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PRE 9,539
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TS 295
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XX HIL AT 2,445
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BEA MR E IR DER 1,358,112
SMEDE I KLU E 2 R S L IRAITAR D IR A (361,377)
W) KB R 996,735
P& A AMFESR AT 25 O HE ik 5,881,928
A 2 750 0 U U A AR B TR HE 4 D 1 Pk 5,796
YRR M 2SR S 5,887,724
B OfE RAC L DM PE O IR AE 7,161,023




HE Wl PERR R

ERE-EisE A

SR eSS R isE

SR =isEn

B Dt A L DA PEDHE J3IRE

AR DO FEAT FHL A
AR AESF D BRI &

WM PERER

I LT RTF A= T r—X - T7 R — FHEEMRKFC/FD

2017428 A 31 BT T 9% FHRUHAR
(GBFBIT KL ZEor)

31,585,066

276,564
996,735
5,887,724

7,161,023

21,518,002
(10,088,194)

11,429,808

50,175,897




FC/ZA
W AR

FAT AR A EL
HR S AR REREL

RT3 ARRESAK

FDZ A
W= AFESEL
FAT AR AR

HR S AR

HIRFAT R S AR AES A

WA PERHR CRINL)

FCZ52 (1)
HAA M PERRER
IR 1 [ 24 720l PE A

FDZZ2 (1)
WRME FERe %
IR 1 02 7= 0l pE AT A

I LT RTF A= T r—X - T7 R — FHEEMRKFC/FD

RITHEZ IR OEER
201758 H31 BITH T 35 EHHIEIR

()
et E
20174E8 A 31 R Hi7E
(RE2)
2017
50,175,897

1,211,868,616
11,896

4,332,318,642
17,967

53,011

62,419
(13,562)

101,868

206,845

101,555
(67,275)

