X (acc) - USD (hedged)

JPM Europe Strategic Dividend X (dist) - GBP

JPM Europe Strategic Dividend X (div) - EUR

JPM Global Dividend X (acc) - USD

JPM Global Dividend X (dist) - AUD

JPM Global Select Equity I2 (acc) - USD

JPM Global Select Equity X (acc) - USD

JPM Japan Select Equity I2 (acc) - JPY

JPM Japan Select Equity X (acc) - JPY

JPM Japan Strategic Value I (acc) - EUR (hedged)

JPM Japan Strategic Value I2 (acc) - EUR (hedged)

JPM Japan Strategic Value X (acc) - JPY

JPM Japan Strategic Value X (acc) - USD

JPM Japan Strategic Value X (acc) - USD (hedged)

JPM US Select Equity I (acc) - EUR

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

JPM US Select Equity I (acc) - USD

JPM US Select Equity I (dist) - GBP

JPM US Select Equity I (dist) - USD

JPM US Select Equity I2 (acc) - EUR

JPM US Select Equity I2 (acc) - EUR (hedged)

JPM US Select Equity I2 (acc) - USD

JPM US Select Equity I2 (dist) - USD

JPM US Select Equity X (acc) - USD

JPM Global Balanced I (acc) - EUR

JPM Global Balanced I2 (acc) - EUR

JPM Global Balanced X (acc) - EUR

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

JPM Global Income I (acc) - EUR

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

Anteilklasse

JPM Global Income I (div) - EUR

JPM Global Income I (div) - USD (hedged)

JPM Global Income I (mth) - JPY (hedged)

JPM Global Income I2 (acc) - EUR

JPM Global Income I2 (div) - EUR

JPM Global Income V (acc) - EUR (hedged to BRL)

JPM Global Income X (div) - EUR

JPM Global Income Conservative I2 (acc) - EUR

JPM Global Macro I (acc) - EUR (hedged)

JPM Global Macro I (acc) - SEK (hedged)

JPM Global Macro I (acc) - USD

JPM Global Macro X (acc) - EUR (hedged)

JPM Global Macro X (acc) - USD

JPM Global Macro Opportunities I (acc) - CHF (hedged)

JPM Global Macro Opportunities I (acc) - EUR

JPM Global Macro Opportunities I (acc) - JPY (hedged)

JPM Global Macro Opportunities I (acc) - RMB (hedged)

JPM Global Macro Opportunities I (acc) - SEK (hedged)

JPM Global Macro Opportunities I (acc) - USD (hedged)

JPM Global Macro Opportunities V (acc) - EUR (hedged to BRL)

JPM Global Macro Opportunities X (acc) - EUR

JPM Global Macro Opportunities X (acc) - USD (hedged)

JPM Global Convertibles Conservative I (acc) - USD

JPM Global Convertibles Conservative I2 (acc) - USD

JPM Global Convertibles Conservative X (acc) - USD

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

JPM Global High Yield Bond I (acc) - USD

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

JPM Global High Yield Bond I (mth) - USD

JPM Global High Yield Bond I2 (acc) - EUR (hedged)

JPM Global High Yield Bond I2 (acc) - USD

JPM Global High Yield Bond I2 (dist) - USD

JPM Global High Yield Bond I2 (mth) - USD

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

JPM Global High Yield Bond X (acc) - USD

JPM Global High Yield Bond X (mth) - USD

JPM Income Opportunity I (perf) (acc) - EUR (hedged)

JPM Income Opportunity I (perf) (acc) - JPY (hedged)

JPM Income Opportunity I (perf) (acc) - SGD (hedged)

JPM Income Opportunity I (perf) (acc) - USD

JPM Income Opportunity I (perf) (dist) - EUR

JPM Income Opportunity I (perf) (dist) - EUR (hedged)

JPM Income Opportunity I (perf) (dist) - GBP (hedged)

JPM Income Opportunity X (perf) (acc) - EUR (hedged)

JPM Income Opportunity X (perf) (acc) - USD

JPM Income Opportunity X (perf) (dist) - GBP (hedged)

JPM US Bond I (acc) - USD
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Die Portfolio Turnover Ratio ist ein Hinweis auf die Relevanz der Zusatzkosten, die dem Fonds beim Kauf und Verkauf von Wertpapieranlagen gemäß dieser
Anlagepolitik entstehen. Die Portfolio Turnover Ratio errechnet sich entsprechend des CSSF-Rundbriefs 03/122, wie nachstehend beschrieben:

(Gesamte Wertpapierkäufe und -verkäufe – Gesamte Zeichnung und Rücknahme von Teilfondsanteilen)

Durchschnittliche Nettoinventarwerte des Teilfonds in der Teilfondswährung

Die Portfolio Turnover Ratio wird als Prozentsatz ausgedrückt; und bei einem negativen Berechnungsergebnis wird ein Nullwert ausgewiesen.
Teilfonds Portfolio Turnover Ratio (%)

JPMorgan Investment Funds - Europe Select Equity Fund 78,82

JPMorgan Investment Funds - Europe Strategic Dividend Fund 41,22

JPMorgan Investment Funds - Global Dividend Fund 59,30

JPMorgan Investment Funds - Global Select Equity Fund 123,30

JPMorgan Investment Funds - Japan Select Equity Fund 53,32

JPMorgan Investment Funds - Japan Strategic Value Fund 94,30

JPMorgan Investment Funds - US Select Equity Fund 151,53

JPMorgan Investment Funds - Global Balanced Fund 154,36

JPMorgan Investment Funds - Global Income Fund 58,42

JPMorgan Investment Funds - Global Income Conservative Fund 28,48

JPMorgan Investment Funds - Global Macro Fund 11,27

JPMorgan Investment Funds - Global Macro Opportunities Fund 91,54

JPMorgan Investment Funds - Global Convertibles Conservative Fund 33,99

JPMorgan Investment Funds - Global High Yield Bond Fund -

JPMorgan Investment Funds - Income Opportunity Fund -

JPMorgan Investment Funds - US Bond Fund 104,01
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Globalrisiko mit Hilfe des VaR-Ansatzes

Name des Teilfonds
Markt-
risiko

Limit

Min.      Max.    Durchschn.
Nutzung des zulässigen
Limits der vergangenen

12 Monate bis zum 30/06/19 Fonds-Benchmark Modell
Vertrauens-

intervall
Halte-
dauer

Effektiver
Beobachtungs-

zeitraum

Leverage -
Durch-

schnitt - 12
Monate bis

30/06/19

JPMorgan Investment Funds -
Global Macro Fund

absolut 20% 6% 14% 9% ICE 1 Month USD LIBOR Historisch 99% 20 Tage 250 Tage 195%

JPMorgan Investment Funds -
Global Macro Opportunities Fund

absolut 20% 10% 24% 16% ICE 1 Month EUR LIBOR Historisch 99% 20 Tage 250 Tage 271%

JPMorgan Investment Funds -
Global Income Fund

relativ 200% 25% 44% 36% 40% Bloomberg Barclays US High
Yield 2% Issuer Cap Index (Total
Return Gross) abgesichert in EUR /
35% MSCI World Index (Total Return
Net) abgesichert in EUR / 25%
Bloomberg Barclays Global Credit
Index (Tota l Return Gross)
abgesichert in EUR

Historisch 99% 20 Tage 250 Tage 125%

JPMorgan Investment Funds -
Global Balanced Fund

relativ 200% 51% 65% 57% 50% J.P. Morgan Government Bond
Index Global (Total Return Gross)
abgesichert in EUR / 45% MSCI
World Index (Total Return Net)
abgesichert in EUR / 5% MSCI
Emerging Markets Index (Total
Return Net)

Historisch 99% 20 Tage 250 Tage 151%

JPMorgan Investment Funds -
Income Opportunity Fund

absolut 20% 3% 5% 4% ICE Overnight USD LIBOR Historisch 99% 20 Tage 250 Tage 62%

JPMorgan Investment Funds - US
Bond Fund

relativ 200% 42% 51% 47% Bloomberg Barclays US Aggregate
Index (Total Return Gross)

Historisch 99% 20 Tage 250 Tage 100%

JPMorgan Investment Funds -
Global Income Conservative Fund

relativ 200% 40% 68% 52% 55% Bloomberg Barclays Global
Aggregate Index (Total Return
Gross) abgesichert in EUR / 30%
Bloomberg Barclays US Corporate
High Yield 2% Issuer Capped Index
(Total Return Gross) abgesichert in
EUR / 15% MSCI World Index (Total
Return Net) abgesichert in EUR

Historisch 99% 20 Tage 250 Tage 123%

Globalrisiko mit Hilfe des Commitment-Ansatzes

Name des Teilfonds Fonds-Benchmark
JPMorgan Investment Funds - Europe Select Equity Fund MSCI Europe Index (Total Return Net)

JPMorgan Investment Funds - Europe Strategic Dividend Fund MSCI Europe Index (Total Return Net)

JPMorgan Investment Funds - Global Dividend Fund MSCI All Country World Index (Total Return Net)

JPMorgan Investment Funds - Global Select Equity Fund MSCI World Index (Total Return Net)

JPMorgan Investment Funds - US Select Equity Fund S&P 500 Index (Gesamtertrag, abzüglich 30% Quellensteuer)

JPMorgan Investment Funds - Global Convertibles Conservative Fund Thomson Reuters Global Focus Convertible Bond Index

JPMorgan Investment Funds - Global High Yield Bond Fund ICE BofAML US High Yield Constrained Index (Total Return Gross)

203

JPMorgan Investment Funds

Anhang - Ungeprüfte zusätzliche Angaben (Fortsetzung)

7. Berechnung des Risikopotenzials



8. Erhaltene Sicherheiten

Für Finanzderivate erhaltene Sicherheiten:

Art der Sicherheit Gegenpartei
Teilfonds-
Währung

Betrag der Sicherheit
(in Teilfonds-Währung)

JPMorgan Investment Funds - Global Income Fund

Bankguthaben Citigroup EUR 3.961.639

3.961.639

JPMorgan Investment Funds - Global Macro Opportunities Fund

Bankguthaben Barclays EUR 480.000

Bankguthaben Citigroup EUR 601.000

1.081.000

JPMorgan Investment Funds - Income Opportunity Fund

Bankguthaben Bank of America USD 450.091

Bankguthaben Citigroup USD 59.494

Bankguthaben Credit Suisse USD 499.000

Bankguthaben Morgan Stanley USD 390.000

1.398.585
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Die SICAV setzt Wertpapierfinanzierungsgeschäfte (laut Definition gemäß Artikel 3 der Verordnung (EU) 2015/2365 gehören dazu Pensionsgeschäfte,
Wertpapier- oder Warenverleihgeschäfte, Wertpapier- oder Warenentleihgeschäfte, Kauf-/Rückverkaufgeschäfte, Verkauf-/Rückkaufgeschäfte und
Lombardgeschäfte) im Rahmen des Engagements in Wertpapierfinanzierungsgeschäften während des Verlaufs des Berichtszeitraumes ein. Gemäß Artikel
13 der Verordnung werden die Angaben zu Wertpapierfinanzierungsgeschäften wie folgt erteilt.

Im Rahmen von Wertpapierfinanzierungsgeschäften erhaltene oder gegebene Sicherheiten werden per Transaktionsdatum verbucht.

Allgemeine Angaben

Betrag der verliehenen Vermögenswerte

Der Gesamtwert der geliehenen Sicherheiten als Anteil der insgesamt leihbaren Vermögenswerte des Teilfonds zum Berichtsdatum ist wie folgt: Die
gesamten leihbaren Vermögenswerte entsprechen dem Gesamtwert der Vermögensarten, die Bestandteil des Wertpapierleihprogramms des Teilfonds
bilden.
Teilfonds % der gesamten leihbaren Vermögenswerte

JPMorgan Investment Funds - Europe Select Equity Fund 2,01

JPMorgan Investment Funds - Europe Strategic Dividend Fund 6,03

JPMorgan Investment Funds - Global Dividend Fund 1,35

JPMorgan Investment Funds - Global Select Equity Fund 0,76

JPMorgan Investment Funds - Japan Select Equity Fund 7,64

JPMorgan Investment Funds - Japan Strategic Value Fund 13,54

JPMorgan Investment Funds - US Select Equity Fund 2,20

JPMorgan Investment Funds - Global Income Fund 3,94

JPMorgan Investment Funds - Global Income Conservative Fund 0,88

JPMorgan Investment Funds - Global Convertibles Conservative Fund 5,90

JPMorgan Investment Funds - Global High Yield Bond Fund 7,13

Betrag der Vermögenswerte für Wertpapierleihgeschäfte

Aus der nachstehenden Tabelle ist der Gesamtwert der Vermögenswerte für die Wertpapierleihe zum Berichtsstichtag zu entnehmen.

Teilfonds Teilfonds-Währung
Marktwert der verliehenen

Sicherheiten (in Teilfonds-Währung)
% vom

Sondervermögen

JPMorgan Investment Funds - Europe Select Equity Fund EUR 22.318.894 1,96

JPMorgan Investment Funds - Europe Strategic Dividend Fund EUR 109.559.479 5,75

JPMorgan Investment Funds - Global Dividend Fund USD 2.396.962 1,29

JPMorgan Investment Funds - Global Select Equity Fund USD 2.590.042 0,69

JPMorgan Investment Funds - Japan Select Equity Fund JPY 551.138.664 7,53

JPMorgan Investment Funds - Japan Strategic Value Fund JPY 4.312.761.417 13,33

JPMorgan Investment Funds - US Select Equity Fund USD 44.192.493 2,18

JPMorgan Investment Funds - Global Income Fund EUR 971.497.116 3,62

JPMorgan Investment Funds - Global Income Conservative Fund EUR 7.324.649 0,49

JPMorgan Investment Funds - Global Convertibles Conservative Fund USD 13.384.573 5,80

JPMorgan Investment Funds - Global High Yield Bond Fund USD 446.559.796 6,98

Angaben zur Konzentration

Die zehn wichtigsten Emittenten von Sicherheiten

Die nachstehende Tabelle enthält die zehn wichtigsten Emittenten nach nicht in bar erhaltenen Sicherheiten durch den Teilfonds für
Wertpapierleihgeschäfte zum Berichtsstichtag:
JPMorgan Investment Funds - Europe Select Equity Fund JPMorgan Investment Funds - Europe Strategic Dividend Fund

Emittent
Wert der unbaren Sicherheiten

EUR Emittent
Wert der unbaren Sicherheiten

EUR
Austria Government 9.600.148 UK Treasury 34.923.399

UK Treasury 7.490.545 US Treasury 29.269.274

France Government 7.012.716 Japan Government 26.013.536

US Treasury 1.392.318 France Government 9.829.976

Belgium Government 952.696 Austria Government 8.713.111

Netherlands Government 257.485 Netherlands Government 3.111.780

Germany Government 19 Germany Government 2.699.701

Belgium Government 2.307.768

Finland Government 318.987
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JPMorgan Investment Funds - Global Select Equity Fund JPMorgan Investment Funds - Japan Select Equity Fund

Emittent
Wert der unbaren Sicherheiten

USD Emittent
Wert der unbaren Sicherheiten

JPY
US Treasury 2.509.701 UK Treasury 218.918.257

Germany Government 237.362 US Treasury 165.060.138

UK Treasury 116.903 Austria Government 53.440.469

Austria Government 1.079 France Government 43.633.779

Netherlands Government 14 Belgium Government 29.490.616

Germany Government 27.255.590

Netherlands Government 13.397.158

Japan Government 9.685.372

Finland Government 1.611.569

JPMorgan Investment Funds - Japan Strategic Value Fund JPMorgan Investment Funds - US Select Equity Fund

Emittent
Wert der unbaren Sicherheiten

JPY Emittent
Wert der unbaren Sicherheiten

USD
UK Treasury 1.541.740.618 Japan Government 24.873.259

US Treasury 1.441.399.209 US Treasury 16.306.524

Austria Government 388.229.994 UK Treasury 5.430.153

France Government 260.074.117 Austria Government 50.106

Germany Government 245.757.403 France Government 116

Belgium Government 134.008.292 Netherlands Government 38

Japan Government 96.387.829 Finland Government 5

Netherlands Government 61.129.083

Finland Government 1.410.324

JPMorgan Investment Funds - Global Income Fund JPMorgan Investment Funds - Global Income Conservative Fund

Emittent
Wert der unbaren Sicherheiten

EUR Emittent
Wert der unbaren Sicherheiten

EUR
US Treasury 301.747.043 France Government 2.281.002

France Government 104.552.522 Germany Government 900.204

Belgium Government 47.630.096 Japan Government 380.432

Austria Government 42.633.295 US Treasury 193.932

Germany Government 33.353.535 Austria Government 140.036

UK Treasury 28.727.366 Netherlands Government 136.598

Japan Government 26.453.795 Belgium Government 135.140

Finland Government 7.376.394 Finland Government 50.966

Netherlands Government 3.632.806

JPMorgan Investment Funds - Global Convertibles Conservative Fund JPMorgan Investment Funds - Global High Yield Bond Fund

Emittent
Wert der unbaren Sicherheiten

USD Emittent
Wert der unbaren Sicherheiten

USD
Austria Government 3.080.240 US Treasury 176.622.554

France Government 2.980.812 UK Treasury 54.670.757

Belgium Government 2.676.294 France Government 19.573.371

Germany Government 1.370.739 Netherlands Government 6.408.858

Finland Government 810.877

Austria Government 741.982

Sofern weniger als zehn Emittenten offengelegt werden, stehen dem Teilfonds insgesamt weniger als zehn Emittenten zu Verfügung.