241,125

2016

31,585,066

509,831,810
9,617

2,752,593,090
13,308

2015

43,396,924

658,734,553
8,693

4,581,882,579
13,851



I LT RTF A= T r—X - T7 R — FHEEMRKFC/FD

N7
KB EE B
20174E8 A 31 A BifE
(BERITAHK L ZeT)
o Ez4Ea A5 REAT AR aEE HAE (%)
TABLF
EiEpRR
2,349 PAMPA-SPON ADR ADR 128,751 143,313 0.28
8,119 BBVA BANCO F-ADR ADR 127,330 139,484 0.28
256,081 282,797 0.56
HE: TP 256,081 282,797 0.56
TSN
- Bliil v
62,477 BANCO BRADESCO SPONSORED ADR 519,026 664,755 1.33
48,007 VALE SA SP ADR 402,139 531,437 1.07
37,893 ITAU UNIBANCO HOLDING SA SP ADR 395,482 483,894 0.96
83,188 CCR SA 458,739 459,581 0.92
43,920 LOJAS RENNER SA 345,144 425247 0.85
19,915 TELEFONICA BRASIL ADR 258,661 306,691 0.61
39,200 KLABIN SA - UNIT 197,874 212,348 0.42
8,800 RAIA DROGASIL SA 185,988 193,102 0.38
29,000 WEG SA 167,544 187,742 0.37
18,469 PETROLEUM BRASILEIRO SA ADR 148,295 160,126 0.32
17,478 PETROLEO BRASILEIRO S.A ADR 160,369 156,952 0.31
19,700 LIGHT SA 129,857 128,408 0.26
20,700 KROTON EDUCACIONAL SA 90,210 117,700 0.23
4,700 EQUATORIAL E-ORD 76,342 90,895 0.18
3,535,670 4,118,878 8.21
& TIUL 3,535,670 4,118,878 821
BEN—VUHE
EiEHR
8,744 MAIL.RU GROUP LTD GDR 196,156 259,609 0.52
196,156 259,609 0.52
BEt WEEANA—DUEHE 196,156 259,609 0.52
TATUHE
EiEHR
78,000 TENCENT HOLDING LTD 1,533,876 3,279,217 6.54
15,574 ALIBABA GROUP HOLDING SP ADR 1,637,255 2,674,679 5.33
9,412 NEW ORIENTAL EDUC & TECHNOLOGY ADR 473,200 769,431 1.53
181,000 CHINA MENGNIU DAIRY CO 329,665 422,800 0.84
44,000 SHENZHOU INTL GROUP LTD 280,479 352,533 0.70
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o a4 A5 REAT AR aEE HAE (%)
4,254 475 7,498,660 14.94
BE AR 4,254,475 7,498,660 14.94
FU
HimpR=R
26,138 ENEL AMERICAS SA ADR 240,456 280,722 0.56
21,999 S.A.C.I FALABELLA 173,453 219,832 0.44
2,118 BANCO SANTANDER CHILE ADR 54,927 61,952 0.12
468,836 562,506 1.12
aEt TV 468,836 562,506 1.12
FE
HimpR=R
1,757,000 CHINA CONSTRUCTION BANK H 1,365,381 1,540,196 3.07
1,206,000 CHINA PETROL & CHEM CORP SINOPEC H 921,930 923,111 1.84
193,800 CHINA PACIFIC INSURANCE CO LTID H 739,422 912,580 1.82
82,000 ANHUI CONCH CEMENT CO LTD H 256,936 305,968 0.61
154,000 PICC PROPERTY & CASUALTY H 291,321 289,280 0.58
51,100 ZHUZHOU CRRC TIMES ELECTRIC CO 244,693 267,396 0.53
116,000 DONGFENG MOTOR GP CO H 133,787 150,602 0.30
3,953,470 4,389,133 8.75
ant: HHE 3,953.470 4,389,133 8.75
== e
HimpR=R
7,890 BANCOLOMBIA SA SPON ADR 320,059 358,285 0.71
320,059 358,285 0.71
&F: amer 320,059 358,285 0.71
=Pk
HimER=R
53,345 COMMERCIAL INTL BK GDR REG-S 230,435 243,787 0.49
230,435 243,787 0.49
& U7 230,435 243,787 0.49
XUy
EiEHR
17,870 HELLENIC TELECOMMUNICATIONS 183,848 227377 0.45
34,966 ALPHA BANK AE 88,316 88,565 0.18
272,164 315,942 0.63
AEt: ¥y 272,164 315,942 0.63
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o E4Ea A5 REAT AR aEE HAE (%)
i
EiEpRR
83,500 CHINA MOBILE LTD 964,481 885,614 1.76
109,800 AIA GROUP LTD 655,635 842,549 1.68
264,000 CHINA UNICOM HONG KONG LTD 389,816 384,582 0.77
106,000 CHINA RESOURCES BEER HOLDING 244,879 266,028 0.53
2,254,811 2,378,773 4.74
ant: Hik 2,254811 2,378,773 4.74
N —
EiEpR
20,042 OTP BANK PLC 497319 814,019 1.62
2,802 MOL HUNGARIAN OIL AND GAS PL 187,036 259,534 0.52
684,355 1,073,553 2.14
HE AU HU— 684,355 1,073,553 2.14
AE
HimpR=R
11,427 HDFC BANK LTD ADR 734,605 1,113,333 221
48,046 INFOSYS LTD ADR 737,710 720,690 1.44
7,723 RELIANCE INDUSTRIES LTD GDR 144A 276,794 381,902 0.76
14,110 LARSEN & TOUBRO - GDR REG S 253,983 249,747 0.50
2,003,092 2,465,672 491
aFt: AVF 2,003,092 2,465,672 491
Tr—V—
EiEpR
10,389 POLYMETAL INTERNATIONAL PLC 120,144 118,562 0.24
120,144 118,562 0.24
BE: Vyv—v— 120,144 118,562 0.24
Nre s TN
EiEpRR
18,481 PLAY COMMUNICATI 184,450 185,690 0.37
5,898 TERNIUM SA SPONSORED ADR 163,469 179,476 0.36
347919 365,166 0.73
& ArvLTAS 347,919 365,166 0.73
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o E4Ea A5 REAT AR aEE HAE (%)
Axa
EiEpRR
3,824 FOMENTO ECONOMICO MEXICANO ADR 343,899 382,630 0.76
33,259 CEMEX SAB-SPONS ADR 328,816 309,641 0.62
10,220 GRUPO AEROPORTUARIO DEL PACIFICO B 106,417 113,676 0.23
779,132 805,947 1.61
BEt: A¥T=m 779,132 805,947 1.61
FIHE
EiEHRR
11,686 X 5 RETAIL GROUP NV REGS GDR 313,483 476,789 0.95
313,483 476,789 0.95
aEt: ATE 313,483 476,789 0.95
INFRHE
EiEpRR
46,100 HABIB BANK LTD 104,122 77,836 0.16
104,122 77,836 0.16
BEf: xR 104,122 77,836 0.16
R—=FF
EiEHR
18,374 BANK POLSKA KASA OPIEKI (PEKAO) 622,696 656,150 1.30
33,919 POWSZECHNY ZAKLAD UBEZPIECZE 313,765 459,139 0.92
936,461 1,115,289 222
At A—FUF 936,461 1,115,289 222
45
- pliil v
1,597 SAMSUNG ELECTRONICS CO LTD 2,462,467 3,281,054 6.54
16,674 HANA FINANCIAL GROUP INC 579,940 724,780 1.44
3,476 SK ENERGY CO LTD 500,741 581,248 1.16
1,709 LG CHEMICAL LTD 446,872 574,581 1.15
1,625 NCSOFT CORP 463,034 554,268 1.10
3,430 HYUNDAI MOTOR CO LTD 561,050 427,504 0.85
520 NHN CORP 341,982 348,273 0.69
697 KOREA ZINC CO LTD 276,766 319,045 0.64
1,187 AMOREPACIFIC CORP 322,352 303,259 0.60
3,106 HYUNDAI MOTOR CO LTD 293,320 281,042 0.56
1,272 HYUNDAI MOBIS 285,546 266,299 0.53
4,051 SK HYNIX INC 139,513 246,522 0.49
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o E4Ea A5 REAT AR aEE HAE (%)
5,286 SHINHAN FINANCIAL GROUP LTD 252,300 243,838 0.49
876 SAMSUNG FIRE & MARINE INSURANCE 222,105 214,867 0.43
2,513 KOREA KOLMAR CO LTD 154,093 151,367 0.30
299 MEDY-TOX INC 130,173 150,949 0.30
15,265 DGB FINANCIAL GROUP CO LTD 162,842 148,957 0.30
2,333 CJ CGV CO LTD 188,987 135,351 0.27
524 E MART CO LTD 80,001 104,124 0.21
7,864,084 9,057,328 18.05
Ak wmE 7,864,084 9,057,328 18.05
a7y
EiEpR
111,183 SBERBANK SPONSORED ADR 977,197 1,517,647 3.03
17,816 LUKOIL PJSC-SPON ADR 804,997 895,254 1.78
1,945 NOVATEK OAO-SPONS GDR 226,920 205,587 0.41
20,295 MEGAFON GDR 212,640 200,109 0.40
4358 POLYUS PISC-G-WI GDR 145,658 171,923 0.34
2,367,412 2,990,520 5.96
&E: w7 2,367,412 2,990,520 5.96
[y
EiEpRK
3,159 NASPERS LTD 500,015 713,082 1.42
27,759 BARCLAYS AFRICA GROUP LTD 290,020 316,140 0.63
97,344 SIBANYE GOLD LTD 138,583 155,183 031
10,220 THE FOSCHINI GROUP LTD 113,557 120,229 0.24
15,807 AVI LTD 108,803 119,857 0.24
1,150,978 1,424,491 2.84
&it: MTTUH 1,150,978 1,424,491 2.84
B
HimpR=R
352,000 TAIWAN SEMICONDUCTOR MANUF CO LTD 1,720,055 2,526,565 5.04
379,404 HON HAI PRECISION INDUSTRY LTD 987,768 1,477,984 2.95
375,782 CATHAY FINANCIAL HOLDINGS 540,745 613,581 122
84,000 TAIWAN MOBILE CO LTD 283,006 300,769 0.60
87,000 FORMOSA PLASTICS CORP 223,650 270,841 0.54
94,000 FAR EASTONE TELECOMM CO LTD 231,055 228,123 0.45
155,122 ADVANCED SEMICONDUCTOR ENG INC 189,448 187,199 037
10,000  ENNOCONN CORP 141,892 146,207 0.29
4,317,619 5,751,269 11.46
it BB 4,317,619 5,751,269 11.46