Die zehn wichtigsten Gegenparteien

Wie in Erläuterung 9 offengelegt, ist JPMorgan Chase Bank, N.A. lediglich zum Berichtsstichtag die Gegenpartei in Wertpapierleihgeschäften.

Aggregierte Transaktionsdaten

Art und Qualität der unbaren Sicherheiten

Vom Teilfonds im Hinblick auf Wertpapierleihgeschäfte erhaltene Sicherheiten zum Berichtsstichtag sind Schuldtitel mit Investment Grade.

Teilfonds Teilfonds-Währung
Unbare Sicherheit

(in Teilfonds-Währung)
% der unbaren Sicherheiten

mit Investment Grade

JPMorgan Investment Funds - Europe Select Equity Fund EUR 26.705.927 100,00

JPMorgan Investment Funds - Europe Strategic Dividend Fund EUR 117.187.532 100,00

JPMorgan Investment Funds - Global Select Equity Fund USD 2.865.059 100,00

JPMorgan Investment Funds - Japan Select Equity Fund JPY 562.492.948 100,00

JPMorgan Investment Funds - Japan Strategic Value Fund JPY 4.170.136.869 100,00

JPMorgan Investment Funds - US Select Equity Fund USD 46.660.201 100,00

JPMorgan Investment Funds - Global Income Fund EUR 596.106.852 100,00

JPMorgan Investment Funds - Global Income Conservative Fund EUR 4.218.310 100,00
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Teilfonds Teilfonds-Währung
Unbare Sicherheit

(in Teilfonds-Währung)
% der unbaren Sicherheiten

mit Investment Grade

JPMorgan Investment Funds - Global Convertibles Conservative Fund USD 10.108.085 100,00

JPMorgan Investment Funds - Global High Yield Bond Fund USD 258.828.399 100,00

Fälligkeit der Sicherheiten

Die folgende Tabelle analysiert die Laufzeit der für Wertpapierleihgeschäfte zum Berichtsstichtag erhaltenen Sicherheiten.

JPMorgan Investment Funds -
Europe Select Equity Fund

JPMorgan Investment Funds -
Europe Strategic Dividend Fund

JPMorgan Investment Funds -
Global Dividend Fund

JPMorgan Investment Funds -
Global Select Equity Fund

Fälligkeit EUR EUR USD USD

Bankguthaben

weniger als 1 Tag - 1.373.255 2.517.140 -

Nicht-Bankguthaben

1-7 Tage - - - -

1-4 Wochen 917.339 2.024.833 - -

1-3 Monate 280.272 4.226.498 - -

3-12 Monate 46.869 3.335.334 - 1.271

über 1 Jahr 25.461.447 107.600.867 - 2.863.788

26.705.927 118.560.787 2.517.140 2.865.059

JPMorgan Investment Funds -
Japan Select Equity Fund

JPMorgan Investment Funds -
Japan Strategic Value Fund

JPMorgan Investment Funds -
US Select Equity Fund

JPMorgan Investment Funds -
Global Income Fund

Fälligkeit JPY JPY USD EUR

Bankguthaben

weniger als 1 Tag 24.136.533 429.239.257 - 412.556.651

Nicht-Bankguthaben

1-7 Tage - - - 11

1-4 Wochen 9.551.615 80.603.091 95.482 462.251

1-3 Monate 12.229.762 95.459.914 243.685 6.498.930

3-12 Monate 46.931.492 146.508.272 2.714.692 111.513.486

über 1 Jahr 493.780.079 3.847.565.592 43.606.342 477.632.174

586.629.481 4.599.376.126 46.660.201 1.008.663.503

JPMorgan Investment Funds -
Global Income Conservative Fund

JPMorgan Investment Funds -
Global Convertibles
Conservative Fund

JPMorgan Investment Funds -
Global High Yield Bond Fund

Fälligkeit EUR USD USD

Bankguthaben

weniger als 1 Tag 3.327.775 3.866.517 204.885.006

Nicht-Bankguthaben

1-7 Tage 1 - -

1-4 Wochen 4.693 - 831.801

1-3 Monate 124.936 62.450 1.282.869

3-12 Monate 330.456 5.492.197 34.362.945

über 1 Jahr 3.758.224 4.553.438 222.350.784

7.546.085 13.974.602 463.713.405
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Währung der Sicherheiten

Die folgende Tabelle informiert über die Währung der erhaltenen Sicherheiten im Rahmen von Wertpapierleihgeschäften zum Berichtsstichtag.
Wert der Sicherheiten (in Teilfonds-Währung)

Teilfonds Teilfonds-Währung EUR GBP USD JPY Summe

JPMorgan Investment Funds - Europe Select Equity Fund EUR 17.823.063 7.490.545 1.392.319 - 26.705.927

JPMorgan Investment Funds - Europe Strategic Dividend Fund EUR 27.625.426 26.537.929 38.383.896 26.013.536 118.560.787

JPMorgan Investment Funds - Global Dividend Fund USD - - 2.517.140 - 2.517.140

JPMorgan Investment Funds - Global Select Equity Fund USD 238.455 116.903 2.509.701 - 2.865.059

JPMorgan Investment Funds - Japan Select Equity Fund JPY 168.829.180 218.918.257 189.196.672 9.685.372 586.629.481

JPMorgan Investment Funds - Japan Strategic Value Fund JPY 1.090.609.213 398.838.635 3.013.540.449 96.387.829 4.599.376.126

JPMorgan Investment Funds - US Select Equity Fund USD 50.265 5.430.153 16.306.524 24.873.259 46.660.201

JPMorgan Investment Funds - Global Income Fund EUR 303.743.882 15.751.431 682.727.390 6.440.800 1.008.663.503

JPMorgan Investment Funds - Global Income Conservative Fund EUR 5.225.971 - 1.939.682 380.432 7.546.085

JPMorgan Investment Funds - Global Convertibles Conservative Fund USD 10.108.085 - 3.866.517 - 13.974.602

JPMorgan Investment Funds - Global High Yield Bond Fund USD 27.535.088 54.670.757 381.507.560 - 463.713.405

Fälligkeit von Wertpapierfinanzierungsgeschäften

Die Wertpapierleihgeschäfte der SICAV haben eine offene Laufzeit.

Land, in dem die Gegenparteien niedergelassen sind

JPMorgan Chase Bank, N.A. wurde in den Vereinigten Staaten von Amerika gegründet.

Abwicklung und Clearing

Alle Teilfonds, die Wertpapierfinanzierungsgeschäfte abschließen, nutzen bilaterale Abwicklung und Clearing mit der Gegenpartei.

Weiterverwendung von Sicherheiten

Anteil der erhaltenen Sicherheiten, die weiterverwendet werden, sowie Rendite aus der Wiederanlage

Aufgrund von Wertpapierleihgeschäften und Vereinbarungen über Wertpapierleihgeschäften, umgekehrten Pensionsgeschäften oder OTC-Derivaten
erhaltene Sicherheiten können nicht verkauft, wiederangelegt oder verpfändet werden.

Wertpapierleihgeschäfte

Zum Ende des Berichtszeitraumes wurden alle für Wertpapierleihgeschäfte erhaltenen Barsicherheiten in umgekehrte Pensionsgeschäfte mit
Staatsanleihen hoher Bonität als Sicherheit reinvestiert. Dies wird durch den Vermittler der Wertpapierleihe alleinig auf der Grundlage der von JPMorgan
Asset Management (Europe) S.à r.l. genehmigten Richtlinien und herausgegebenen Vereinbarung verwaltet.

Die Erträge des Teilfonds aus reinvestierten Barsicherheiten in der Form von umgekehrten Wertpapierleihgeschäften beliefen sich im Berichtszeitraum zum
30. Juni 2019 auf USD 1.974.109 abzüglich etwaiger Zinsaufwendungen für die betreffende Gegenpartei. Die Verbuchung erfolgt unter „Erträge aus
Wertpapierleihgeschäften“ in der konsolidierten Ertrags- und Aufwandsrechnung und Entwicklung des Nettovermögens.

Der aktuelle Verkaufsprospekt informiert über Einzelheiten zur Weiterverwendung der Barsicherheiten unter http://www.jpmorganassetmanagement.lu.

Verwahrung von Sicherheiten

Erhaltene Sicherheit

Die folgende Tabelle analysiert die erhaltenen Sicherheiten der Verwahrstelle zum Berichtsstichtag:

Wertpapierleihgeschäfte

Teilfonds Verwahrstelle Teilfonds-Währung
Wert der Sicherheiten

(in Teilfonds-Währung)

JPMorgan Investment Funds - Europe Select Equity Fund JPMorgan Bank Luxembourg S.A. EUR 26.705.927

JPMorgan Investment Funds - Europe Strategic Dividend Fund JPMorgan Bank Luxembourg S.A. EUR 118.560.787

JPMorgan Investment Funds - Global Dividend Fund JPMorgan Bank Luxembourg S.A. USD 2.517.140

JPMorgan Investment Funds - Global Select Equity Fund JPMorgan Bank Luxembourg S.A. USD 2.865.059

JPMorgan Investment Funds - Japan Select Equity Fund JPMorgan Bank Luxembourg S.A. JPY 586.629.481

JPMorgan Investment Funds - Japan Strategic Value Fund JPMorgan Bank Luxembourg S.A. JPY 4.599.376.126

JPMorgan Investment Funds - US Select Equity Fund JPMorgan Bank Luxembourg S.A. USD 46.660.201

JPMorgan Investment Funds - Global Income Fund JPMorgan Bank Luxembourg S.A. EUR 1.008.663.503

JPMorgan Investment Funds - Global Income Conservative Fund JPMorgan Bank Luxembourg S.A. EUR 7.546.085

JPMorgan Investment Funds - Global Convertibles Conservative Fund JPMorgan Bank Luxembourg S.A. USD 13.974.602

JPMorgan Investment Funds - Global High Yield Bond Fund JPMorgan Bank Luxembourg S.A. USD 463.713.405
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Gewährte Sicherheiten

Zum Berichtsstichtag wurden keine gewährten Sicherheiten für Wertpapierleihgeschäfte gehalten.

Rendite und Kosten

Der aus Wertpapierleihgeschäften erzielte Gesamtertrag wird zwischen den betreffenden Teilfonds und dem Vermittler der Wertpapierleihe aufgeteilt.
Angaben zur Aufteilung sind in Erläuterung 9 des Abschlusses zu entnehmen.

209

JPMorgan Investment Funds

Anhang - Ungeprüfte zusätzliche Angaben (Fortsetzung)

9. Wertpapierfinanzierungsgeschäfte (Fortsetzung)



JPMorgan Asset Management (Europe) S.à r.l. (die „Verwaltungsgesellschaft) ist der von JPMorgan Investment Funds (die „Gesellschaft“) bevollmächtigte
Anlagenverwalter und gehört zur J.P. Morgan Chase & Co. Gruppe. In diesem Abschnitt bezieht sich der Begriff „J.P. Morgan“ bzw. „Firma“ auf diese Gruppe
und jeden Rechtsträger der Gruppe weltweit, außer Gegenteiliges wurde angegeben.

Dieser Abschnitt des Halbjahresabschlusses wurde gemäß der Richtlinie über Organismen für gemeinsame Anlagen in übertragbaren Wertpapieren (die
„OGAW-Richtlinie“) und den „Leitlinien für eine solide Vergütungspolitik“ der Europäischen Wertpapier- und Marktaufsichtsbehörde laut OGAW-Richtlinie
erstellt. Die Angaben in diesem Abschnitt beziehen sich auf den letzten vollständigen Vergütungszeitraum („Performance Year“) zum Bilanzstichtag.

Vergütungspolitik

Eine Zusammenfassung der Vergütungspolitik, die von der Verwaltungsgesellschaft (die „Vergütungspolitik“) angewandt wird, ist abrufbar unter
http://www.jpmorganassetmanagement.lu/legal/emea-remuneration-policy. Die Vergütungspolitik informiert, wie Vergütungen und Leistungen
berechnet werden. In diesen Bereich fallen ebenso finanzielle und nicht-finanzielle Kriterien, die zur Leistungsbewertung herangezogen werden, die
Verantwortlichkeiten und die Zusammensetzung des Vergütungs- und Management-Entwicklungsausschusses der Firma sowie die zur Vermeidung bzw.
Handhabung von Interessenkonflikten ergriffenen Maßnahmen. Die Verwaltungsgesellschaft stellt auf Wunsch eine Kopie dieser Leitlinie kostenlos zur
Verfügung.

Die Vergütungspolitik gilt für alle Mitarbeiter der Verwaltungsgesellschaft, u. a. Einzelpersonen, deren professionellen Tätigkeiten ggf. einen wesentlichen
Einfluss auf das Risikoprofil der Verwaltungsgesellschaft bzw. die von ihnen verwalteten OGAW-Fonds haben („identifizierte OGAW-Mitarbeiter“). Zu den
identifizierten OGAW-Mitarbeitern zählen Mitglieder des Verwaltungsrats der Verwaltungsgesellschaft (der „Verwaltungsrat“), leitendes Management,
Leiter von relevanten Kontrollfunktionen sowie Leiter anderer wesentlicher Funktionen. Mindestens einmal jährlich werden Einzelpersonen über ihre
Identifikation sowie die Auswirkungen ihres Status informiert.

Der Verwaltungsrat überprüft und führt die Vergütungspolitik jährlich fort und überwacht deren Umsetzung, darunter die Klassifizierung von identifizierten
OGAW-Mitarbeitern. Der Verwaltungsrat hat zuletzt die Vergütungspolitik, die für das Performance Year 2018 im Juni 2018 galt, ohne wesentliche
Änderungen überprüft und verabschiedet und war mit ihrer Umsetzung zufrieden.

Quantitative Angaben

Die folgende Tabelle erteilt einen Überblick über die Gesamtvergütung der Mitarbeiter der Verwaltungsgesellschaft für das Performance Year 2018 und die
Anzahl der Begünstigten.

Aufgrund der operativen Struktur der Firma sind die erforderlichen Informationen für eine weitere Aufteilung der Vergütung, die der Gesellschaft
zuzuordnen ist, nicht erhältlich und wäre weder relevant noch zuverlässig. In diesem Zusammenhang ist jedoch anzumerken, dass die
Verwaltungsgesellschaft zum 30. Juni 2019 3 alternative Investmentfonds (mit 8 Teilfonds) und 7 OGAW (mit 161 Teilfonds) mit einem konsolidierten
Vermögen von USD 2.121 Mio. und USD 316.230 Mio. zu dem Datum verwaltet.

Feste Vergütung Variable Vergütung Gesamtvergütung Anzahl der Begünstigten

Mitarbeiter gesamt (USD Tsd.) 45.003 22.256 67.259 331

Die Gesamtvergütung, die an OGAW-Mitarbeiter für das Performance Year 2018 gezahlt wurde, betrug USD 130.876.000, wovon USD 9.240.000 auf das
leitende Management und USD 121.636.000 auf andere OGAW-Mitarbeiter entfallen(1).

(1) Die Angaben über identifizierte OGAW-Mitarbeiter seit 2017 umfassen Mitarbeiter der Gesellschaften, an die das Portfoliomanagement im Einklang mit der aktuellen ESMA-Leitlinie formell
übertragen wurde.
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11. Historische Aufstellung der Veränderung der Anzahl der Anteile (Fortsetzung)

Anteile im Umlauf
am Anfang

des Geschäftsjahres

Gezeichnete
Anteile

Zurückgenommene
Anteile

Anteile im Umlauf
am Ende

des Geschäftsjahres

für das Geschäftsjahr zum 31. Dezember 2018 (Fortsetzung)

JPMorgan Investment Funds - Europe Select Equity Fund
JPM Europe Select Equity A (acc) - CZK - 76,475 1,000 75,475
JPM Europe Select Equity A (acc) - EUR 270.547,484 27.622,026 126.441,136 171.728,374
JPM Europe Select Equity A (acc) - USD 33.173,026 3.181,213 3.142,420 33.211,819
JPM Europe Select Equity A (dist) - EUR 108.841,377 18.980,091 55.082,778 72.738,690
JPM Europe Select Equity A (dist) - GBP - 1.333,798 22,177 1.311,621
JPM Europe Select Equity C (acc) - EUR 1.551.482,121 572.795,080 1.319.003,669 805.273,532
JPM Europe Select Equity C (acc) - USD 130.235,184 182.896,339 112.965,594 200.165,929
JPM Europe Select Equity C (dist) - EUR 16.473,395 1.990,348 550,456 17.913,287
JPM Europe Select Equity C (dist) - GBP 10.999,784 15.906,070 7.642,923 19.262,931
JPM Europe Select Equity D (acc) - EUR 94.734,890 68.966,185 52.937,277 110.763,798
JPM Europe Select Equity D (acc) - USD 9,805 0,001 - 9,806
JPM Europe Select Equity I (acc) - EUR 2.773.985,247 494.692,829 2.256.103,149 1.012.574,927
JPM Europe Select Equity I (acc) - USD* 17.748,881 - 17.748,881 -
JPM Europe Select Equity I (acc) - USD (hedged) 129.822,059 8.078,001 101.875,792 36.024,268
JPM Europe Select Equity I (dist) - EUR 458.548,778 10.046,753 464.303,663 4.291,868
JPM Europe Select Equity I2 (acc) - EUR 10,000 5.461.675,989 4.168.870,512 1.292.815,477
JPM Europe Select Equity I2 (acc) - USD 10,000 35.638,239 11.115,244 24.532,995
JPM Europe Select Equity I2 (acc) - USD (hedged) 10,000 59.059,914 55.732,337 3.337,577
JPM Europe Select Equity I2 (dist) - EUR 10,000 724.387,060 630.520,431 93.876,629
JPM Europe Select Equity X (acc) - EUR 809.590,251 186.435,676 337.604,576 658.421,351
JPM Europe Select Equity X (acc) - USD (hedged) 610.100,573 110.946,000 7.592,000 713.454,573
JPM Europe Select Equity X (dist) - EUR 36.680,844 1.471,266 25.159,483 12.992,627

JPMorgan Investment Funds - Europe Strategic Dividend Fund
JPM Europe Strategic Dividend A (acc) - AUD (hedged) 199.934,165 91.014,545 182.482,698 108.466,012
JPM Europe Strategic Dividend A (acc) - EUR 1.928.921,988 105.836,762 673.167,002 1.361.591,748
JPM Europe Strategic Dividend A (acc) - HUF (hedged) 8.521,570 1.635,831 2.010,853 8.146,548
JPM Europe Strategic Dividend A (acc) - USD (hedged) 1.013.646,873 742.570,613 854.760,160 901.457,326
JPM Europe Strategic Dividend A (dist) - EUR 1.457.778,418 50.279,051 1.020.484,612 487.572,857
JPM Europe Strategic Dividend A (div) - EUR 439.330,451 62.754,380 102.957,821 399.127,010
JPM Europe Strategic Dividend A (mth) - EUR 111.079,223 46.601,370 32.040,357 125.640,236
JPM Europe Strategic Dividend A (mth) - RMB (hedged) 1.189.695,753 68.377,667 290.748,840 967.324,580
JPM Europe Strategic Dividend A (mth) - SGD (hedged) 3.007.397,770 142.388,385 680.786,390 2.468.999,765
JPM Europe Strategic Dividend A (mth) - USD (hedged) 2.042.450,290 478.613,999 1.209.671,423 1.311.392,866
JPM Europe Strategic Dividend C (acc) - EUR 2.244.879,371 716.543,710 1.778.802,436 1.182.620,645
JPM Europe Strategic Dividend C (acc) - PLN (hedged)* 6.001,551 - 6.001,551 -
JPM Europe Strategic Dividend C (acc) - USD (hedged) 213.363,058 27.273,074 83.850,241 156.785,891
JPM Europe Strategic Dividend C (dist) - EUR 618.137,612 178.167,250 298.856,650 497.448,212
JPM Europe Strategic Dividend C (dist) - EUR (hedged) 117.830,000 104.518,000 66.430,000 155.918,000
JPM Europe Strategic Dividend C (dist) - GBP 9.513,779 31,573 4.470,392 5.074,960
JPM Europe Strategic Dividend C (div) - EUR 5.432.257,530 1.494.016,742 4.829.286,016 2.096.988,256
JPM Europe Strategic Dividend C (mth) - SGD (hedged) 126.718,585 149.821,448 40.696,597 235.843,436
JPM Europe Strategic Dividend C (mth) - USD (hedged) 250.826,515 48.409,456 43.514,460 255.721,511
JPM Europe Strategic Dividend D (acc) - EUR 201.128,163 19.882,540 54.805,246 166.205,457
JPM Europe Strategic Dividend D (div) - EUR 938.881,764 268.259,669 181.467,408 1.025.674,025
JPM Europe Strategic Dividend D (mth) - EUR (hedged) 18.685,534 30.549,450 7.799,638 41.435,346
JPM Europe Strategic Dividend D (mth) - USD (hedged) 10.029,298 1.252,982 2.202,262 9.080,018
JPM Europe Strategic Dividend F (mth) - USD (hedged) - 20,000 - 20,000
JPM Europe Strategic Dividend I (acc) - EUR 4.064.866,272 211.477,839 2.452.380,101 1.823.964,010
JPM Europe Strategic Dividend I (acc) - SGD* 2.060.686,166 - 2.060.686,166 -
JPM Europe Strategic Dividend I (acc) - SGD (hedged)* 22.804.390,198 - 22.804.390,198 -
JPM Europe Strategic Dividend I (acc) - USD 35.001,868 46.458,430 50.446,025 31.014,273
JPM Europe Strategic Dividend I (acc) - USD (hedged)** - 622,311 - 622,311
JPM Europe Strategic Dividend I (dist) - EUR 117.507,419 360.536,479 228.168,086 249.875,812
JPM Europe Strategic Dividend I (div) - EUR 10,000 6.485.563,581 1.863.108,961 4.622.464,620
JPM Europe Strategic Dividend I2 (acc) - EUR 10,000 939.853,566 807.970,296 131.893,270
JPM Europe Strategic Dividend I2 (dist) - EUR 10,000 101.751,403 100.090,707 1.670,696
JPM Europe Strategic Dividend X (acc) - EUR 1.287.697,950 217.018,640 440.334,418 1.064.382,172
JPM Europe Strategic Dividend X (acc) - SGD* - 2.535.236,132 2.535.236,132 -
JPM Europe Strategic Dividend X (acc) - SGD (hedged) - 29.626.422,362 9.736.954,270 19.889.468,092
JPM Europe Strategic Dividend X (acc) - USD (hedged) 27.936,000 - 3.021,000 24.915,000
JPM Europe Strategic Dividend X (dist) - GBP 11,578 - - 11,578
JPM Europe Strategic Dividend X (div) - EUR 840.377,914 - 475.210,713 365.167,201

* Anteilklasse zum Ende des Geschäftsjahres stillgelegt.
** Anteilklasse im Geschäftsjahr reaktiviert.
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Anteile im Umlauf
am Anfang

des Geschäftsjahres

Gezeichnete
Anteile

Zurückgenommene
Anteile

Anteile im Umlauf
am Ende

des Geschäftsjahres

für das Geschäftsjahr zum 31. Dezember 2018 (Fortsetzung)

JPMorgan Investment Funds - Global Balanced Fund
JPM Global Balanced A (acc) - EUR 197.394,157 87.874,583 54.456,892 230.811,848
JPM Global Balanced A (acc) - USD (hedged) 2.471.895,330 401.582,043 718.426,118 2.155.051,255
JPM Global Balanced A (dist) - EUR 917.711,918 289.490,609 134.965,629 1.072.236,898
JPM Global Balanced A (dist) - USD (hedged) 101.737,164 15.084,278 19.024,777 97.796,665
JPM Global Balanced A (mth) - USD (hedged) 20.803,686 13.904,801 2.504,891 32.203,596
JPM Global Balanced C (acc) - EUR 121.033,452 72.434,803 38.226,261 155.241,994
JPM Global Balanced C (acc) - USD (hedged) 2.078.016,374 974.202,138 281.369,798 2.770.848,714
JPM Global Balanced C (dist) - EUR 7.398,485 6.992,306 6.332,476 8.058,315
JPM Global Balanced C (dist) - USD (hedged) 38.392,640 44.209,932 38,858 82.563,714
JPM Global Balanced C (mth) - USD (hedged) 38.808,082 8.142,731 17.711,477 29.239,336
JPM Global Balanced D (acc) - EUR 832.591,487 550.031,930 274.306,947 1.108.316,470
JPM Global Balanced D (acc) - USD (hedged) 580.901,697 119.843,416 122.341,557 578.403,556
JPM Global Balanced D (mth) - USD (hedged) 14.660,866 5.084,412 4.163,381 15.581,897
JPM Global Balanced I (acc) - EUR 543.351,709 305.256,967 753.225,441 95.383,235
JPM Global Balanced I2 (acc) - EUR 10,000 623.027,247 300.357,649 322.679,598
JPM Global Balanced T (acc) - EUR 216.208,164 306.988,853 101.670,067 421.526,950
JPM Global Balanced X (acc) - EUR 9.260,646 5.890,613 1.855,033 13.296,226

JPMorgan Investment Funds - Global Convertibles Conservative Fund (1)
JPM Global Convertibles Conservative A (acc) - SGD (hedged) 40.190,177 18.416,524 34.608,744 23.997,957
JPM Global Convertibles Conservative A (acc) - USD 953.376,731 78.117,651 310.517,854 720.976,528
JPM Global Convertibles Conservative A (dist) - USD 66.740,411 18,000 58.224,963 8.533,448
JPM Global Convertibles Conservative A (mth) - USD 17.415,494 7.386,968 9.473,042 15.329,420
JPM Global Convertibles Conservative C (acc) - USD 678.132,248 128.565,761 370.798,943 435.899,066
JPM Global Convertibles Conservative C (dist) - USD 39.887,754 - 38.672,143 1.215,611
JPM Global Convertibles Conservative C (mth) - USD 6.002,389 1.217,234 2.939,970 4.279,653
JPM Global Convertibles Conservative D (acc) - USD 134.269,427 14.023,957 25.236,247 123.057,137
JPM Global Convertibles Conservative D (mth) - USD 11.460,850 116,793 2.389,666 9.187,977
JPM Global Convertibles Conservative I (acc) - USD 73.314,922 944.185,405 730.023,063 287.477,264
JPM Global Convertibles Conservative I2 (acc) - USD 10,000 - - 10,000
JPM Global Convertibles Conservative X (acc) - USD 81.791,163 49.419,675 1.709,436 129.501,402

JPMorgan Investment Funds - Global Dividend Fund
JPM Global Dividend A (acc) - EUR 29.847,372 8.185,351 4.521,142 33.511,581
JPM Global Dividend A (acc) - EUR (hedged) 38.093,941 38.552,889 28.745,830 47.901,000
JPM Global Dividend A (acc) - USD 90.578,730 204.983,065 159.788,178 135.773,617
JPM Global Dividend A (dist) - EUR (hedged) 1.603,000 301,000 - 1.904,000
JPM Global Dividend A (dist) - USD 75.987,164 10.714,581 17.666,915 69.034,830
JPM Global Dividend A (div) - EUR 42.174,520 33.315,834 9.952,126 65.538,228
JPM Global Dividend A (div) - EUR (hedged) 15.563,010 11.704,908 4.980,320 22.287,598
JPM Global Dividend A (div) - USD 12.770,059 723,201 866,389 12.626,871
JPM Global Dividend A (mth) - USD (hedged) 4.054,309 101.581,612 72.156,186 33.479,735
JPM Global Dividend C (acc) - EUR 25.884,211 16.129,625 11.878,508 30.135,328
JPM Global Dividend C (acc) - USD 8.640,295 5.939,053 3.029,166 11.550,182
JPM Global Dividend C (dist) - EUR 885,000 255,570 360,000 780,570
JPM Global Dividend C (dist) - EUR (hedged) 1.709,000 1.931,000 1.458,000 2.182,000
JPM Global Dividend C (div) - EUR** - 1.984,144 - 1.984,144
JPM Global Dividend D (acc) - EUR (hedged) 189.972,202 97.470,965 56.948,925 230.494,242
JPM Global Dividend D (acc) - USD 75.865,125 16.099,945 32.863,464 59.101,606
JPM Global Dividend D (div) - EUR (hedged) 405.854,861 240.215,398 112.190,928 533.879,331
JPM Global Dividend D (mth) - EUR (hedged) 7.276,276 12.880,230 3.550,265 16.606,241
JPM Global Dividend F (mth) - USD (hedged) 20,000 300.307,205 117.893,611 182.433,594
JPM Global Dividend I (acc) - EUR 56.720,643 - 28.771,555 27.949,088
JPM Global Dividend T (acc) - EUR (hedged) 70.696,728 44.211,313 12.473,194 102.434,847
JPM Global Dividend X (acc) - EUR (hedged)* 505,542 - 505,542 -
JPM Global Dividend X (acc) - USD 2.895,708 331,406 762,473 2.464,641
JPM Global Dividend X (dist) - AUD 52.992,849 1.620,051 576,615 54.036,285

JPMorgan Investment Funds - Global Financials Fund (2)
JPM Global Financials A (acc) - EUR 190.902,933 6.696,577 197.599,510 -
JPM Global Financials A (acc) - SGD 196.023,371 26.312,180 222.335,551 -
JPM Global Financials A (acc) - USD 478.428,219 24.390,597 502.818,816 -
JPM Global Financials A (dist) - USD 62.385,456 108,980 62.494,436 -
JPM Global Financials C (acc) - EUR 195.542,622 2.136,353 197.678,975 -
JPM Global Financials C (acc) - SGD 140,996 - 140,996 -
JPM Global Financials C (acc) - USD 126.044,887 2.276,080 128.320,967 -
JPM Global Financials C (dist) - USD 34.434,756 633,000 35.067,756 -
JPM Global Financials D (acc) - USD 72.631,529 4.308,723 76.940,252 -
JPM Global Financials X (acc) - USD 1.540,109 - 1.540,109 -

(1) Dieser Teilfonds wurde am 2. Februar 2018 von JPMorgan Investment Funds - Global Convertibles Fund (USD) auf JPMorgan Investment Funds - Global Convertibles Conservative Fund umbenannt.
(2) Dieser Teilfonds wurde am 23. Februar 2018 mit dem JPMorgan Investment Funds - Global Select Equity Fund zusammengelegt.
* Anteilklasse zum Ende des Geschäftsjahres stillgelegt.
** Anteilklasse im Geschäftsjahr reaktiviert.
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Anhang - Ungeprüfte zusätzliche Angaben (Fortsetzung)

11. Historische Aufstellung der Veränderung der Anzahl der Anteile (Fortsetzung)

Anteile im Umlauf
am Anfang

des Geschäftsjahres

Gezeichnete
Anteile

Zurückgenommene
Anteile

Anteile im Umlauf
am Ende

des Geschäftsjahres

für das Geschäftsjahr zum 31. Dezember 2018 (Fortsetzung)

JPMorgan Investment Funds - Global High Yield Bond Fund
JPM Global High Yield Bond A (acc) - AUD (hedged) 1.146.324,819 813.190,623 971.930,895 987.584,547
JPM Global High Yield Bond A (acc) - CHF (hedged) 9.738,000 - 4.212,000 5.526,000
JPM Global High Yield Bond A (acc) - CZK (hedged) 5.078,080 - - 5.078,080
JPM Global High Yield Bond A (acc) - EUR (hedged) 825.659,414 209.046,833 477.972,674 556.733,573
JPM Global High Yield Bond A (acc) - HUF (hedged) 28.980,701 5.834,340 12.261,743 22.553,298
JPM Global High Yield Bond A (acc) - USD 2.038.055,780 2.745.370,613 2.852.348,481 1.931.077,912
JPM Global High Yield Bond A (dist) - EUR (hedged) 414.280,053 68.925,039 83.148,222 400.056,870
JPM Global High Yield Bond A (dist) - USD 24.769,748 3.639,213 4.064,109 24.344,852
JPM Global High Yield Bond A (irc) - AUD (hedged) 52.087.710,478 6.323.449,155 12.895.383,366 45.515.776,267
JPM Global High Yield Bond A (irc) - CAD (hedged) 944.656,813 175.381,267 100.038,002 1.020.000,078
JPM Global High Yield Bond A (irc) - NZD (hedged) 209.387,724 35.148,919 60.021,437 184.515,206
JPM Global High Yield Bond A (irc) - RMB (hedged) 267.333,337 229.885,057 - 497.218,394
JPM Global High Yield Bond A (mth) - HKD 77.617.977,630 49.630.565,143 46.957.412,815 80.291.129,958
JPM Global High Yield Bond A (mth) - SGD 514.951,979 95.345,710 146.409,551 463.888,138
JPM Global High Yield Bond A (mth) - USD 25.180.837,092 8.111.463,300 10.534.019,676 22.758.280,716
JPM Global High Yield Bond C (acc) - EUR (hedged) 683.359,675 386.204,109 571.141,621 498.422,163
JPM Global High Yield Bond C (acc) - PLN (hedged) 81.979,296 - 44.874,431 37.104,865
JPM Global High Yield Bond C (acc) - USD 3.166.852,158 629.850,283 1.698.323,714 2.098.378,727
JPM Global High Yield Bond C (dist) - EUR (hedged) 88.854,973 13.562,760 24.182,000 78.235,733
JPM Global High Yield Bond C (dist) - GBP (hedged) 429.734,002 168.563,613 74.215,740 524.081,875
JPM Global High Yield Bond C (dist) - USD 246.251,540 179.766,837 130.500,807 295.517,570
JPM Global High Yield Bond C (div) - EUR (hedged) 71.534,077 64.879,330 5.829,321 130.584,086
JPM Global High Yield Bond C (irc) - CAD (hedged) 302.855,592 - 122.810,271 180.045,321
JPM Global High Yield Bond C (mth) - HKD 5.129.782,449 - 2.789.677,818 2.340.104,631
JPM Global High Yield Bond C (mth) - USD 1.554.085,399 110.645,183 633.849,511 1.030.881,071
JPM Global High Yield Bond D (acc) - EUR (hedged) 291.071,448 50.949,069 80.786,778 261.233,739
JPM Global High Yield Bond D (acc) - PLN (hedged) 28.029,468 146.906,939 162.066,604 12.869,803
JPM Global High Yield Bond D (acc) - USD 37.649,908 84.220,190 96.897,350 24.972,748
JPM Global High Yield Bond D (div) - EUR (hedged) 5.026.553,515 822.731,924 859.874,679 4.989.410,760
JPM Global High Yield Bond D (mth) - EUR (hedged) 56.518,700 36.148,752 20.271,414 72.396,038
JPM Global High Yield Bond F (irc) - AUD (hedged) 260,485 2.195.085,167 213.171,396 1.982.174,256
JPM Global High Yield Bond F (mth) - USD 20,000 641.422,518 48.023,102 593.419,416
JPM Global High Yield Bond I (acc) - EUR (hedged) 3.481.650,220 309.156,796 2.629.827,794 1.160.979,222
JPM Global High Yield Bond I (acc) - USD 2.958.327,906 1.222.623,887 3.757.241,410 423.710,383
JPM Global High Yield Bond I (dist) - EUR (hedged) 911.681,274 311.317,614 341.850,400 881.148,488
JPM Global High Yield Bond I (dist) - GBP (hedged)* 237.390,467 357,299 237.747,766 -
JPM Global High Yield Bond I (dist) - USD* 404.991,377 1.302,488 406.293,865 -
JPM Global High Yield Bond I (mth) - USD 1.501.215,947 - 104.409,019 1.396.806,928
JPM Global High Yield Bond I2 (acc) - EUR (hedged) 10,000 2.195.707,391 1.120.110,321 1.075.607,070
JPM Global High Yield Bond I2 (acc) - USD 10,000 2.218.543,102 1.223.323,161 995.229,941
JPM Global High Yield Bond I2 (dist) - EUR (hedged) 10,000 119.785,243 91.699,119 28.096,124
JPM Global High Yield Bond I2 (dist) - GBP (hedged) 10,000 141.561,361 88.095,211 53.476,150
JPM Global High Yield Bond I2 (dist) - USD 10,000 485.814,139 324.494,663 161.329,476
JPM Global High Yield Bond I2 (mth) - USD 10,000 - - 10,000
JPM Global High Yield Bond P (acc) - USD 5.830,416 29.779,631 - 35.610,047
JPM Global High Yield Bond P (dist) - EUR (hedged) 212.566,284 - - 212.566,284
JPM Global High Yield Bond P (dist) - USD 12.106,627 7.823,347 4.385,740 15.544,234
JPM Global High Yield Bond T (acc) - EUR (hedged) 134.324,820 60.724,606 25.447,455 169.601,971
JPM Global High Yield Bond X (acc) - EUR (hedged) 1.784.419,063 642.247,862 866.647,521 1.560.019,404
JPM Global High Yield Bond X (acc) - USD 2.371.417,896 1.476.267,680 1.813.124,130 2.034.561,446
JPM Global High Yield Bond X (mth) - USD - 232.755,796 70.578,356 162.177,440