I LT RTF A= T r—X - T7 R — FHEEMRKFC/FD

g E4Ea HA5 R AEMAEE AL (%)
24
RLBE S
116,000 KASIKORNBANK PCL-NVDR 669,498 702,057 1.40
22,500 BANGKOK BAN-NVDR NVDR 124,746 124,996 0.25
41,700 THAI OIL PUBLIC CO LTD NVDR 90,908 118,341 0.24
142,200 THAI BEVERAGE PCL 98,113 97,318 0.19
983,265 1,042,712 2.08
HFt A4 983,265 1,042,712 2.08
%=
TR
71,990 KOC HOLDING AS 345,808 375,161 0.76
52,626 AKBANK T.A.S. 152,356 157,192 031
22,990 TURKCELL 81,764 87,731 0.17
579,928 620,084 1.24
a3 ba 579,928 620,084 1.24
777 EREER
TR
231,111 EMAAR PROPERTIES PJSC 470,445 534,848 1.06
9,149 DP WORLD LTD 193,814 209,878 0.42
664,259 744,726 1.48
Gt TITEREEE 664,259 744,726 1.48
MAEESE 38,958,410 48,538,314 96.74
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M BERICE DR
20174£8 A31 R BE
BEASF, oAl @I RELMANICRT)
R 1- SME R EELEN

20174E8 A 31 HHAE, 77 RIZFCOTAD~y Y B TLL F ORRF/ME BB E LR EH/ L T,

BT B4 ekl i R Wi A
JPY 1,349,043 USD 12,278 20174E9 H19H (58)
JPY 989,095 USD 9,049 2017T4F9 H 19 A 90)
JPY 1,259,034 USD 11,601 2017T4F9 H 19 (196)
JPY 7,369,381 USD 67,231 2017T4E9 H19H (476)
JPY 8,883,183 USD 81,852 2017T4E9 H19H (1,384)
JPY 24,212,703 USD 220,755 20174E9 A 19H (1,425)
USD 7,273 IPY 789,394 20174E9 H19H 123
USD 2,098 JIPY 229,832 20174E9 A 19H 17
JPY 1,069,645,520 USD 9,740,378 2017T4F9H 19 (51,021)
(54,510)
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1113 (20174F 2 H 7 H) 11, 102 23 A3.5 391.78 A3.5 — — 101. 4 A 2.1 43, 452
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1213 (20174F12H 7 H) 11, 310 28 A0.9 403. 61 Al.6 — — 100. 1 A 2.3 22,106
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B EMEXTZEERES 2,989,117, 484 2,984,900, 165 2,951,318, 194 2,974,372, 185 2,979, 884,016 2,946, 900, 380
(Al 4 %% F M4 %) | ( 6,854,390,595) |( 6,917,545,241) [( 6,840,704,599) |( 6,961,037,461) |( 6,995,451,479) |( 6,919,425, 059)
(72 B 18 2% M 24 %6 ) | (A3,865,273,111) | (A3,932,645,076) | (A3,889,386,405) |(A3,986,665,276) |(A4,015,567,463) |(A3,972,524,679)
F) &8 (C + D + E) 1,239,743, 327 1,381,725, 264 1,489, 560, 899 1,693, 498, 936 1,419,310, 491 1,574, 593, 566
@ W #® » ' £ A 54677818 A 74,038, 860 A 58,564,688 A 65,739,716 A 57,479,922 A 56,844, 558
REBBIBEE (F+G) 1,185,065, 509 1,307, 686, 404 1,430, 996, 211 1,627,759, 220 1,361, 830, 569 1,517, 749, 008
BN GE EHE R e 2,989,117, 484 2,984, 900, 165 2,951,318, 194 2,974, 372, 185 2,979, 884, 016 2,946, 900, 380
(B Y % 43 4 %8 ) | ( 6,854,390,595) | ( 6,918,542,479) | ( 6,840,704,599) [( 6,961,037,461) |( 6,996,682, 835) |( 6,919,425, 059)
(72 B 8 % M Y4 %8 ) | (A3,865,273,111) | (A3,933,642,314) | (A3, 889,386,405) | (A3, 986,665,276) | (A4,016,798,819) |(A3, 972,524, 679)
gy BdOME fE FH L & 1, 790, 736, 769 1, 780, 095, 428 1,760, 673, 537 1,761,772, 311 1,762,318, 953 1,742,910, 245
MeooBE 2 A& | A3,594,788, 744 A3, 457, 309, 189 A3, 280, 995, 520 A3, 108, 385, 276 A3, 380, 372, 400 A3,172,061, 617
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W#E A& E DR (20184E10 8 9 BIRA)
SNENHE
(A)SVE (A EER) AR EERIBER
X 5y i A fli #H . 5 |9 BBBIELLT FRAFHATRI IR L
i R EE manaem | "V n A it [ SEDE | 2B0LE | 2
T rv T rv TH % % % % %
7 A Yy 7 336, 222 333, 390 37,663, 125 94.7 1.9 60. 0 26. 2 8.5
FHFH R TFhr4 kv
pi + 4 1, 660 1,561 136, 075 0.3 — 0.3 — —
FTNEF oY | FTAEF Y
7 o ¥ v F v 51,125 56, 255 169, 329 0. 4 0. 4 — 0.2 0.2
FAFay FAFay
A ¥ v =2 28, 380 28, 441 169, 796 0. 4 — 0. 4 — —
TONTTAXY | TONTT A XY
v NV g7 A 30, 090 26, 328 89, 781 0.2 — 0.2 — —
=3 — =3 Fa—n Fa—n
7 7 v R 2,425 2,576 334, 361 0.8 — 0.8 — —
A A A > 1,415 1,492 193, 647 0.5 — 0.5 — —
X ) i 1,610 1,420 184, 369 0.5 0.5 0.5 — —
Z ) [ 2, 895 2, 592 336, 408 0.8 0.6 0.8 — —
Far—7 Fo—7
= P 7 52, 250 48,013 81, 623 0.2 — 0.2 — —
& 2t — — 39, 358, 518 99. 0 3.4 63.9 26. 4 8.8
() HESHRAREL, WIROIHIZ 123 E O % & EF e B G OMEIC X v ERE Lz b0 T,
() AL, M PEREEIC R 2 Al O E &,
() BLAHIEE) Y £ C,
(%) —HIFHAANZ L,
GE) B W TS MG EE | S HRattE L T — 2 E AT L TVET,
(B)SME (SMEER) AR $EARRIBER
& i) e P E i % .
Fl o= K AR R RERE & H A
TAYH % T RV Ea EaE]
EaE% | 0.375TSY INFL IX N/B1/27 0.375 5, 655 5, 565 628, 701 2027/ 1/15
0.625% TSY INFL IX N/B 0. 625 6, 190 6, 357 718, 243 2026/ 1 /15
2.375% US TREASURY 03/21 2.375 8, 835 8,719 985, 095 2021/3/15
2.375% US TREASURY 04/21 2.375 29, 690 29, 281 3,307,913 2021/4 /15
2.5% US TREASURY 03/23 2.5 23, 920 23,372 2, 640, 390 2023/ 3 /31
3.125% US TREASURY 05/48 3.125 13, 435 12,725 1,437, 590 2048/ 5 /15
4. 15%UNITED MEXICAN 3/27 4.15 265 257 29, 038 2027/ 3 /28
4.5% US TREASURY 02/36 4.5 6, 685 7,739 874, 381 2036/ 2 /15
4. 5%REP OF COLOMBIA03/29 4.5 470 464 52,511 2029/ 3 /15
4. T5%UNITED MEXICAN 3/44 4.75 885 821 92, 780 2044/3/8
5.103% STATE QATAR 04/48 5.103 900 904 102, 202 2048/ 4 /23
6. 5%REP OF NIGERIA 11/27 6.5 445 422 47,732 2027/11/28
7.25% REP OF KENYA 2/28 7.25 380 360 40, 721 2028/ 2 /28
7. 25%REPUBL ICOFKENYA2/28 7.25 495 471 53, 256 2028/ 2 /28
7.375% UKRAINE 9/32 7.375 680 579 65, 444 2032/ 9 /25
7.625% REP OF GHANA 5/29 7.625 625 608 68, 690 2029/5/16
8.125% REP OF GHANA 1/26 8.125 205 209 23, 655 2026/ 1/18
US TREASURY 2019-10 2. 027859 18, 330 18, 342 2,072, 110 2019/10/31
US TREASURY FRN 2020-01 1. 979859 3,570 3,569 403, 295 2020/ 1 /31
T EERES: | 4. 447% NEWJERSEYED 6/20 4. 447 2, 760 2,798 316, 137 2020/ 6 /15
5.985% NEW YORK N 12/36 5.985 570 673 76, 116 2036/12/ 1
7.3% CALIFORNIA ST 10/39 7.3 2,300 3, 147 355, 581 2039/10/ 1
ki | 3% FN AB8613 1302 3.0 671 639 72,227 2043/3/1
(B < 4flfE)| 3% FN AS0016 1306 3.0 827 788 89, 036 2043/ 7/ 1
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& i} e P AE i % ——
o= K AR A RERE AT & H A
TAYH % T R Ea EaE]