JPMorgan Investment Funds - Global Income Conservative Fund
JPM Global Income Conservative A (acc) - EUR 160.275,661 320.135,802 124.528,014 355.883,449
JPM Global Income Conservative A (acc) - SEK (hedged) 1.768,144 - - 1.768,144
JPM Global Income Conservative A (acc) - USD (hedged) 4.984,933 3.477,167 2.467,556 5.994,544
JPM Global Income Conservative A (dist) - EUR 36.234,834 49.295,711 9.494,982 76.035,563
JPM Global Income Conservative A (dist) - USD (hedged) 7.500,000 243,000 - 7.743,000
JPM Global Income Conservative A (div) - EUR 2.616.693,793 2.184.516,755 463.540,998 4.337.669,550
JPM Global Income Conservative C (acc) - EUR 86.475,155 64.992,212 36.078,436 115.388,931
JPM Global Income Conservative C (dist) - EUR 490,000 9.680,000 3.000,000 7.170,000
JPM Global Income Conservative D (acc) - EUR 176.988,485 771.693,108 78.533,590 870.148,003
JPM Global Income Conservative D (div) - EUR 2.320.975,558 3.581.349,255 621.007,273 5.281.317,540
JPM Global Income Conservative D (mth) - EUR 67.157,587 387.904,281 37.360,633 417.701,235

* Anteilklasse zum Ende des Geschäftsjahres stillgelegt.
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Anhang - Ungeprüfte zusätzliche Angaben (Fortsetzung)

11. Historische Aufstellung der Veränderung der Anzahl der Anteile (Fortsetzung)

Anteile im Umlauf
am Anfang

des Geschäftsjahres

Gezeichnete
Anteile

Zurückgenommene
Anteile

Anteile im Umlauf
am Ende

des Geschäftsjahres

für das Geschäftsjahr zum 31. Dezember 2018 (Fortsetzung)

JPMorgan Investment Funds - Global Income Fund
JPM Global Income A (acc) - AUD (hedged) 2.855.033,230 1.450.805,670 947.499,444 3.358.339,456
JPM Global Income A (acc) - CHF (hedged) 243.612,588 56.448,731 47.306,890 252.754,429
JPM Global Income A (acc) - CZK (hedged) 8.031,979 5.806,339 2.873,301 10.965,017
JPM Global Income A (acc) - EUR 13.062.698,075 7.681.812,885 8.082.185,857 12.662.325,103
JPM Global Income A (acc) - SGD (hedged) 926.329,581 256.459,801 396.870,434 785.918,948
JPM Global Income A (acc) - USD (hedged) 6.177.877,665 3.539.256,417 4.870.164,542 4.846.969,540
JPM Global Income A (dist) - EUR 7.356.845,906 2.458.889,516 555.662,401 9.260.073,021
JPM Global Income A (dist) - GBP (hedged) 103.929,756 46.710,706 20.460,780 130.179,682
JPM Global Income A (div) - CHF (hedged) 74.209,177 135.369,841 12.460,143 197.118,875
JPM Global Income A (div) - EUR 39.841.369,406 17.445.157,804 5.113.008,824 52.173.518,386
JPM Global Income A (div) - SGD 1.244.067,375 620.998,072 419.971,609 1.445.093,838
JPM Global Income A (div) - SGD (hedged) 3.071.992,020 1.138.778,202 1.016.149,452 3.194.620,770
JPM Global Income A (div) - USD (hedged) 4.138.131,794 672.550,712 1.168.331,248 3.642.351,258
JPM Global Income A (irc) - AUD (hedged) 95.193.351,508 51.975.558,699 25.701.177,301 121.467.732,906
JPM Global Income A (irc) - CAD (hedged) 861.670,900 1.262.391,906 419.363,105 1.704.699,701
JPM Global Income A (irc) - RMB (hedged) 17.743.625,031 6.489.413,654 3.298.554,039 20.934.484,646
JPM Global Income A (irc) - SGD (hedged) - 14.303.649,795 184.622,660 14.119.027,135
JPM Global Income A (irc) - USD (hedged) - 34.781.512,071 15.211.789,671 19.569.722,400
JPM Global Income A (mth) - EUR 3.556.969,162 2.623.705,944 936.585,801 5.244.089,305
JPM Global Income A (mth) - GBP (hedged) 401.819,407 341.289,597 86.482,010 656.626,994
JPM Global Income A (mth) - SGD (hedged) 60.649.999,709 25.976.150,326 15.186.930,422 71.439.219,613
JPM Global Income A (mth) - USD (hedged) 16.811.552,588 3.801.003,139 6.926.967,994 13.685.587,733
JPM Global Income C (acc) - EUR 6.294.937,113 2.887.468,512 3.968.832,459 5.213.573,166
JPM Global Income C (acc) - PLN (hedged) 15.818,188 5.388,600 12.679,921 8.526,867
JPM Global Income C (acc) - USD (hedged) 1.954.712,445 398.999,986 309.774,335 2.043.938,096
JPM Global Income C (dist) - CAD (hedged) - 132,385 - 132,385
JPM Global Income C (dist) - EUR 10,000 116.020,644 21.494,567 94.536,077
JPM Global Income C (dist) - GBP (hedged) 85.059,572 34.794,310 48.686,397 71.167,485
JPM Global Income C (dist) - USD (hedged) 100.832,664 129.761,692 151.128,510 79.465,846
JPM Global Income C (div) - CHF (hedged) 9.570,000 16.835,367 2.750,000 23.655,367
JPM Global Income C (div) - EUR 3.422.226,913 601.369,587 1.238.597,635 2.784.998,865
JPM Global Income C (div) - USD (hedged) 1.130.516,993 235.846,270 473.104,017 893.259,246
JPM Global Income C (irc) - AUD (hedged) 2.562.664,810 563.434,878 166.409,276 2.959.690,412
JPM Global Income C (irc) - RMB (hedged) 1.876.297,248 34.185.080,001 732.433,937 35.328.943,312
JPM Global Income C (mth) - GBP (hedged) 108.504,458 13.235,322 16.551,138 105.188,642
JPM Global Income C (mth) - SGD (hedged) 3.185.632,957 623.767,312 955.465,921 2.853.934,348
JPM Global Income C (mth) - USD (hedged) 574.746,784 170.170,619 157.482,327 587.435,076
JPM Global Income D (acc) - EUR 6.989.406,646 2.519.791,582 1.537.666,529 7.971.531,699
JPM Global Income D (acc) - USD (hedged) 1.007.121,376 114.384,278 288.864,617 832.641,037
JPM Global Income D (div) - EUR 29.754.044,741 7.143.570,899 4.819.327,111 32.078.288,529
JPM Global Income D (div) - USD (hedged) 509.021,555 81.836,899 131.046,794 459.811,660
JPM Global Income D (mth) - EUR 128.444,276 144.663,381 32.436,141 240.671,516
JPM Global Income D (mth) - USD (hedged) 779.039,068 61.840,339 264.799,151 576.080,256
JPM Global Income F (irc) - AUD (hedged) 260,485 6.660.968,613 323.343,590 6.337.885,508
JPM Global Income F (irc) - USD (hedged) - 4.699.685,802 242.855,131 4.456.830,671
JPM Global Income F (mth) - USD (hedged) 20,000 1.166.248,497 160.071,169 1.006.197,328
JPM Global Income I (acc) - EUR 3.059.659,353 1.204.224,594 3.984.837,758 279.046,189
JPM Global Income I (acc) - USD (hedged) 481.897,228 374.348,633 852.123,290 4.122,571
JPM Global Income I (div) - EUR 8.818,378 119.340,707 7.843,438 120.315,647
JPM Global Income I (div) - USD (hedged) 464,887 - 10,000 454,887
JPM Global Income I (mth) - JPY (hedged) 20.564.840,576 4.411.371,952 74.549,084 24.901.663,444
JPM Global Income I2 (acc) - EUR - 1.984.306,655 235.920,080 1.748.386,575
JPM Global Income I2 (div) - EUR - 9,741 - 9,741
JPM Global Income T (div) - EUR 3.051.775,055 1.731.246,299 911.998,141 3.871.023,213
JPM Global Income V (acc) - EUR (hedged to BRL) 950.693,598 546.866,286 811.293,837 686.266,047
JPM Global Income X (div) - EUR 1.387.340,000 479.182,000 36.185,000 1.830.337,000
JPM Global Income X (irc) - AUD (hedged)* 75.852,011 1.218,274 77.070,285 -

JPMorgan Investment Funds - Global Macro Balanced Fund (3)
JPM Global Macro Balanced A (acc) - EUR 80.956,369 5.351,333 86.307,702 -
JPM Global Macro Balanced A (acc) - USD 7.277,524 1.044,115 8.321,639 -
JPM Global Macro Balanced A (dist) - EUR 56.771,575 5.999,665 62.771,240 -
JPM Global Macro Balanced C (acc) - EUR 41.915,326 20.055,804 61.971,130 -
JPM Global Macro Balanced C (acc) - USD (hedged) - 36.156,617 36.156,617 -
JPM Global Macro Balanced C (dist) - EUR 1.068,000 10,000 1.078,000 -
JPM Global Macro Balanced D (acc) - EUR 524.964,800 54.319,623 579.284,423 -
JPM Global Macro Balanced D (acc) - SEK (hedged) 23.288,032 121,384 23.409,416 -
JPM Global Macro Balanced X (acc) - EUR 1.578,841 861,965 2.440,806 -

(3) Dieser Teilfonds wurde am 13. Juli 2018 mit dem JPMorgan Investment Funds - Global Macro Fund zusammengelegt.
* Anteilklasse zum Ende des Geschäftsjahres stillgelegt.
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11. Historische Aufstellung der Veränderung der Anzahl der Anteile (Fortsetzung)

Anteile im Umlauf
am Anfang

des Geschäftsjahres

Gezeichnete
Anteile

Zurückgenommene
Anteile

Anteile im Umlauf
am Ende

des Geschäftsjahres

für das Geschäftsjahr zum 31. Dezember 2018 (Fortsetzung)

JPMorgan Investment Funds - Global Macro Fund
JPM Global Macro A (acc) - CHF (hedged) - 2.872,035 - 2.872,035
JPM Global Macro A (acc) - EUR (hedged) 314.325,024 1.723.293,137 219.655,754 1.817.962,407
JPM Global Macro A (acc) - SGD (hedged) 338.551,223 5.607,573 40.731,623 303.427,173
JPM Global Macro A (acc) - USD 1.042.990,388 512.400,100 343.760,367 1.211.630,121
JPM Global Macro A (dist) - EUR (hedged) 250.968,061 158.560,161 66.905,645 342.622,577
JPM Global Macro A (mth) - USD 85.010,071 12.746,124 15.681,646 82.074,549
JPM Global Macro C (acc) - CHF (hedged) - 99,172 - 99,172
JPM Global Macro C (acc) - EUR (hedged) 731.728,491 1.084.092,318 467.698,128 1.348.122,681
JPM Global Macro C (acc) - NOK (hedged) 10.343,371 56.773,597 - 67.116,968
JPM Global Macro C (acc) - USD 452.530,118 847.835,723 358.972,013 941.393,828
JPM Global Macro C (dist) - EUR (hedged) 1.220,000 7.026,786 240,786 8.006,000
JPM Global Macro C (dist) - GBP (hedged) - 279.028,390 37.782,040 241.246,350
JPM Global Macro C (mth) - USD 29.332,535 37.130,887 12.175,940 54.287,482
JPM Global Macro D (acc) - EUR (hedged) 694.640,343 1.147.080,217 287.787,661 1.553.932,899
JPM Global Macro D (acc) - SEK (hedged)** - 867,538 111,530 756,008
JPM Global Macro D (acc) - USD 444.710,860 174.113,771 167.848,213 450.976,418
JPM Global Macro D (mth) - USD 11.000,596 4.179,003 616,738 14.562,861
JPM Global Macro I (acc) - EUR (hedged) 299.789,846 464.776,087 50.979,146 713.586,787
JPM Global Macro I (acc) - SEK (hedged) 867.112,845 2.216.724,886 57.079,233 3.026.758,498
JPM Global Macro X (acc) - EUR (hedged) - 2.633,287 - 2.633,287
JPM Global Macro X (acc) - USD 3.938,377 648,302 1.195,694 3.390,985

JPMorgan Investment Funds - Global Macro Opportunities Fund
JPM Global Macro Opportunities A (acc) - AUD (hedged) 1.211.129,074 3.205.011,554 2.648.989,670 1.767.150,958
JPM Global Macro Opportunities A (acc) - CHF (hedged) 50.035,405 81.792,837 14.335,902 117.492,340
JPM Global Macro Opportunities A (acc) - CZK (hedged) 421.168,783 289.714,562 23.862,456 687.020,889
JPM Global Macro Opportunities A (acc) - EUR 4.605.359,345 3.197.327,222 1.766.299,453 6.036.387,114
JPM Global Macro Opportunities A (acc) - HUF (hedged) - 5.106,554 - 5.106,554
JPM Global Macro Opportunities A (acc) - SEK (hedged) 2.784,747 8.785,563 6.469,809 5.100,501
JPM Global Macro Opportunities A (acc) - SGD (hedged) 4.148.878,689 3.828.460,327 3.702.550,835 4.274.788,181
JPM Global Macro Opportunities A (acc) - USD (hedged) 2.583.973,456 2.361.206,163 1.913.355,528 3.031.824,091
JPM Global Macro Opportunities A (dist) - EUR 1.735.461,927 926.204,507 314.545,661 2.347.120,773
JPM Global Macro Opportunities A (dist) - GBP (hedged) 1.468,640 581,136 979,260 1.070,516
JPM Global Macro Opportunities C (acc) - AUD (hedged)** - 33.250,000 - 33.250,000
JPM Global Macro Opportunities C (acc) - CHF (hedged) 33.023,573 34.119,916 7.683,632 59.459,857
JPM Global Macro Opportunities C (acc) - EUR 5.296.586,313 3.518.757,659 3.433.471,832 5.381.872,140
JPM Global Macro Opportunities C (acc) - PLN (hedged)* 2.714,125 512,316 3.226,441 -
JPM Global Macro Opportunities C (acc) - USD (hedged) 463.382,113 986.573,152 216.469,083 1.233.486,182
JPM Global Macro Opportunities C (dist) - EUR 442.923,910 251.384,886 64.997,088 629.311,708
JPM Global Macro Opportunities C (dist) - GBP (hedged) 2.559.289,182 1.981.152,970 2.153.964,125 2.386.478,027
JPM Global Macro Opportunities C (dist) - USD (hedged) 477.709,340 424.933,973 247.336,388 655.306,925
JPM Global Macro Opportunities D (acc) - EUR 3.486.796,775 1.984.577,729 1.085.406,354 4.385.968,150
JPM Global Macro Opportunities D (acc) - HUF (hedged) - 78.792,254 10.865,972 67.926,282
JPM Global Macro Opportunities D (acc) - PLN (hedged) 36,234 595,826 0,484 631,576
JPM Global Macro Opportunities D (acc) - USD (hedged) 486,293 4.163,830 644,300 4.005,823
JPM Global Macro Opportunities I (acc) - CHF (hedged) - 803.515,325 - 803.515,325
JPM Global Macro Opportunities I (acc) - EUR 6.100.027,307 5.325.652,751 1.986.608,981 9.439.071,077
JPM Global Macro Opportunities I (acc) - JPY (hedged) 3.671.086,936 1.442.775,344 954.429,905 4.159.432,375
JPM Global Macro Opportunities I (acc) - RMB (hedged) - 13.619.772,382 - 13.619.772,382
JPM Global Macro Opportunities I (acc) - SEK (hedged)** - 196.929,661 3.433,694 193.495,967
JPM Global Macro Opportunities I (acc) - USD (hedged) 856.717,153 1.066.019,802 645.900,664 1.276.836,291
JPM Global Macro Opportunities T (acc) - EUR 528.051,953 362.478,919 124.634,956 765.895,916
JPM Global Macro Opportunities V (acc) - EUR (hedged to BRL) 136.107,996 223.968,314 197.715,724 162.360,586
JPM Global Macro Opportunities X (acc) - EUR 455.567,533 87.833,055 106.613,123 436.787,465
JPM Global Macro Opportunities X (acc) - USD (hedged) 334.288,985 22.972,432 13.781,034 343.480,383
JPM Global Macro Opportunities X (dist) - AUD (hedged)* 2.102.626,636 6.232.233,254 8.334.859,890 -

JPMorgan Investment Funds - Global Select Equity Fund
JPM Global Select Equity A (acc) - CZK - 67,744 1,000 66,744
JPM Global Select Equity A (acc) - EUR 5.023,865 112.327,543 64.380,474 52.970,934
JPM Global Select Equity A (acc) - SGD - 506.181,849 351.057,252 155.124,597
JPM Global Select Equity A (acc) - USD 245.929,363 227.857,521 212.666,058 261.120,826
JPM Global Select Equity A (dist) - USD 2.873,558 26.278,973 17.292,659 11.859,872
JPM Global Select Equity C (acc) - EUR 45.470,114 88.754,131 45.293,975 88.930,270
JPM Global Select Equity C (acc) - USD 463.074,015 365.392,516 215.698,449 612.768,082
JPM Global Select Equity C (dist) - USD - 5.018,224 3.579,943 1.438,281
JPM Global Select Equity D (acc) - USD 29.421,435 70.350,935 26.996,329 72.776,041
JPM Global Select Equity I2 (acc) - USD - 10,000 - 10,000
JPM Global Select Equity X (acc) - USD 136.623,381 1.625,335 158,319 138.090,397

JPMorgan Investment Funds - Global Select Equity Plus Fund (2)
JPM Global Select Equity Plus A (perf) (acc) - USD 27.414,503 107,963 27.522,466 -
JPM Global Select Equity Plus A (perf) (dist) - USD 12,119 - 12,119 -
JPM Global Select Equity Plus C (perf) (acc) - USD 687,256 1,560 688,816 -
JPM Global Select Equity Plus D (perf) (acc) - USD 14.643,134 24,900 14.668,034 -

(2) Dieser Teilfonds wurde am 23. Februar 2018 mit dem JPMorgan Investment Funds - Global Select Equity Fund zusammengelegt.
* Anteilklasse zum Ende des Geschäftsjahres stillgelegt.
** Anteilklasse im Geschäftsjahr reaktiviert.
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Anhang - Ungeprüfte zusätzliche Angaben (Fortsetzung)

11. Historische Aufstellung der Veränderung der Anzahl der Anteile (Fortsetzung)

Anteile im Umlauf
am Anfang

des Geschäftsjahres

Gezeichnete
Anteile

Zurückgenommene
Anteile

Anteile im Umlauf
am Ende

des Geschäftsjahres

für das Geschäftsjahr zum 31. Dezember 2018 (Fortsetzung)

JPMorgan Investment Funds - Income Opportunity Fund
JPM Income Opportunity A (perf) (acc) - CHF (hedged) 343.541,182 20.207,835 90.435,047 273.313,970
JPM Income Opportunity A (perf) (acc) - EUR (hedged) 5.710.790,987 2.198.004,939 4.160.320,795 3.748.475,131
JPM Income Opportunity A (perf) (acc) - SEK (hedged) 105.830,066 187.118,163 69.494,870 223.453,359
JPM Income Opportunity A (perf) (acc) - SGD (hedged) 2.543.189,145 208.837,245 106.242,361 2.645.784,029
JPM Income Opportunity A (perf) (acc) - USD 2.256.196,899 546.763,319 692.825,091 2.110.135,127
JPM Income Opportunity A (perf) (dist) - EUR (hedged) 799.022,220 22.772,910 309.373,842 512.421,288
JPM Income Opportunity A (perf) (dist) - GBP (hedged) 119.356,752 78.565,947 122.949,295 74.973,404
JPM Income Opportunity A (perf) (dist) - USD 4.357,280 8.714,562 3.565,594 9.506,248
JPM Income Opportunity A (perf) (fix) EUR 2,35 - EUR (hedged) 44.588,417 34.600,508 11.131,710 68.057,215
JPM Income Opportunity A (perf) (mth) - USD 314.754,497 92.699,321 96.577,677 310.876,141
JPM Income Opportunity C (perf) (acc) - CHF (hedged) 631.448,721 94.606,564 129.406,948 596.648,337
JPM Income Opportunity C (perf) (acc) - EUR (hedged) 2.986.895,490 1.146.324,581 1.304.252,796 2.828.967,275
JPM Income Opportunity C (perf) (acc) - SEK (hedged) 11.340,188 19.324,484 2.566,000 28.098,672
JPM Income Opportunity C (perf) (acc) - USD 2.034.188,869 715.066,673 995.395,031 1.753.860,511
JPM Income Opportunity C (perf) (dist) - EUR (hedged) 332.617,322 50.400,490 132.947,260 250.070,552
JPM Income Opportunity C (perf) (dist) - GBP (hedged) 1.144.726,654 1.705.260,115 1.730.152,455 1.119.834,314
JPM Income Opportunity C (perf) (dist) - USD 131.577,387 147.391,090 72.744,507 206.223,970
JPM Income Opportunity C (perf) (mth) - USD 95.787,947 71.559,010 58.397,827 108.949,130
JPM Income Opportunity D (perf) (acc) - EUR (hedged) 1.224.669,542 300.621,582 371.092,965 1.154.198,159
JPM Income Opportunity D (perf) (acc) - USD 101.449,713 43.623,628 68.349,851 76.723,490
JPM Income Opportunity D (perf) (dist) - EUR (hedged) 45.126,245 9.325,842 15.912,842 38.539,245
JPM Income Opportunity D (perf) (fix) EUR 2,15 - EUR (hedged) 171.984,599 50.351,015 31.404,035 190.931,579
JPM Income Opportunity I (perf) (acc) - EUR (hedged) 2.363.617,300 1.453.561,617 949.668,632 2.867.510,285
JPM Income Opportunity I (perf) (acc) - SGD (hedged) 20.021.062,734 - 0,004 20.021.062,730
JPM Income Opportunity I (perf) (acc) - USD 1.378.091,984 297.140,823 759.718,826 915.513,981
JPM Income Opportunity I (perf) (dist) - EUR - 440.188,000 9.566,000 430.622,000
JPM Income Opportunity I (perf) (dist) - EUR (hedged) 657.889,811 193.142,727 16.224,928 834.807,610
JPM Income Opportunity I (perf) (dist) - GBP (hedged) 133.833,783 3.925,534 127.488,313 10.271,004
JPM Income Opportunity I (perf) (dist) - USD* 1.787,542 - 1.787,542 -
JPM Income Opportunity P (perf) (acc) - EUR (hedged) 10,000 15.196,239 - 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) 300.354,597 7.779,000 257.297,801 50.835,796
JPM Income Opportunity X (perf) (acc) - USD 2.855,227 1.216,232 1.866,877 2.204,582
JPM Income Opportunity X (perf) (dist) - GBP (hedged) 10,112 0,001 - 10,113

JPMorgan Investment Funds - Japan Select Equity Fund
JPM Japan Select Equity A (acc) - EUR 22.705,907 4.164,450 8.654,373 18.215,984
JPM Japan Select Equity A (acc) - JPY 396.248,774 268.777,529 263.721,645 401.304,658
JPM Japan Select Equity A (dist) - JPY 2.190,180 0,003 0,005 2.190,178
JPM Japan Select Equity C (acc) - EUR (hedged) 22.262,396 7.390,501 27.452,897 2.200,000
JPM Japan Select Equity C (acc) - JPY 306.807,691 52.166,825 321.945,198 37.029,318
JPM Japan Select Equity C (acc) - USD (hedged) 51.993,313 30.224,000 48.298,313 33.919,000
JPM Japan Select Equity C (dist) - JPY 157,000 - - 157,000
JPM Japan Select Equity D (acc) - JPY 30.454,255 17.329,549 7.763,987 40.019,817
JPM Japan Select Equity I2 (acc) - JPY - 10,925 - 10,925
JPM Japan Select Equity X (acc) - JPY 129.311,941 5.649,477 33.828,913 101.132,505

JPMorgan Investment Funds - Japan Strategic Value Fund
JPM Japan Strategic Value A (acc) - EUR 36.867,943 19.889,787 7.856,428 48.901,302
JPM Japan Strategic Value A (acc) - EUR (hedged) 74.096,094 9.694,892 35.019,601 48.771,385
JPM Japan Strategic Value A (acc) - JPY 365.777,637 144.323,080 277.851,687 232.249,030
JPM Japan Strategic Value A (acc) - USD (hedged) 9.314,119 4.960,794 4.197,647 10.077,266
JPM Japan Strategic Value A (dist) - GBP 28.017,287 1.739,065 28.203,989 1.552,363
JPM Japan Strategic Value C (acc) - EUR (hedged) 275.765,376 245.733,978 382.985,288 138.514,066
JPM Japan Strategic Value C (acc) - JPY 423.584,582 262.998,542 510.997,475 175.585,649
JPM Japan Strategic Value C (acc) - USD 52.895,222 55.268,227 69.879,132 38.284,317
JPM Japan Strategic Value D (acc) - EUR 31.268,530 88.415,833 82.287,264 37.397,099
JPM Japan Strategic Value D (acc) - EUR (hedged) 51.019,687 19.753,524 12.716,618 58.056,593
JPM Japan Strategic Value D (acc) - JPY 12.412,191 3.952,938 4.237,653 12.127,476
JPM Japan Strategic Value I (acc) - EUR (hedged) 141.605,000 125.153,762 144.711,599 122.047,163
JPM Japan Strategic Value I2 (acc) - EUR (hedged) - 166.531,486 978,048 165.553,438
JPM Japan Strategic Value X (acc) - JPY 461.200,922 64.925,476 59.707,556 466.418,842
JPM Japan Strategic Value X (acc) - USD 472.347,908 112.862,000 82.224,318 502.985,590
JPM Japan Strategic Value X (acc) - USD (hedged) 42.837,000 78.079,000 61.767,000 59.149,000

JPMorgan Investment Funds - US Bond Fund
JPM US Bond A (acc) - EUR (hedged) - 1.650,000 - 1.650,000
JPM US Bond A (acc) - GBP (hedged) 963.059,000 13.951,000 114.398,000 862.612,000
JPM US Bond A (acc) - USD 273.688,906 44.256,739 79.800,039 238.145,606
JPM US Bond A (dist) - USD 8.849,418 1.698,648 3.051,892 7.496,174
JPM US Bond C (acc) - USD 89.841,781 37.939,853 35.972,754 91.808,880
JPM US Bond D (acc) - EUR (hedged) - 10,000 - 10,000
JPM US Bond D (acc) - USD 140.666,918 82.838,223 101.026,650 122.478,491
JPM US Bond I (acc) - USD 45.421,421 226.103,748 110.187,211 161.337,958

* Anteilklasse zum Ende des Geschäftsjahres stillgelegt.
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Anhang - Ungeprüfte zusätzliche Angaben (Fortsetzung)

11. Historische Aufstellung der Veränderung der Anzahl der Anteile (Fortsetzung)

Anteile im Umlauf
am Anfang

des Geschäftsjahres

Gezeichnete
Anteile

Zurückgenommene
Anteile

Anteile im Umlauf
am Ende

des Geschäftsjahres

für das Geschäftsjahr zum 31. Dezember 2018 (Fortsetzung)

JPMorgan Investment Funds - US Equity Fund (4)
JPM US Equity A (acc) - EUR 15.192,895 11,082 15.203,977 -
JPM US Equity A (acc) - EUR (hedged) 22.460,925 4.957,922 27.418,847 -
JPM US Equity A (acc) - USD 367.313,417 8.851,362 376.164,779 -
JPM US Equity A (dist) - GBP 1.060,573 0,077 1.060,650 -
JPM US Equity A (dist) - USD 197.729,210 628,087 198.357,297 -
JPM US Equity C (acc) - USD 153.950,050 25.154,640 179.104,690 -
JPM US Equity C (dist) - USD 27.050,160 - 27.050,160 -
JPM US Equity D (acc) - EUR (hedged) 13.716,354 944,174 14.660,528 -
JPM US Equity D (acc) - USD 94.341,850 256,469 94.598,319 -
JPM US Equity I (acc) - EUR (hedged) 41.181,035 - 41.181,035 -
JPM US Equity I (acc) - USD 83.368,324 - 83.368,324 -
JPM US Equity I (dist) - EUR 10,000 - 10,000 -
JPM US Equity I (dist) - GBP 1.033,003 - 1.033,003 -
JPM US Equity I (dist) - USD 10,000 - 10,000 -
JPM US Equity X (acc) - USD 14.037,594 19,474 14.057,068 -

JPMorgan Investment Funds - US Select Equity Fund
JPM US Select Equity A (acc) - AUD (hedged) 208.869,644 231.396,326 84.526,827 355.739,143
JPM US Select Equity A (acc) - EUR 602.607,900 724.759,293 172.652,073 1.154.715,120
JPM US Select Equity A (acc) - EUR (hedged) 726.306,131 295.063,383 517.319,034 504.050,480
JPM US Select Equity A (acc) - USD 1.661.184,227 1.084.204,933 825.717,456 1.919.671,704
JPM US Select Equity A (dist) - GBP - 1.790,173 14,120 1.776,053
JPM US Select Equity A (dist) - USD 61.522,653 136.502,803 27.750,710 170.274,746
JPM US Select Equity C (acc) - EUR 675.042,548 234.372,415 190.558,479 718.856,484
JPM US Select Equity C (acc) - EUR (hedged) 285.767,146 215.428,558 149.414,308 351.781,396
JPM US Select Equity C (acc) - USD 1.274.843,590 342.755,290 1.072.445,319 545.153,561
JPM US Select Equity C (dist) - GBP 134.406,882 726,093 28.227,816 106.905,159
JPM US Select Equity C (dist) - USD 41.707,726 8,781 21.716,504 20.000,003
JPM US Select Equity D (acc) - EUR (hedged) 163.623,187 43.997,791 45.462,483 162.158,495
JPM US Select Equity D (acc) - USD 338.954,662 132.205,608 103.365,818 367.794,452
JPM US Select Equity I (acc) - EUR 206.314,113 262.793,881 351.234,089 117.873,905
JPM US Select Equity I (acc) - EUR (hedged) 194.623,560 317.427,158 398.624,556 113.426,162
JPM US Select Equity I (acc) - USD 644.234,442 846.353,316 648.058,145 842.529,613
JPM US Select Equity I (dist) - GBP - 11,493 - 11,493
JPM US Select Equity I (dist) - USD 16.871,213 24.816,948 35.873,507 5.814,654
JPM US Select Equity I2 (acc) - EUR - 247.462,501 32.129,265 215.333,236
JPM US Select Equity I2 (acc) - EUR (hedged) 10,000 12.030,541 1.076,766 10.963,775
JPM US Select Equity I2 (acc) - USD 10,000 1.834.670,398 166.237,912 1.668.442,486
JPM US Select Equity I2 (dist) - USD 10,000 - - 10,000
JPM US Select Equity X (acc) - USD 58.854,354 8.938,808 7.189,449 60.603,713