BeikfES | 3% FN AS0516 1308 3.0 870 829 93,709 2043/9/1
(B < 4:flfE)| 3% FN AS0774 1309 3.0 971 925 104, 566 2043/10/ 1
3% FN AY4327 1502 3.0 2,304 2,269 256, 340 2030/2/1
3% FN MA2806 1610 3.0 3,167 2,994 338, 295 2046/11/ 1
3% G2 MA3243 1511 3.0 7,415 7,115 803, 809 2045/11/20
3.5% FG Q35742 1508 3.5 1,384 1,352 152, 753 2045/8 /1
3.5% FG Q36889 1510 3.5 745 728 82, 264 2045/8 /1
3.5% FG Q54813 1803 3.5 7,045 6, 862 775, 204 2048/3/1
3.5% FN AP3667 1209 3.5 1,406 1,379 155, 856 2042/10/ 1
3.5% FN AS6198 1510 3.5 2,812 2,749 310, 636 2045/11/ 1
3.5% FN AX7327 1410 3.5 0.87015 0. 85063 96 2044/ 9 /1
3.5% FN AY6021 1508 3.5 2,187 2,138 241,576 2045/ 9/ 1
3.5% FN AZ2145 1507 3.5 2,678 2,618 295, 773 2045/7/1
3.5% FN AZ2716 1506 3.5 5, 146 5,030 568, 330 2045/6 /1
3.5% FN BA7231 1601 3.5 854 835 94, 381 2046/ 1/ 1
3.5% FN BC1749 1601 3.5 1,283 1,254 141,719 2046/ 1/ 1
3.5% FN CA0917 1711 3.5 8,719 8, 498 960, 063 2047/12/ 1
3.5% FN MA3360 1804 3.5 1,964 1,933 218, 421 2038/ 5/ 1
4% FN BK1138 1803 4.0 3, 360 3,364 380, 105 2048/3/1
4% G2 MA4779 1710 4.0 1,933 1,949 220, 192 2047/10/20
4% G2 MA4963 1801 4.0 3,018 3, 042 343, 765 2048/ 1 /20
4% SAUDI BASIC IND 10/23 4.0 545 541 61, 145 2023/10/10
4. 125ARAB PETROLEUM09/23 4.125 500 499 56, 445 2023/ 9 /18
4. 5% FGLMC 11/18 4.5 3, 885 3,975 449, 078 2048/11/ 1
4.5% FN BK9902 1809 4.5 2,916 3,020 341,171 2048/ 9/ 1
4.5% FNCL 11/18 4.5 1,885 1,927 217,763 2048/11/ 1
4.5% G2 MA5331 1807 4.5 3,832 3,939 445, 045 2048/ 7 /20
5% FG A93635 5.0 278 294 33, 311 2040/ 9 /1
5% FG G01959 5.0 342 361 40, 873 2035/12/ 1
5% FN 254903 5.0 732 774 87,476 2033/10/ 1
5% FN 357426 5.0 728 769 86, 941 2033/9/1
5% FN 963302 5.0 178 183 20, 778 2023/5/1
5.5% FG A92262 5.5 5 6 713 2040/ 5/ 1
5.5% FN 735358 5.5 256 276 31, 201 2035/2/1
5.5% FN 965449 5.5 5 5 658 2022/11/ 1
5.5% FN 966794 5.5 121 124 14, 075 2023/2/1
5.5% FN 967588 5.5 32 32 3,702 2022/12/ 1
6% FN 956163 6.0 45 46 5,201 2022/10/ 1
FN BM1850 1709 2.968 4,235 4,140 467,715 2047/10/ 1
T | 2.4751% JPMCC 2012-LC9 A 2. 4751 110 110 12, 468 2047/12/15
(GOERIEATR | 2. 5% KEY BANK NA 11/21 2.5 925 896 101, 265 2021/11/22
2.6% AMER EXPRESS 9/20 2.6 1, 300 1,284 145, 145 2020/ 9 /14
2.65% ORACLE CORP 7/26 2.65 1,315 1,205 136, 141 2026/ 7 /15
2. T5%GOLDMAN SACHS 09/20 2.75 570 563 63, 644 2020/ 9 /15
2.8% AETNA INC 06/23 2.8 2, 150 2, 046 231, 152 2023/ 6 /15
2.875% SHIRE ACQ INV9/23 2.875 1,700 1,612 182, 197 2023/ 9 /23
3% 21st CENTURY FOX09/22 3.0 1,075 1,053 119, 051 2022/ 9 /15
3% BROADCOM CORP 01/22 3.0 1, 800 1, 747 197, 414 2022/ 1 /15
3% EQT CORP 10/22 3.0 95 91 10, 344 2022/10/ 1
3.069% WELLS FARGO 01/23 3. 069 1,270 1,231 139, 077 2023/ 1 /24
3.15% MYLAN NV 06/21 3.15 2,000 1,964 221,912 2021/6 /15
3.15% VISA INC. 12/25 3.15 1,125 1,078 121, 837 2025/12/14
3. 15%TEVA PHARMACE 10/26 3.15 415 341 38, 528 2026/10/ 1
3. 25% AMERISOURCE 03/25 3.25 530 500 56, 556 2025/3/1
3.25% BERKSHIRE HAT 4/28 3.25 706 661 74, 692 2028/ 4 /15
3.3% JP MORGAN CHASE4/26 3.3 1,085 1,026 115, 942 2026/4 /1
3.3% PNC FINAN SER 03/22 3.3 490 484 54, 789 2022/3/8
3. 375%REPUBLIC SERV11/27 3.375 305 286 32,383 2027/11/15
3.419% BANK OF AMER12/28 3.419 738 680 76, 875 2028/12/20
3.5% AERCAP IRE CAP 5/22 3.5 1, 200 1,172 132, 442 2022/ 5 /26
3.5% BANK OF AMERI 04/26 3.5 1,520 1,448 163, 655 2026/ 4 /19
3.5% DOW CHEMICAL 10/24 3.5 1,525 1,482 167, 433 2024/10/ 1