(4) Dieser Teilfonds wurde am 23. Februar 2018 mit dem JPMorgan Investment Funds - US Select Equity Fund zusammengelegt.
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11. Historische Aufstellung der Veränderung der Anzahl der Anteile (Fortsetzung)
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Zurückgenommene
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Anteile im Umlauf
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JPMorgan Investment Funds - Europe Select Equity Fund
JPM Europe Select Equity A (acc) - EUR 192.251,949 244.817,268 166.521,733 270.547,484
JPM Europe Select Equity A (acc) - USD 61.958,369 585,557 29.370,900 33.173,026
JPM Europe Select Equity A (dist) - EUR 95.721,240 31.811,888 18.691,751 108.841,377
JPM Europe Select Equity C (acc) - EUR 1.432.856,715 1.262.294,896 1.143.669,490 1.551.482,121
JPM Europe Select Equity C (acc) - USD 11.017,525 189.486,834 70.269,175 130.235,184
JPM Europe Select Equity C (dist) - EUR 10,000 16.473,395 10,000 16.473,395
JPM Europe Select Equity C (dist) - GBP 12.391,524 - 1.391,740 10.999,784
JPM Europe Select Equity D (acc) - EUR 81.481,688 48.850,153 35.596,951 94.734,890
JPM Europe Select Equity D (acc) - USD 18,751 5,495 14,441 9,805
JPM Europe Select Equity I (acc) - EUR 2.174.357,832 1.493.182,685 893.555,270 2.773.985,247
JPM Europe Select Equity I (acc) - USD 20.466,800 3.786,753 6.504,672 17.748,881
JPM Europe Select Equity I (acc) - USD (hedged) 85.791,019 101.518,911 57.487,871 129.822,059
JPM Europe Select Equity I (dist) - EUR 472.407,769 176.994,394 190.853,385 458.548,778
JPM Europe Select Equity I2 (acc) - EUR - 10,000 - 10,000
JPM Europe Select Equity I2 (acc) - USD - 10,000 - 10,000
JPM Europe Select Equity I2 (acc) - USD (hedged) - 10,000 - 10,000
JPM Europe Select Equity I2 (dist) - EUR - 10,000 - 10,000
JPM Europe Select Equity X (acc) - EUR 646.800,098 397.417,665 234.627,512 809.590,251
JPM Europe Select Equity X (acc) - USD (hedged) 493.000,573 367.244,000 250.144,000 610.100,573
JPM Europe Select Equity X (dist) - EUR 44.378,600 8.499,586 16.197,342 36.680,844

JPMorgan Investment Funds - Europe Strategic Dividend Fund
JPM Europe Strategic Dividend A (acc) - AUD (hedged) - 200.904,097 969,932 199.934,165
JPM Europe Strategic Dividend A (acc) - EUR 2.688.325,490 363.045,796 1.122.449,298 1.928.921,988
JPM Europe Strategic Dividend A (acc) - HUF (hedged) 6.440,871 3.425,974 1.345,275 8.521,570
JPM Europe Strategic Dividend A (acc) - USD (hedged) 783.100,843 519.279,762 288.733,732 1.013.646,873
JPM Europe Strategic Dividend A (dist) - EUR 422.359,707 1.277.220,027 241.801,316 1.457.778,418
JPM Europe Strategic Dividend A (div) - EUR 451.907,306 103.489,055 116.065,910 439.330,451
JPM Europe Strategic Dividend A (inc) - EUR*** 2.581.155,051 62.897,808 2.644.052,859 -
JPM Europe Strategic Dividend A (mth) - EUR 71.491,438 64.964,470 25.376,685 111.079,223
JPM Europe Strategic Dividend A (mth) - RMB (hedged) 1.644.992,096 - 455.296,343 1.189.695,753
JPM Europe Strategic Dividend A (mth) - SGD (hedged) 2.924.900,479 906.159,870 823.662,579 3.007.397,770
JPM Europe Strategic Dividend A (mth) - USD (hedged) 2.264.248,475 618.979,138 840.777,323 2.042.450,290
JPM Europe Strategic Dividend C (acc) - EUR 3.008.060,063 898.365,444 1.661.546,136 2.244.879,371
JPM Europe Strategic Dividend C (acc) - PLN (hedged) 5.022,222 4.062,065 3.082,736 6.001,551
JPM Europe Strategic Dividend C (acc) - USD (hedged) 196.664,404 174.797,749 158.099,095 213.363,058
JPM Europe Strategic Dividend C (dist) - EUR 767.565,034 75.789,291 225.216,713 618.137,612
JPM Europe Strategic Dividend C (dist) - EUR (hedged)^ 128.324,000 12.720,000 23.214,000 117.830,000
JPM Europe Strategic Dividend C (dist) - GBP 6.842,917 3.955,045 1.284,183 9.513,779
JPM Europe Strategic Dividend C (div) - EUR 3.521.504,940 2.503.532,931 592.780,341 5.432.257,530
JPM Europe Strategic Dividend C (mth) - EUR* 10,000 - 10,000 -
JPM Europe Strategic Dividend C (mth) - RMB (hedged)* 8,911 - 8,911 -
JPM Europe Strategic Dividend C (mth) - SGD (hedged) 99.380,507 86.418,813 59.080,735 126.718,585
JPM Europe Strategic Dividend C (mth) - USD (hedged) 232.214,384 69.742,895 51.130,764 250.826,515
JPM Europe Strategic Dividend D (acc) - EUR 244.659,790 50.274,963 93.806,590 201.128,163
JPM Europe Strategic Dividend D (div) - EUR 761.654,302 356.727,626 179.500,164 938.881,764
JPM Europe Strategic Dividend D (mth) - EUR (hedged) - 19.034,603 349,069 18.685,534
JPM Europe Strategic Dividend D (mth) - USD (hedged) 3.379,012 23.014,163 16.363,877 10.029,298
JPM Europe Strategic Dividend I (acc) - EUR 3.494.137,180 1.347.797,948 777.068,856 4.064.866,272
JPM Europe Strategic Dividend I (acc) - SGD 135,441 2.060.686,166 135,441 2.060.686,166
JPM Europe Strategic Dividend I (acc) - SGD (hedged) 11.789.406,735 12.597.556,428 1.582.572,965 22.804.390,198
JPM Europe Strategic Dividend I (acc) - USD** - 39.025,460 4.023,592 35.001,868
JPM Europe Strategic Dividend I (acc) - USD (hedged)* 35.887,679 24.867,624 60.755,303 -
JPM Europe Strategic Dividend I (dist) - EUR 50.600,504 167.314,736 100.407,821 117.507,419
JPM Europe Strategic Dividend I (div) - EUR - 10,000 - 10,000
JPM Europe Strategic Dividend I2 (acc) - EUR - 10,000 - 10,000
JPM Europe Strategic Dividend I2 (dist) - EUR - 10,000 - 10,000
JPM Europe Strategic Dividend X (acc) - EUR 1.669.329,205 555.745,996 937.377,251 1.287.697,950
JPM Europe Strategic Dividend X (acc) - USD (hedged) - 60.712,000 32.776,000 27.936,000
JPM Europe Strategic Dividend X (dist) - GBP 11,578 - - 11,578
JPM Europe Strategic Dividend X (div) - EUR 1.090.680,796 51.409,000 301.711,882 840.377,914

* Anteilklasse zum Ende des Geschäftsjahres stillgelegt.
** Anteilklasse im Geschäftsjahr reaktiviert.
*** Anteilklasse zum Ende des Geschäftsjahrs geschlossen. Die Anteilklassen mit dem Zusatz „(inc)“ wurden mit denselben Anteilklassen mit dem Zusatz „(dist)“ desselben Teilfonds zusammengelegt.
^ Die Anteilklasse „(inc)“ wurde in Anteilklasse „(dist)“ innerhalb desselben Teilfonds umbenannt.

218



JPMorgan Investment Funds

Anhang - Ungeprüfte zusätzliche Angaben (Fortsetzung)

11. Historische Aufstellung der Veränderung der Anzahl der Anteile (Fortsetzung)

Anteile im Umlauf
am Anfang

des Geschäftsjahres

Gezeichnete
Anteile

Zurückgenommene
Anteile

Anteile im Umlauf
am Ende

des Geschäftsjahres

für das Geschäftsjahr zum 31. Dezember 2017 (Fortsetzung)

JPMorgan Investment Funds - Global Balanced Fund
JPM Global Balanced A (acc) - EUR 198.275,659 53.298,746 54.180,248 197.394,157
JPM Global Balanced A (acc) - USD (hedged) 3.059.198,944 283.384,184 870.687,798 2.471.895,330
JPM Global Balanced A (dist) - EUR 804.696,943 245.485,490 132.470,515 917.711,918
JPM Global Balanced A (dist) - USD (hedged) 126.196,888 5.860,523 30.320,247 101.737,164
JPM Global Balanced A (mth) - USD (hedged) 15.430,676 7.470,387 2.097,377 20.803,686
JPM Global Balanced C (acc) - EUR 132.095,987 116.151,662 127.214,197 121.033,452
JPM Global Balanced C (acc) - USD (hedged) 1.669.247,559 1.094.400,900 685.632,085 2.078.016,374
JPM Global Balanced C (dist) - EUR 5.671,489 1.747,115 20,119 7.398,485
JPM Global Balanced C (dist) - USD (hedged) 25.050,562 21.837,170 8.495,092 38.392,640
JPM Global Balanced C (mth) - USD (hedged) 249.820,649 16.359,043 227.371,610 38.808,082
JPM Global Balanced D (acc) - EUR 698.477,814 322.033,011 187.919,338 832.591,487
JPM Global Balanced D (acc) - USD (hedged) 620.643,977 129.657,652 169.399,932 580.901,697
JPM Global Balanced D (mth) - USD (hedged) 19.628,925 3.021,718 7.989,777 14.660,866
JPM Global Balanced I (acc) - EUR 226.665,696 408.187,111 91.501,098 543.351,709
JPM Global Balanced I2 (acc) - EUR - 10,000 - 10,000
JPM Global Balanced T (acc) - EUR 144.566,441 111.272,621 39.630,898 216.208,164
JPM Global Balanced X (acc) - EUR 4.808,937 4.451,709 - 9.260,646

JPMorgan Investment Funds - Global Convertibles Fund (USD)
JPM Global Convertibles (USD) A (acc) - SGD (hedged) 49.872,522 680,001 10.362,346 40.190,177
JPM Global Convertibles (USD) A (acc) - USD 1.296.051,626 182.289,911 524.964,806 953.376,731
JPM Global Convertibles (USD) A (dist) - USD 75.206,975 14.991,437 23.458,001 66.740,411
JPM Global Convertibles (USD) A (mth) - USD 35.748,268 4.230,588 22.563,362 17.415,494
JPM Global Convertibles (USD) C (acc) - SGD (hedged)* 141,644 - 141,644 -
JPM Global Convertibles (USD) C (acc) - USD 555.355,065 749.712,485 626.935,302 678.132,248
JPM Global Convertibles (USD) C (dist) - USD 38.170,100 5.472,754 3.755,100 39.887,754
JPM Global Convertibles (USD) C (mth) - USD 32.591,985 - 26.589,596 6.002,389
JPM Global Convertibles (USD) D (acc) - USD 168.926,004 12.884,920 47.541,497 134.269,427
JPM Global Convertibles (USD) D (mth) - USD 21.779,715 77,868 10.396,733 11.460,850
JPM Global Convertibles (USD) I (acc) - USD 208.359,705 161.459,726 296.504,509 73.314,922
JPM Global Convertibles (USD) I2 (acc) - USD - 10,000 - 10,000
JPM Global Convertibles (USD) X (acc) - USD 79.253,206 8.040,113 5.502,156 81.791,163

JPMorgan Investment Funds - Global Dividend Fund
JPM Global Dividend A (acc) - EUR 39.440,783 16.836,873 26.430,284 29.847,372
JPM Global Dividend A (acc) - EUR (hedged) 18.579,339 26.852,384 7.337,782 38.093,941
JPM Global Dividend A (acc) - USD 112.360,679 8.498,862 30.280,811 90.578,730
JPM Global Dividend A (dist) - EUR (hedged)^ 48,673 1.563,000 8,673 1.603,000
JPM Global Dividend A (dist) - USD^ 76.928,070 12.332,366 13.273,272 75.987,164
JPM Global Dividend A (div) - EUR 39.026,462 15.415,637 12.267,579 42.174,520
JPM Global Dividend A (div) - EUR (hedged) 11.431,508 6.414,917 2.283,415 15.563,010
JPM Global Dividend A (div) - USD 14.650,716 941,909 2.822,566 12.770,059
JPM Global Dividend A (mth) - USD (hedged) 4.081,633 6.352,603 6.379,927 4.054,309
JPM Global Dividend C (acc) - EUR 12.589,780 44.812,925 31.518,494 25.884,211
JPM Global Dividend C (acc) - USD 1.353,074 54.265,654 46.978,433 8.640,295
JPM Global Dividend C (dist) - EUR 841,073 525,000 481,073 885,000
JPM Global Dividend C (dist) - EUR (hedged)^ 1.801,488 1.127,000 1.219,488 1.709,000
JPM Global Dividend C (div) - EUR* 8.580,000 - 8.580,000 -
JPM Global Dividend D (acc) - EUR (hedged) 167.248,962 83.132,034 60.408,794 189.972,202
JPM Global Dividend D (acc) - USD 66.265,676 34.850,269 25.250,820 75.865,125
JPM Global Dividend D (div) - EUR (hedged) 307.308,400 209.604,539 111.058,078 405.854,861
JPM Global Dividend D (mth) - EUR (hedged) - 7.891,643 615,367 7.276,276
JPM Global Dividend F (mth) - USD (hedged) - 20,000 - 20,000
JPM Global Dividend I (acc) - EUR** - 56.720,643 - 56.720,643
JPM Global Dividend I (dist) - EUR (hedged)*^ 9,948 - 9,948 -
JPM Global Dividend T (acc) - EUR (hedged) 24.123,280 57.603,718 11.030,270 70.696,728
JPM Global Dividend X (acc) - EUR (hedged) 1.328,492 - 822,950 505,542
JPM Global Dividend X (acc) - USD 1.534,856 1.370,764 9,912 2.895,708
JPM Global Dividend X (dist) - AUD 52.014,140 2.210,500 1.231,791 52.992,849

JPMorgan Investment Funds - Global Financials Fund
JPM Global Financials A (acc) - EUR 132.410,489 124.244,925 65.752,481 190.902,933
JPM Global Financials A (acc) - SGD 148.792,469 256.272,022 209.041,120 196.023,371
JPM Global Financials A (acc) - USD 714.003,265 269.155,657 504.730,703 478.428,219
JPM Global Financials A (dist) - USD 59.862,704 16.300,097 13.777,345 62.385,456
JPM Global Financials C (acc) - EUR 216.564,650 37.807,238 58.829,266 195.542,622
JPM Global Financials C (acc) - SGD 140,996 - - 140,996
JPM Global Financials C (acc) - USD 103.541,680 442.886,746 420.383,539 126.044,887
JPM Global Financials C (dist) - USD 3.125,170 36.924,364 5.614,778 34.434,756
JPM Global Financials D (acc) - USD 55.777,797 59.328,659 42.474,927 72.631,529
JPM Global Financials X (acc) - USD 576,997 974,757 11,645 1.540,109

* Anteilklasse zum Ende des Geschäftsjahres stillgelegt.
** Anteilklasse im Geschäftsjahr reaktiviert.
^ Die Anteilklasse „(inc)“ wurde in Anteilklasse „(dist)“ innerhalb desselben Teilfonds umbenannt.
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Anhang - Ungeprüfte zusätzliche Angaben (Fortsetzung)

11. Historische Aufstellung der Veränderung der Anzahl der Anteile (Fortsetzung)

Anteile im Umlauf
am Anfang

des Geschäftsjahres

Gezeichnete
Anteile

Zurückgenommene
Anteile

Anteile im Umlauf
am Ende

des Geschäftsjahres

für das Geschäftsjahr zum 31. Dezember 2017 (Fortsetzung)