\
©
S

\



NMXED7 - 7S5REH 77V KFD

& L] e P AEfli %\ ——
o= K AR A RERE AT & H A
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Es@EAl{E % | 3. 5% MEDTRONIC INC 03/25 3.5 1, 050 1,030 116, 428 2025/ 3 /15
(GOERIEATR) | 3. 5% SIMON PROP G 09/25 3.5 935 904 102, 164 2025/ 9/ 1
3. 5%ANDEAVOR LOGIS 12/22 3.5 325 317 35, 921 2022/12/ 1
3. 625%JPM CHASE 12/27 3.625 1,735 1,614 182, 344 2027/12/ 1
3.667% WFRBS 2011-C5 A4 3.667 515 517 58, 487 2044/11/15
3. 7% DIGITAL REALTY 8/27 3.7 715 670 75, 763 2027/8/15
3. 7% MORGAN STANLE 10/24 3.7 885 864 97, 707 2024/10/23
3. 75% BRITISH SKY BROADC 3.75 2,130 2,105 237, 830 2024/ 9 /16
3. 75% COOPERAT RABO 7/26 3.75 1,985 1,854 209, 504 2026/ 7 /21
3.85% DISCOVER FIN 11/22 3.85 1,610 1,585 179, 145 2022/11/21
3.85% ERAC USA FIN 11/24 3.85 1,120 1,101 124, 473 2024/11/15
3. 875%CITIGROUP INC10/23 3.875 1, 495 1,492 168, 626 2023/10/25
3. 887%CITIGROUP INC 1/28 3. 887 1,510 1,444 163, 200 2028/ 1/10
3.9% DOMINION RES 10/25 3.9 2,025 1,971 222, 731 2025/10/ 1
3.9% EQT CORP 10/27 3.9 695 642 72, 570 2027/10/ 1
3.95% ARE INC 01/27 3.95 300 286 32, 362 2027/1 /15
3.95% KRAFT HEINZ F 7/25 3.95 1, 260 1,234 139, 482 2025/ 7 /15
3.95% VEREIT OPERAT 8/27 3.95 815 758 85, 662 2027/8/15
4% 21st CENTURY FOX10/23 4.0 140 141 15, 992 2023/10/ 1
4% WILLIAMS PAR LP 09/25 4.0 800 779 88, 041 2025/ 9 /15
4.05% AMAZON INC 08/47 4.05 755 724 81,812 2047/8 /22
4.057% MAPLE PARENT 5/23 4. 057 170 169 19, 144 2023/ 5 /25
4.1% ROGERS COMM 10/23 4.1 545 549 62, 092 2023/10/ 1
4. 1%WASTE MANAGEMENT3/45 4.1 338 321 36, 310 2045/3/ 1
4.125% MPLX LP 03/27 4.125 850 819 92, 530 2027/3/1
4.2% DOLLAR TREE INC5/28 4.2 235 224 25, 393 2028/5/15
4. 25% TRANSCANADA 5/28 4.25 880 871 98, 404 2028/ 5 /15
4.3% WELLS FARGO CO 7/27 4.3 950 933 105, 434 2027/ 7 /22
4. 3%CVS HEALTH CORP03/28 4.3 1,065 1,044 118,028 2028/ 3 /25
4. 3%PRINCIPAL FIN 11/46 4.3 695 634 71,631 2046/11/15
4. 375% BARCLAYS PLC 1/26 4.375 1,925 1,843 208, 232 2026/ 1 /12
4.375% CORNING INC 11/57 4.375 655 552 62, 441 2057/11/15
4.375% KENTUCKY UT 10/45 4.375 735 716 80, 907 2045/10/ 1
4.4% FEDEX CORP 1/47 4.4 1,475 1, 368 154, 648 2047/ 1/15
4.4% HP ENTERPRISE 10/22 4.4 615 628 71, 040 2022/10/15
4.5% ARE INC 07/29 4.5 1,170 1,147 129, 594 2029/ 7 /30
4.5% WESTERN GAS LP03/28 4.5 300 284 32, 120 2028/3/1
4.5% WILLTAMS PART 11/23 4.5 895 907 102, 531 2023/11/15
4.563% LUKOIL PJSC 4/23 4.563 600 593 67,033 2023/ 4 /24
4.6% ABU DHABT OIL 11/47 4.6 360 343 38, 856 2047/11/ 2
4.6% COX COMMUN INC 8/47 4.6 615 559 63, 215 2047/8 /15
4. 625%GLENCORE FDG 04/24 4.625 680 684 77,303 2024/ 4 /29
4.65% CITIGROUP INC 7/45 4.65 1, 600 1,554 175, 601 2045/ 7 /30
4.65% LLOYDS BANK 3/26 4.65 870 844 95, 436 2026/ 3 /24
4.7% COMCAST CORP 10/48 4.7 320 314 35, 580 2048/10/15
4.738 SPRINTSPECTRUM3/25 4.738 975 972 109, 870 2025/ 3 /20
4.75 21ST CENT AME 11/46 4.75 700 733 82,818 2046/11/15
4.75% ABN AMRO BANK 7/25 4.75 425 421 47, 631 2025/ 7 /28
4.75% CITIGROUP INC 5/46 4.75 1,725 1,624 183, 532 2046/ 5 /18
4.75% GILEAD SCIENC 3/46 4.75 1,110 1,113 125, 806 2046/ 3/ 1
4.75% UNITEDHEALTH 07/45 4.75 785 816 92, 208 2045/ 7 /15
4.8% ABN AMRO BANK 4/26 4.8 600 596 67, 386 2026/ 4 /18
4. 85% REYNOLDS AMER 9/23 4.85 1, 480 1,528 172, 654 2023/ 9 /15
4.875% AMER INTL 06/22 4. 875 1,505 1,558 176, 051 2022/6/ 1
4. 87T5%CONCHO RESOUR10/47 4. 875 260 256 28, 979 2047/10/ 1
4.9% ABBOTT LABS 11/46 4.9 1,065 1,117 126, 296 2046/11/30
4.9% AT&T INC 08/37 4.9 1,070 995 112,435 2037/8/15
4.9% ENERGY TRAN P 2/24 4.9 540 554 62,613 2024/2/1
4. 9%ANHEUSER-BUSCH 02/46 4.9 1,565 1,518 171, 586 2046/ 2/ 1
5% GENERAL ELEC CO 12/98 5.0 3, 485 3, 384 382, 381 9998/12/31
5.125% CHENIERE COR 6/27 5.125 470 465 52, 564 2027/6 /30
5. 15% ENERGY TP 02/43 5.15 590 543 61, 350 2043/2/ 1
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@Al E % | 5. 15% NBCUNIVERSAL 4/20 5.15 480 493 55, 790 2020/ 4 /30
(GOERIEATR) | 5. 15% VERIZON COMM 09/23 5.15 930 987 111, 570 2023/ 9 /15
5.2 DISCOVER FIN 04/22 5.2 1,604 1,652 186, 710 2022/ 4 /27
5.2% MPLX LP 03/47 5.2 720 705 79, 743 2047/3/1
5. 213%TELEFONICA 3/47 5.213 960 913 103, 190 2047/3/8
5. 25%CENOVUS ENERGY 6/37 5. 25 665 646 73,022 2037/6 /15
5. 3% WESTERN GAS LP 3/48 5.3 200 178 20, 200 2048/ 3/ 1
5. 35% WARNER MEDIA 12/43 5.35 640 615 69, 583 2043/12/15
5.375% CHARTER COMM 5/47 5.375 805 748 84, 521 2047/5/1
5.45% AT&T INC 03/47 5. 45 840 810 91,551 2047/3/1
5.5% POST HOLDINGS 03/25 5.5 350 344 38, 946 2025/3/1
5.625% PRUDENTTAL 6/43 5. 625 625 649 73,342 2043/ 6 /15
5. 75% GOLDMAN SACHS 1/22 5.75 825 874 98, 785 2022/ 1 /24
5. 75% INGERSOLL-RND 6/43 5.75 720 809 91,414 2043/6 /15
5.75% QUICKEN LOANS 5/25 5.75 350 347 39, 242 2025/5/1
5. 75% ZAYO GROUP 01/27 5.75 355 352 39, 803 2027/1 /15
5. 875% ECOPETROL 05/45 5. 875 355 344 38,951 2045/ 5 /28
6% ARDAGH PACKAGING 2/25 6.0 350 340 38, 452 2025/2 /15
6.02% DIAMOND 1 FIN 6/26 6.02 970 1,022 115, 545 2026/ 6 /15
6.25% EXELON GENER 10/39 6.25 890 953 107,719 2039/10/ 1
6. 25%VEONHOLDINGSBY 4/20 6.25 515 523 59, 147 2020/ 4 /26
6.3% WILLIAMS PART 4/40 6.3 170 189 21,373 2040/ 4 /15
6.75% GENESIS ENER 8/22 6.75 335 341 38, 524 2022/8/1
6. 8% SUNCOR ENERGY 5/38 6.8 880 1,098 124, 079 2038/ 5 /15
6.85% DP WORLD LTD 07/37 6.85 450 511 57, 797 2037/7/2
6. 875% KRAFT HEINZ 01/39 6. 875 675 769 86, 954 2039/ 1 /26
6.875% OCP SA 4/44 6. 875 505 532 60, 147 2044/ 4 /25
6.9% AIG 03/32 144A 6.9 185 231 26, 207 2032/ 3 /15
7.375% PETROBRAS 1/27 7.375 840 865 97, 741 2027/ 1/17
7. T5%KINDER MORGAN 01/32 7.75 1, 305 1,611 182, 045 2032/ 1/15
8.125% EQT CORP 06/19 8.125 510 525 59, 382 2019/6/1
AMCAR 2014-1 D 2.54 881 881 99, 621 2020/ 6/8
AMCAR 2014-4 C 11/14 2.47 1,504 1,504 169, 913 2020/11/ 9
BANK OF AMER CRP 2029-03 3.97 920 881 99, 586 2029/3/5
CARMX 2017-4 A4 10/17 2.33 715 695 78, 586 2023/5 /15
CD 2017-CD3 A4 3. 631 3,400 3,333 376, 550 2050/ 2 /10
COMM 2014-UBS2 AM 4.199 260 260 29, 470 2047/ 3 /10
COMM 2015-DC1 A5 1503 3.35 1,170 1,138 128, 568 2048/2 /10
DEFT 2017-2 A3 10/17 2.19 880 871 98, 402 2022/10/24
EFF 2017-3 A2 10/17 2.13 710 704 79, 567 2023/ 5 /22
FORD MOTOR CRED 3/19 3. 16425 1,085 1,086 122, 717 2019/3/12
GOLDMAN SACHS 2029-04 3.814 470 440 49, 805 2029/ 4 /23
GOLDMAN SACHS GP 11/23 3.91725 460 478 54, 020 2023/11/29
GOLDMAN SACHS GP 2028-06 3.691 465 435 49, 237 2028/6/5
HGMT 2015-HGLR A1A2 3/15 3. 086563 570 541 61,228 2037/3/5
0SCAR 2017-2A A3 2.45 310 305 34, 483 2021/12/10
0SCAR 2017-2A A4 2.76 410 399 45,077 2024/12/10
0SCAR 2018-1A A4 3.5 1, 800 1,783 201, 506 2025/ 5 /12
OSCAR 2018-2A A4 3.63 1, 280 1,271 143, 666 2025/ 9 /10
SDART 2015-1 D 02/15 3.24 2,470 2,474 279, 578 2021/4 /15
SWH 2017-1 A 09/17 3. 10844 1,636 1,636 184, 901 2035/ 1 /17
TAH 2017-SFR2 A 2.928 1,015 965 109, 048 2036/ 1 /17
UBSCM 2012-C1 A3 10/45 3.4 505 503 56, 855 2045/5 /10
WERBS 2012-C7 A2 3.431 1,070 1,065 120, 331 2045/ 6 /15
JNEF 37, 663, 125
s THFE R THFTZ R
[ EfiEGE% | 0. 5%CANADIAN GOVRRB12/50 0.5 1, 660 1,561 136, 075 2050/12/ 1
TP TF FINEvFuAy | FIMEFoAY
f(fsE% | 3.75% ARGENTINE REPU2/19 3.75 23, 325 29,511 88, 830 2019/2/8
(o< 4itf)| BUENOS FLOAT 5/22 38. 68804 27, 800 26, 743 80, 498 2022/ 5 /31
/NER 169, 329