JPMorgan Investment Funds - Global High Yield Bond Fund
JPM Global High Yield Bond A (acc) - AUD (hedged) 750.050,990 2.356.958,944 1.960.685,115 1.146.324,819
JPM Global High Yield Bond A (acc) - CHF (hedged) 17.426,000 2.557,000 10.245,000 9.738,000
JPM Global High Yield Bond A (acc) - CZK (hedged) - 5.078,080 - 5.078,080
JPM Global High Yield Bond A (acc) - EUR (hedged) 349.887,320 660.767,297 184.995,203 825.659,414
JPM Global High Yield Bond A (acc) - HUF (hedged) 22.752,082 12.101,383 5.872,764 28.980,701
JPM Global High Yield Bond A (acc) - USD 3.042.864,958 2.405.843,402 3.410.652,580 2.038.055,780
JPM Global High Yield Bond A (dist) - EUR (hedged)^ 338.942,442 175.652,082 100.314,471 414.280,053
JPM Global High Yield Bond A (dist) - USD 38.602,044 4.999,821 18.832,117 24.769,748
JPM Global High Yield Bond A (irc) - AUD (hedged) 60.464.522,025 17.426.421,222 25.803.232,769 52.087.710,478
JPM Global High Yield Bond A (irc) - CAD (hedged) 1.286.294,017 149.714,660 491.351,864 944.656,813
JPM Global High Yield Bond A (irc) - NZD (hedged) 153.450,480 143.537,262 87.600,018 209.387,724
JPM Global High Yield Bond A (irc) - RMB (hedged) 216.850,840 50.482,497 - 267.333,337
JPM Global High Yield Bond A (mth) - HKD 69.952.794,905 77.579.020,813 69.913.838,088 77.617.977,630
JPM Global High Yield Bond A (mth) - SGD 403.712,572 211.101,986 99.862,579 514.951,979
JPM Global High Yield Bond A (mth) - USD 27.468.959,753 8.952.929,212 11.241.051,873 25.180.837,092
JPM Global High Yield Bond C (acc) - EUR (hedged) 1.041.180,562 389.144,447 746.965,334 683.359,675
JPM Global High Yield Bond C (acc) - PLN (hedged) 28.889,877 69.196,595 16.107,176 81.979,296
JPM Global High Yield Bond C (acc) - USD 2.529.578,231 2.171.224,256 1.533.950,329 3.166.852,158
JPM Global High Yield Bond C (dist) - EUR (hedged) 13.658,882 86.639,655 11.443,564 88.854,973
JPM Global High Yield Bond C (dist) - GBP (hedged) 515.540,235 89.685,621 175.491,854 429.734,002
JPM Global High Yield Bond C (dist) - USD 141.771,498 181.443,782 76.963,740 246.251,540
JPM Global High Yield Bond C (div) - EUR (hedged) 42.562,322 35.446,801 6.475,046 71.534,077
JPM Global High Yield Bond C (inc) - EUR (hedged)*** 42.063,702 8.800,000 50.863,702 -
JPM Global High Yield Bond C (irc) - CAD (hedged) 147.674,923 155.180,669 - 302.855,592
JPM Global High Yield Bond C (irc) - RMB (hedged)* 639,280 - 639,280 -
JPM Global High Yield Bond C (mth) - HKD 774,606 5.129.782,449 774,606 5.129.782,449
JPM Global High Yield Bond C (mth) - USD 1.014.025,253 826.375,715 286.315,569 1.554.085,399
JPM Global High Yield Bond D (acc) - EUR (hedged) 232.309,408 132.159,547 73.397,507 291.071,448
JPM Global High Yield Bond D (acc) - PLN (hedged) 24.977,373 367.850,426 364.798,331 28.029,468
JPM Global High Yield Bond D (acc) - USD 86.996,754 226.780,422 276.127,268 37.649,908
JPM Global High Yield Bond D (div) - EUR (hedged) 2.740.356,023 2.844.456,091 558.258,599 5.026.553,515
JPM Global High Yield Bond D (mth) - EUR (hedged) - 59.224,663 2.705,963 56.518,700
JPM Global High Yield Bond F (irc) - AUD (hedged) - 260,485 - 260,485
JPM Global High Yield Bond F (mth) - USD - 20,000 - 20,000
JPM Global High Yield Bond I (acc) - EUR (hedged) 3.203.010,326 2.386.690,085 2.108.050,191 3.481.650,220
JPM Global High Yield Bond I (acc) - USD 2.695.924,313 3.117.119,147 2.854.715,554 2.958.327,906
JPM Global High Yield Bond I (dist) - EUR (hedged) 77.638,548 999.083,264 165.040,538 911.681,274
JPM Global High Yield Bond I (dist) - GBP (hedged) 204.120,662 165.475,357 132.205,552 237.390,467
JPM Global High Yield Bond I (dist) - USD 702.812,985 211.966,539 509.788,147 404.991,377
JPM Global High Yield Bond I (inc) - EUR (hedged)*** 943.604,837 196.297,482 1.139.902,319 -
JPM Global High Yield Bond I (mth) - USD 1.856.512,894 20.052,187 375.349,134 1.501.215,947
JPM Global High Yield Bond I2 (acc) - EUR (hedged) - 10,000 - 10,000
JPM Global High Yield Bond I2 (acc) - USD - 10,000 - 10,000
JPM Global High Yield Bond I2 (dist) - EUR (hedged) - 10,000 - 10,000
JPM Global High Yield Bond I2 (dist) - GBP (hedged) - 10,000 - 10,000
JPM Global High Yield Bond I2 (dist) - USD - 10,000 - 10,000
JPM Global High Yield Bond I2 (mth) - USD - 10,000 - 10,000
JPM Global High Yield Bond P (acc) - USD - 5.830,416 - 5.830,416
JPM Global High Yield Bond P (dist) - EUR (hedged) - 212.566,284 - 212.566,284
JPM Global High Yield Bond P (dist) - USD 12.660,731 8.547,739 9.101,843 12.106,627
JPM Global High Yield Bond T (acc) - EUR (hedged) 53.341,000 103.847,772 22.863,952 134.324,820
JPM Global High Yield Bond V (acc) - USD (hedged to BRL)* 35.905,262 - 35.905,262 -
JPM Global High Yield Bond X (acc) - EUR (hedged) 1.731.597,610 717.945,329 665.123,876 1.784.419,063
JPM Global High Yield Bond X (acc) - USD 2.785.059,305 1.267.470,854 1.681.112,263 2.371.417,896
JPM Global High Yield Bond X (dist) - USD* 10,000 - 10,000 -

JPMorgan Investment Funds - Global Income Conservative Fund
JPM Global Income Conservative A (acc) - EUR 449.976,365 164.084,849 453.785,553 160.275,661
JPM Global Income Conservative A (acc) - SEK (hedged) 1.768,144 - - 1.768,144
JPM Global Income Conservative A (acc) - USD (hedged) 2.000,000 2.984,933 - 4.984,933
JPM Global Income Conservative A (dist) - EUR^ 920,833 37.137,456 1.823,455 36.234,834
JPM Global Income Conservative A (dist) - USD (hedged)^ 7.510,052 - 10,052 7.500,000
JPM Global Income Conservative A (div) - EUR 609,073 2.667.997,928 51.913,208 2.616.693,793
JPM Global Income Conservative C (acc) - EUR 9,073 87.107,465 641,383 86.475,155
JPM Global Income Conservative C (dist) - EUR^ 9,073 490,000 9,073 490,000
JPM Global Income Conservative D (acc) - EUR 9,073 183.430,645 6.451,233 176.988,485
JPM Global Income Conservative D (div) - EUR 10,000 3.310.026,307 989.060,749 2.320.975,558
JPM Global Income Conservative D (mth) - EUR - 68.826,708 1.669,121 67.157,587

* Anteilklasse zum Ende des Geschäftsjahres stillgelegt.
*** Anteilklasse zum Ende des Geschäftsjahrs geschlossen. Die Anteilklassen mit dem Zusatz „(inc)“ wurden mit denselben Anteilklassen mit dem Zusatz „(dist)“ desselben Teilfonds zusammengelegt.
^ Die Anteilklasse „(inc)“ wurde in Anteilklasse „(dist)“ innerhalb desselben Teilfonds umbenannt.
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11. Historische Aufstellung der Veränderung der Anzahl der Anteile (Fortsetzung)

Anteile im Umlauf
am Anfang

des Geschäftsjahres

Gezeichnete
Anteile

Zurückgenommene
Anteile

Anteile im Umlauf
am Ende

des Geschäftsjahres

für das Geschäftsjahr zum 31. Dezember 2017 (Fortsetzung)

JPMorgan Investment Funds - Global Income Fund
JPM Global Income A (acc) - AUD (hedged) 2.226.146,647 2.274.464,528 1.645.577,945 2.855.033,230
JPM Global Income A (acc) - CHF (hedged) 199.752,589 92.439,565 48.579,566 243.612,588
JPM Global Income A (acc) - CZK (hedged) - 8.190,587 158,608 8.031,979
JPM Global Income A (acc) - EUR 6.790.844,903 11.348.201,172 5.076.348,000 13.062.698,075
JPM Global Income A (acc) - SGD (hedged) 19.319,653 943.606,463 36.596,535 926.329,581
JPM Global Income A (acc) - USD (hedged) 5.411.150,779 4.334.058,445 3.567.331,559 6.177.877,665
JPM Global Income A (dist) - EUR^ 5.045.252,558 2.669.137,248 357.543,900 7.356.845,906
JPM Global Income A (dist) - GBP (hedged) 40.911,665 74.040,962 11.022,871 103.929,756
JPM Global Income A (div) - CHF (hedged) 25.042,455 50.504,722 1.338,000 74.209,177
JPM Global Income A (div) - EUR 27.156.250,983 15.919.898,084 3.234.779,661 39.841.369,406
JPM Global Income A (div) - SGD 751.911,260 744.837,783 252.681,668 1.244.067,375
JPM Global Income A (div) - SGD (hedged) 2.193.901,526 1.531.830,446 653.739,952 3.071.992,020
JPM Global Income A (div) - USD (hedged) 4.223.512,112 1.670.033,882 1.755.414,200 4.138.131,794
JPM Global Income A (irc) - AUD (hedged) 78.947.447,047 51.343.400,584 35.097.496,123 95.193.351,508
JPM Global Income A (irc) - CAD (hedged) 751.359,520 929.908,980 819.597,600 861.670,900
JPM Global Income A (irc) - RMB (hedged) 8.365.881,877 11.119.182,653 1.741.439,499 17.743.625,031
JPM Global Income A (mth) - EUR 1.026.998,214 2.666.627,051 136.656,103 3.556.969,162
JPM Global Income A (mth) - GBP (hedged) 158.953,893 297.806,313 54.940,799 401.819,407
JPM Global Income A (mth) - SGD (hedged) 46.351.257,842 32.878.312,168 18.579.570,301 60.649.999,709
JPM Global Income A (mth) - USD (hedged) 16.812.729,207 7.309.027,350 7.310.203,969 16.811.552,588
JPM Global Income C (acc) - EUR 6.289.529,296 4.319.357,071 4.313.949,254 6.294.937,113
JPM Global Income C (acc) - PLN (hedged) 3.584,286 18.586,536 6.352,634 15.818,188
JPM Global Income C (acc) - USD (hedged) 1.125.561,588 1.092.205,747 263.054,890 1.954.712,445
JPM Global Income C (dist) - EUR - 10,000 - 10,000
JPM Global Income C (dist) - GBP (hedged) 146.682,247 39.096,277 100.718,952 85.059,572
JPM Global Income C (dist) - USD (hedged) 9.763,382 95.946,010 4.876,728 100.832,664
JPM Global Income C (div) - CHF (hedged) 1.002,718 10.150,000 1.582,718 9.570,000
JPM Global Income C (div) - EUR 2.869.682,606 1.927.459,112 1.374.914,805 3.422.226,913
JPM Global Income C (div) - USD (hedged) 970.013,115 646.055,948 485.552,070 1.130.516,993
JPM Global Income C (irc) - AUD (hedged) 1.212.609,762 1.402.938,304 52.883,256 2.562.664,810
JPM Global Income C (irc) - RMB (hedged) 297.324,083 1.578.973,165 - 1.876.297,248
JPM Global Income C (mth) - GBP (hedged) 29.500,323 106.557,255 27.553,120 108.504,458
JPM Global Income C (mth) - SGD (hedged) 593.775,287 2.729.876,013 138.018,343 3.185.632,957
JPM Global Income C (mth) - USD (hedged) 225.502,983 398.562,014 49.318,213 574.746,784
JPM Global Income D (acc) - EUR 4.724.373,359 3.433.215,424 1.168.182,137 6.989.406,646
JPM Global Income D (acc) - USD (hedged) 886.197,155 375.290,831 254.366,610 1.007.121,376
JPM Global Income D (div) - EUR 23.056.391,121 10.554.134,349 3.856.480,729 29.754.044,741
JPM Global Income D (div) - USD (hedged) 306.201,859 308.321,198 105.501,502 509.021,555
JPM Global Income D (mth) - EUR - 131.853,534 3.409,258 128.444,276
JPM Global Income D (mth) - USD (hedged) 930.736,195 153.323,797 305.020,924 779.039,068
JPM Global Income F (irc) - AUD (hedged) - 260,485 - 260,485
JPM Global Income F (mth) - USD (hedged) - 20,000 - 20,000
JPM Global Income I (acc) - EUR 115.244,382 3.536.815,160 592.400,189 3.059.659,353
JPM Global Income I (acc) - USD (hedged)** - 772.228,228 290.331,000 481.897,228
JPM Global Income I (div) - EUR - 34.351,129 25.532,751 8.818,378
JPM Global Income I (div) - USD (hedged) - 464,887 - 464,887
JPM Global Income I (mth) - JPY (hedged) 7.548.147,247 13.016.693,329 - 20.564.840,576
JPM Global Income T (div) - EUR 2.211.058,796 1.960.451,666 1.119.735,407 3.051.775,055
JPM Global Income V (acc) - EUR (hedged to BRL) 160.373,152 790.320,446 - 950.693,598
JPM Global Income X (div) - EUR 1.345.399,000 75.390,000 33.449,000 1.387.340,000
JPM Global Income X (irc) - AUD (hedged) 62.736,272 15.380,692 2.264,953 75.852,011

JPMorgan Investment Funds - Global Macro Balanced Fund
JPM Global Macro Balanced A (acc) - EUR 104.726,809 7.099,692 30.870,132 80.956,369
JPM Global Macro Balanced A (acc) - USD 19.437,362 2.162,213 14.322,051 7.277,524
JPM Global Macro Balanced A (dist) - EUR 39.882,699 27.075,135 10.186,259 56.771,575
JPM Global Macro Balanced A (inc) - EUR*** 17.596,554 5.474,745 23.071,299 -
JPM Global Macro Balanced C (acc) - EUR 31.158,334 34.672,424 23.915,432 41.915,326
JPM Global Macro Balanced C (dist) - EUR 1.078,000 - 10,000 1.068,000
JPM Global Macro Balanced D (acc) - EUR 667.177,832 62.268,676 204.481,708 524.964,800
JPM Global Macro Balanced D (acc) - SEK (hedged) 32.898,548 1.296,795 10.907,311 23.288,032
JPM Global Macro Balanced X (acc) - EUR 1.557,903 339,514 318,576 1.578,841

** Anteilklasse im Geschäftsjahr reaktiviert.
*** Anteilklasse zum Ende des Geschäftsjahrs geschlossen. Die Anteilklassen mit dem Zusatz „(inc)“ wurden mit denselben Anteilklassen mit dem Zusatz „(dist)“ desselben Teilfonds zusammengelegt.
^ Die Anteilklasse „(inc)“ wurde in Anteilklasse „(dist)“ innerhalb desselben Teilfonds umbenannt.
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JPMorgan Investment Funds - Global Macro Fund
JPM Global Macro A (acc) - AUD (hedged)* 28.715,004 - 28.715,004 -
JPM Global Macro A (acc) - EUR (hedged) 621.510,974 74.603,462 381.789,412 314.325,024
JPM Global Macro A (acc) - SGD (hedged) 406.628,993 - 68.077,770 338.551,223
JPM Global Macro A (acc) - USD 1.625.510,959 268.314,111 850.834,682 1.042.990,388
JPM Global Macro A (dist) - EUR (hedged)^ 514.879,163 97.425,348 361.336,450 250.968,061
JPM Global Macro A (mth) - USD 141.556,454 16.172,888 72.719,271 85.010,071
JPM Global Macro C (acc) - EUR (hedged) 1.111.665,395 586.350,731 966.287,635 731.728,491
JPM Global Macro C (acc) - NOK (hedged) 3.833,427 6.509,944 - 10.343,371
JPM Global Macro C (acc) - USD 1.118.444,682 700.444,142 1.366.358,706 452.530,118
JPM Global Macro C (dist) - EUR (hedged)^ 3.551,361 1.110,000 3.441,361 1.220,000
JPM Global Macro C (mth) - USD 193.165,861 346.759,816 510.593,142 29.332,535
JPM Global Macro D (acc) - EUR (hedged) 1.086.154,633 85.600,274 477.114,564 694.640,343
JPM Global Macro D (acc) - USD 804.077,981 78.731,652 438.098,773 444.710,860
JPM Global Macro D (mth) - USD 27.221,872 5.106,151 21.327,427 11.000,596
JPM Global Macro I (acc) - EUR (hedged) 92.927,000 230.667,721 23.804,875 299.789,846
JPM Global Macro I (acc) - SEK (hedged) 720.193,060 396.123,054 249.203,269 867.112,845
JPM Global Macro X (acc) - USD 2.394,953 1.546,990 3,566 3.938,377

JPMorgan Investment Funds - Global Macro Opportunities Fund
JPM Global Macro Opportunities A (acc) - AUD (hedged) 1.679.128,286 963.984,156 1.431.983,368 1.211.129,074
JPM Global Macro Opportunities A (acc) - CHF (hedged) 79.340,616 17.736,532 47.041,743 50.035,405
JPM Global Macro Opportunities A (acc) - CZK (hedged) - 442.577,096 21.408,313 421.168,783
JPM Global Macro Opportunities A (acc) - EUR 6.619.607,484 1.844.804,372 3.859.052,511 4.605.359,345
JPM Global Macro Opportunities A (acc) - SEK (hedged) 117,669 2.896,398 229,320 2.784,747
JPM Global Macro Opportunities A (acc) - SGD (hedged) 5.332.144,650 2.797.016,712 3.980.282,673 4.148.878,689
JPM Global Macro Opportunities A (acc) - USD (hedged) 5.186.805,408 1.415.718,420 4.018.550,372 2.583.973,456
JPM Global Macro Opportunities A (dist) - EUR 628.299,896 1.331.330,533 224.168,502 1.735.461,927
JPM Global Macro Opportunities A (dist) - GBP (hedged) - 1.468,640 - 1.468,640
JPM Global Macro Opportunities A (inc) - EUR*** 1.457.034,925 201.410,305 1.658.445,230 -
JPM Global Macro Opportunities C (acc) - AUD (hedged)* 131,062 - 131,062 -
JPM Global Macro Opportunities C (acc) - CHF (hedged) 19.897,602 30.130,012 17.004,041 33.023,573
JPM Global Macro Opportunities C (acc) - EUR 8.007.810,108 4.274.294,292 6.985.518,087 5.296.586,313
JPM Global Macro Opportunities C (acc) - PLN (hedged) 26.294,783 8.869,907 32.450,565 2.714,125
JPM Global Macro Opportunities C (acc) - USD (hedged) 832.880,654 180.682,156 550.180,697 463.382,113
JPM Global Macro Opportunities C (dist) - EUR 179.357,371 416.670,122 153.103,583 442.923,910
JPM Global Macro Opportunities C (dist) - GBP (hedged) 2.149.515,690 702.930,535 293.157,043 2.559.289,182
JPM Global Macro Opportunities C (dist) - USD (hedged) 613.013,197 318.516,485 453.820,342 477.709,340
JPM Global Macro Opportunities C (inc) - EUR*** 413.804,906 69.428,993 483.233,899 -
JPM Global Macro Opportunities D (acc) - EUR 5.234.740,532 751.992,987 2.499.936,744 3.486.796,775
JPM Global Macro Opportunities D (acc) - PLN (hedged) 20,000 16,234 - 36,234
JPM Global Macro Opportunities D (acc) - USD (hedged) 10,000 656,670 180,377 486,293
JPM Global Macro Opportunities I (acc) - EUR 3.375.865,802 4.886.219,204 2.162.057,699 6.100.027,307
JPM Global Macro Opportunities I (acc) - JPY (hedged) 8.488.000,532 1.420.961,114 6.237.874,710 3.671.086,936
JPM Global Macro Opportunities I (acc) - SEK (hedged)* 33.059,288 - 33.059,288 -
JPM Global Macro Opportunities I (acc) - USD (hedged) 3.236.691,263 159.832,528 2.539.806,638 856.717,153
JPM Global Macro Opportunities T (acc) - EUR 652.947,467 105.608,996 230.504,510 528.051,953
JPM Global Macro Opportunities V (acc) - EUR (hedged to BRL) 61.010,360 128.088,643 52.991,007 136.107,996
JPM Global Macro Opportunities X (acc) - EUR 1.067.255,325 81.809,438 693.497,230 455.567,533
JPM Global Macro Opportunities X (acc) - USD (hedged) 420.689,609 20.046,908 106.447,532 334.288,985
JPM Global Macro Opportunities X (dist) - AUD (hedged) 1.326.270,771 904.918,919 128.563,054 2.102.626,636

JPMorgan Investment Funds - Global Select Equity Fund
JPM Global Select Equity A (acc) - EUR 2.705,149 4.802,668 2.483,952 5.023,865
JPM Global Select Equity A (acc) - USD 259.178,769 74.810,281 88.059,687 245.929,363
JPM Global Select Equity A (dist) - USD 4.522,688 9,634 1.658,764 2.873,558
JPM Global Select Equity C (acc) - EUR 19.005,910 35.769,236 9.305,032 45.470,114
JPM Global Select Equity C (acc) - USD 395.512,196 205.741,019 138.179,200 463.074,015
JPM Global Select Equity D (acc) - USD 24.452,877 20.484,892 15.516,334 29.421,435
JPM Global Select Equity X (acc) - USD 136.604,396 354,566 335,581 136.623,381

JPMorgan Investment Funds - Global Select Equity Plus Fund
JPM Global Select Equity Plus A (perf) (acc) - USD 30.752,329 1.934,500 5.272,326 27.414,503
JPM Global Select Equity Plus A (perf) (dist) - USD 267,836 1,000 256,717 12,119
JPM Global Select Equity Plus C (perf) (acc) - USD 1.001,952 289,715 604,411 687,256
JPM Global Select Equity Plus D (perf) (acc) - USD 15.161,143 4.577,323 5.095,332 14.643,134

* Anteilklasse zum Ende des Geschäftsjahres stillgelegt.
*** Anteilklasse zum Ende des Geschäftsjahrs geschlossen. Die Anteilklassen mit dem Zusatz „(inc)“ wurden mit denselben Anteilklassen mit dem Zusatz „(dist)“ desselben Teilfonds zusammengelegt.
^ Die Anteilklasse „(inc)“ wurde in Anteilklasse „(dist)“ innerhalb desselben Teilfonds umbenannt.
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Anhang - Ungeprüfte zusätzliche Angaben (Fortsetzung)

11. Historische Aufstellung der Veränderung der Anzahl der Anteile (Fortsetzung)

Anteile im Umlauf
am Anfang

des Geschäftsjahres

Gezeichnete
Anteile

Zurückgenommene
Anteile

Anteile im Umlauf
am Ende

des Geschäftsjahres

für das Geschäftsjahr zum 31. Dezember 2017 (Fortsetzung)

JPMorgan Investment Funds - Income Opportunity Fund
JPM Income Opportunity A (perf) (acc) - CHF (hedged) 446.325,049 48.160,968 150.944,835 343.541,182
JPM Income Opportunity A (perf) (acc) - EUR (hedged) 5.718.569,621 3.105.334,522 3.113.113,156 5.710.790,987
JPM Income Opportunity A (perf) (acc) - SEK (hedged) 131.542,474 8.000,530 33.712,938 105.830,066
JPM Income Opportunity A (perf) (acc) - SGD (hedged) 2.760.996,295 - 217.807,150 2.543.189,145
JPM Income Opportunity A (perf) (acc) - USD 2.986.862,932 327.657,803 1.058.323,836 2.256.196,899
JPM Income Opportunity A (perf) (dist) - EUR (hedged) 11,422 832.984,680 33.973,882 799.022,220
JPM Income Opportunity A (perf) (dist) - GBP (hedged) 360.469,705 47.141,267 288.254,220 119.356,752
JPM Income Opportunity A (perf) (dist) - USD 15.245,870 3.816,280 14.704,870 4.357,280
JPM Income Opportunity A (perf) (fix) EUR 2,35 - EUR (hedged) 62.542,331 3.217,379 21.171,293 44.588,417
JPM Income Opportunity A (perf) (inc) - EUR (hedged)*** 724.102,932 31.417,258 755.520,190 -
JPM Income Opportunity A (perf) (mth) - USD 448.046,519 77.390,173 210.682,195 314.754,497
JPM Income Opportunity C (perf) (acc) - CHF (hedged) 569.525,697 234.773,865 172.850,841 631.448,721
JPM Income Opportunity C (perf) (acc) - EUR (hedged) 2.959.349,152 1.735.470,099 1.707.923,761 2.986.895,490
JPM Income Opportunity C (perf) (acc) - SEK (hedged) 5.687,619 5.652,569 - 11.340,188
JPM Income Opportunity C (perf) (acc) - SGD (hedged)* 140,996 - 140,996 -
JPM Income Opportunity C (perf) (acc) - USD 2.099.425,805 1.272.658,514 1.337.895,450 2.034.188,869
JPM Income Opportunity C (perf) (dist) - EUR (hedged) 287.271,146 146.221,713 100.875,537 332.617,322
JPM Income Opportunity C (perf) (dist) - GBP (hedged) 1.688.090,765 504.834,100 1.048.198,211 1.144.726,654
JPM Income Opportunity C (perf) (dist) - USD 318.148,773 46.486,579 233.057,965 131.577,387
JPM Income Opportunity C (perf) (inc) - EUR (hedged)*** 60.673,184 42.628,584 103.301,768 -
JPM Income Opportunity C (perf) (mth) - USD 92.868,605 86.391,578 83.472,236 95.787,947
JPM Income Opportunity D (perf) (acc) - EUR (hedged) 1.310.151,054 396.897,953 482.379,465 1.224.669,542
JPM Income Opportunity D (perf) (acc) - USD 127.570,204 30.711,861 56.832,352 101.449,713
JPM Income Opportunity D (perf) (dist) - EUR (hedged)^ 43.526,163 12.552,799 10.952,717 45.126,245
JPM Income Opportunity D (perf) (fix) EUR 2,15 - EUR (hedged) 194.164,533 19.417,170 41.597,104 171.984,599
JPM Income Opportunity I (perf) (acc) - EUR (hedged) 1.208.691,212 1.708.853,964 553.927,876 2.363.617,300
JPM Income Opportunity I (perf) (acc) - SGD (hedged) 20.021.062,734 - - 20.021.062,734
JPM Income Opportunity I (perf) (acc) - USD 1.198.063,616 322.014,790 141.986,422 1.378.091,984
JPM Income Opportunity I (perf) (dist) - EUR (hedged)^ 564.696,630 446.996,946 353.803,765 657.889,811
JPM Income Opportunity I (perf) (dist) - GBP (hedged) 467.994,037 36.772,808 370.933,062 133.833,783
JPM Income Opportunity I (perf) (dist) - USD 10.508,925 1.787,542 10.508,925 1.787,542
JPM Income Opportunity P (perf) (acc) - EUR (hedged) - 10,000 - 10,000
JPM Income Opportunity P (perf) (acc) - USD 4.366,567 11.021,010 4.366,567 11.021,010
JPM Income Opportunity P (perf) (dist) - GBP (hedged) 493,370 396,630 - 890,000
JPM Income Opportunity X (perf) (acc) - EUR (hedged) 738.281,505 119.736,000 557.662,908 300.354,597
JPM Income Opportunity X (perf) (acc) - USD 3.904,721 814,888 1.864,382 2.855,227
JPM Income Opportunity X (perf) (dist) - GBP (hedged) 10,112 - - 10,112
JPM Income Opportunity X (perf) (dist) - USD* 10,000 - 10,000 -

JPMorgan Investment Funds - Japan Select Equity Fund
JPM Japan Select Equity A (acc) - EUR 23.819,384 4.999,064 6.112,541 22.705,907
JPM Japan Select Equity A (acc) - JPY 519.008,669 458.437,130 581.197,025 396.248,774
JPM Japan Select Equity A (dist) - JPY 2.277,205 21,457 108,482 2.190,180
JPM Japan Select Equity C (acc) - EUR (hedged) 41.900,641 74.118,102 93.756,347 22.262,396
JPM Japan Select Equity C (acc) - JPY 339.874,585 145.049,448 178.116,342 306.807,691
JPM Japan Select Equity C (acc) - USD (hedged) 41.259,146 40.411,283 29.677,116 51.993,313
JPM Japan Select Equity C (dist) - JPY 169,938 - 12,938 157,000
JPM Japan Select Equity D (acc) - JPY 30.992,324 14.199,176 14.737,245 30.454,255
JPM Japan Select Equity I (acc) - JPY* 275.895,010 - 275.895,010 -
JPM Japan Select Equity X (acc) - JPY 180.392,641 677,774 51.758,474 129.311,941

JPMorgan Investment Funds - Japan Strategic Value Fund
JPM Japan Strategic Value A (acc) - EUR 47.235,164 46.684,927 57.052,148 36.867,943
JPM Japan Strategic Value A (acc) - EUR (hedged) 101.968,295 70.145,188 98.017,389 74.096,094
JPM Japan Strategic Value A (acc) - JPY 479.312,629 484.727,140 598.262,132 365.777,637
JPM Japan Strategic Value A (acc) - USD (hedged) 22.002,376 5.330,585 18.018,842 9.314,119
JPM Japan Strategic Value A (dist) - GBP 34.393,191 1.625,987 8.001,891 28.017,287
JPM Japan Strategic Value C (acc) - EUR (hedged) 53.461,095 324.008,853 101.704,572 275.765,376
JPM Japan Strategic Value C (acc) - JPY 313.662,863 320.448,151 210.526,432 423.584,582
JPM Japan Strategic Value C (acc) - USD** - 52.905,222 10,000 52.895,222
JPM Japan Strategic Value D (acc) - EUR 29.653,894 142.833,143 141.218,507 31.268,530
JPM Japan Strategic Value D (acc) - EUR (hedged) 45.895,767 24.638,205 19.514,285 51.019,687
JPM Japan Strategic Value D (acc) - JPY 15.273,792 3.502,350 6.363,951 12.412,191
JPM Japan Strategic Value I (acc) - EUR (hedged) - 147.797,000 6.192,000 141.605,000
JPM Japan Strategic Value X (acc) - JPY 318.847,546 352.144,376 209.791,000 461.200,922
JPM Japan Strategic Value X (acc) - USD 486.660,249 77.357,343 91.669,684 472.347,908
JPM Japan Strategic Value X (acc) - USD (hedged) - 54.339,000 11.502,000 42.837,000

JPMorgan Investment Funds - US Bond Fund
JPM US Bond A (acc) - GBP (hedged) 1.144.741,000 79.398,000 261.080,000 963.059,000
JPM US Bond A (acc) - USD 261.532,648 76.118,404 63.962,146 273.688,906
JPM US Bond A (dist) - USD^ 9.658,461 2.638,372 3.447,415 8.849,418
JPM US Bond C (acc) - USD 110.892,295 10.295,319 31.345,833 89.841,781
JPM US Bond D (acc) - USD 143.349,592 143.513,504 146.196,178 140.666,918
JPM US Bond I (acc) - USD 40.898,527 4.522,894 - 45.421,421

* Anteilklasse zum Ende des Geschäftsjahres stillgelegt.
** Anteilklasse im Geschäftsjahr reaktiviert.
*** Anteilklasse zum Ende des Geschäftsjahrs geschlossen. Die Anteilklassen mit dem Zusatz „(inc)“ wurden mit denselben Anteilklassen mit dem Zusatz „(dist)“ desselben Teilfonds zusammengelegt.
^ Die Anteilklasse „(inc)“ wurde in Anteilklasse „(dist)“ innerhalb desselben Teilfonds umbenannt.
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Anhang - Ungeprüfte zusätzliche Angaben (Fortsetzung)

11. Historische Aufstellung der Veränderung der Anzahl der Anteile (Fortsetzung)

Anteile im Umlauf
am Anfang

des Geschäftsjahres

Gezeichnete
Anteile

Zurückgenommene
Anteile

Anteile im Umlauf
am Ende

des Geschäftsjahres

für das Geschäftsjahr zum 31. Dezember 2017 (Fortsetzung)

JPMorgan Investment Funds - US Equity Fund
JPM US Equity A (acc) - EUR 18.201,764 816,765 3.825,634 15.192,895
JPM US Equity A (acc) - EUR (hedged) 25.419,170 2.406,218 5.364,463 22.460,925
JPM US Equity A (acc) - USD 404.332,953 110.528,356 147.547,892 367.313,417
JPM US Equity A (dist) - GBP 1.080,364 16,129 35,920 1.060,573
JPM US Equity A (dist) - USD 250.920,474 10.316,324 63.507,588 197.729,210
JPM US Equity C (acc) - USD 183.580,152 88.956,847 118.586,949 153.950,050
JPM US Equity C (dist) - USD 27.145,010 - 94,850 27.050,160
JPM US Equity D (acc) - EUR (hedged) 11.709,902 7.067,793 5.061,341 13.716,354
JPM US Equity D (acc) - USD 114.168,203 9.032,620 28.858,973 94.341,850
JPM US Equity I (acc) - EUR (hedged) 105.551,142 45.721,505 110.091,612 41.181,035
JPM US Equity I (acc) - USD 385.995,279 217.385,436 520.012,391 83.368,324
JPM US Equity I (dist) - EUR - 10,000 - 10,000
JPM US Equity I (dist) - GBP 1.623,500 - 590,497 1.033,003
JPM US Equity I (dist) - USD - 10,000 - 10,000
JPM US Equity X (acc) - USD 285.138,764 7.157,086 278.258,256 14.037,594

JPMorgan Investment Funds - US Select Equity Fund
JPM US Select Equity A (acc) - AUD (hedged) - 209.092,450 222,806 208.869,644
JPM US Select Equity A (acc) - EUR 1.291.655,435 321.752,795 1.010.800,330 602.607,900
JPM US Select Equity A (acc) - EUR (hedged) 497.894,083 372.541,910 144.129,862 726.306,131
JPM US Select Equity A (acc) - USD 2.653.766,688 733.514,159 1.726.096,620 1.661.184,227
JPM US Select Equity A (dist) - USD 69.506,107 10.305,869 18.289,323 61.522,653
JPM US Select Equity C (acc) - EUR 754.075,241 203.693,913 282.726,606 675.042,548
JPM US Select Equity C (acc) - EUR (hedged) 165.437,170 266.826,061 146.496,085 285.767,146
JPM US Select Equity C (acc) - USD 1.349.018,407 565.502,719 639.677,536 1.274.843,590
JPM US Select Equity C (dist) - GBP 151.666,863 28.597,402 45.857,383 134.406,882
JPM US Select Equity C (dist) - USD 43.136,983 - 1.429,257 41.707,726
JPM US Select Equity D (acc) - EUR (hedged) 207.519,915 40.868,236 84.764,964 163.623,187
JPM US Select Equity D (acc) - USD 442.276,398 63.185,582 166.507,318 338.954,662
JPM US Select Equity I (acc) - EUR - 218.429,767 12.115,654 206.314,113
JPM US Select Equity I (acc) - EUR (hedged) 20.177,751 196.395,807 21.949,998 194.623,560
JPM US Select Equity I (acc) - USD 1.004.483,709 436.518,568 796.767,835 644.234,442
JPM US Select Equity I (dist) - USD 16.116,303 33.140,677 32.385,767 16.871,213
JPM US Select Equity I2 (acc) - EUR (hedged) - 10,000 - 10,000
JPM US Select Equity I2 (acc) - USD - 10,000 - 10,000
JPM US Select Equity I2 (dist) - USD - 10,000 - 10,000
JPM US Select Equity X (acc) - USD 57.850,522 3.269,094 2.265,262 58.854,354
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