NMXED7 - 7S5REH 77V KFD

E] x
& L] e PR B il T
R HHIARAR A RERE AT & H A
AFv = % | FAF aXy [ FAFvay TH
[ EMiEGE% | 8% MEXICAN BONOS 12/23 8.0 28, 380 28, 441 169, 796 2023/12/ 7
IINTT A FoLITAx) | FoNg74)
[ EfEGE% | 8.5% URUGUAY 3/28 8.5 30, 090 26, 328 89, 781 2028/ 3/15
Z—n Fa—n Fa—n
7 A | [EM&EESE | 2% FRENCH REPUBLIC 05/48 2.0 2, 425 2,576 334, 361 2048/ 5 /25
A~A v | G | 2.9% SPAIN 10/46 2.9 1,415 1,492 193, 647 2046/10/31
XU v | EfEGEE% | 3. 9HELLENICREPUBLIC 1/33 3.9 1,610 1, 420 184, 369 2033/ 1/30
ZDfth [EfERES | 2. 5% ROMANIA 02/30 2.5 625 589 76, 465 2030/2/8
4. T5%REP OF SENEGAL 3/28 4.75 210 199 25, 872 2028/ 3 /13
4. T5%REP OF SENEGAL 3/28 4.75 560 531 68, 992 2028/ 3 /13
5. 25% ARGENT 01/28 5.25 740 565 73, 407 2028/ 1/15
5. 25%REP_OF COTE D 3/30 5.25 760 706 91, 671 2030/ 3 /22
TNEF 1,048, 786
oy TL—7 ) TIL—7
[ EMifGE% [ 7.7% RUSSIAN FEDERA 3/33 7.7 52, 250 48,013 81, 623 2033/ 3 /23
& | 39, 358, 518
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H H B LS H H El 3
w & E 48, 238, 900, 752M (. E] 3 iz oy 1,347, 346, 5241
a - A - o\ = v 794, 717, 381 =z i Fl J5A 1, 343, 692, 898
Nk fEC R Ol %) 39, 358, 518, 119 N R i S 3, 653, 626
ES U A & 7,609, 387, 156 B %H @ B % * B #B # A 2,016, 879, 600
ES g F B 257,792, 322 Ui " i 1,266, 212, 147
Al A % Hi 33,738,315 Ui H #H A 3,283,001, 747
- < O 184, 747, 459 © % ¥ W 51 % W 5 8 # 15, 811, 000
® & & 8, 487, 637, 631 Jixd Bl ﬁ.% 480, 567, 570
ES A & 8,231, 091, 840 H Bl # A 464,756, 570
ES h fift 4 & 256, 541, 438 o g Eid B 3 A 4,773, 899
T o oK B OF M 4,353 E) HBHI\EHEL (A+B+C+D) /\ 658,495,975
© # & = #£ %8 (A - B) 39, 751, 263, 121 F @1 # # B B K& £ 15, 673, 615, 265
Jt %N 24, 340, 134, 776 @ B mE & =2 8 & 2 2,627, 453, 542
w8 OB & & 15, 411, 128, 345 H @& #H O E B K& =2 A 2,231,444, 487
O = K ¥ # 0O % 24,340, 134,776 A I 8 (E + F + G + H) 15, 411, 128, 345
1FaHf- Y EAEMmE (C/D) 16, 332 REPHEBBEE (1) 15,411,128, 345
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FHEBEERER TH—TF R AERMNBERZTOAHBEIZRENRELEFT, 46, ABMBERZTUS OLHBA~ERE
TREELHYET.
Thpasm LI I FEREST7 VD | AERTAENORERARNSIEHRERFTELA.
&= XF—DFF NERTEE~DRAEISICIFHRERTEL A,

& 5 5 | ERRRL. RALLCHT RLSRES DD REARENET, 1L, REMBAKEES F > CEREBEAPDE
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Omit30EA D ERERE
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il B el % % [ -
B H % % % % FT
98141 (20164 7 A 8 H) 9,738 7 AT.8 110. 95 AT T 96. 4 A21.0 58, 589
994 (2016%E 8 A 8 H) 9,995 7 2.7 113. 50 2.3 93.6 A16.4 62, 535
100441 (2016%E 9 A 8 H) 10, 160 8 1.7 116. 39 1.7 96. 4 A18.6 64, 499
10131 (2016%E10H 11 H) 10,018 8 Al.3 113.58 Al.6 95.3 N23.6 63,217
102141 (20164F11 7 8 H) 9,916 8 A0.9 112.60 A0.9 93.8 A27.8 62, 621
103141 (20164F12 7 8 H) 10,419 8 5.2 118.51 5.3 96. 1 A28.5 66, 996
104341 (20174F 1 H10H) 10, 441 9 0.3 118.85 0.3 95.8 A 9.8 66, 002
10541 (20174 2 A 8 H) 10, 158 8 AN2.6 115. 68 AN2.7 94.5 A 9.9 59, 544
106141 (20174 3 A 8 H) 10, 233 8 0.8 116. 68 0.9 94.6 A15.4 62,174
10711 (20174 4 A10H) 10, 099 7 Al.2 1165.28 Al.2 94.0 A 3.9 63,614
108141 (201745 H 8 H) 10, 632 6 5.3 120. 75 4.7 94.3 A 2.6 66, 415
109341 (201746 H 8 H) 10, 640 10 0.2 121. 24 0.4 94.2 A 1.6 65, 457
110341 (20174F 7 H10H) 11, 034 10 3.8 125.33 3.4 93.4 10.3 67, 940
111 (201748 A 8 H) 11,184 10 1.5 127. 04 1.4 93.7 7.7 66, 289
112} (201749 A 8 H) 11, 203 10 0.3 127.58 0.4 95.3 A 2.6 66, 227
1131 (20174E10H 10H) 11, 321 8 1.1 128. 67 0.9 95. 1 A 6.7 66, 730
114381 (20174F11 4 8 H) 11, 391 10 0.7 129.93 1.0 93.8 A 6.0 64, 528
11541 (20174F12 7 8 H) 11, 506 10 1.1 131. 60 1.3 94.4 A 6.6 65, 185
11641 (20184F 1 H 9 H) 11, 640 9 1.2 132.95 1.0 93.3 A 2.8 65, 941
L1711 (20184 2 A 8 H) 11, 469 10 Al 4 130. 47 A9 95.4 A 3.5 63, 608
1181 (201843 A 8 H) 11, 224 8 A2.1 128. 03 A9 94.9 A 1.8 63, 931
11911 (201844 A 9 H) 11,313 8 0.9 129.23 0.9 95.0 A 5.1 64, 669
120141 (20184F 5 H 8 H) 11,162 9 Al.3 127.43 Al 4 96. 2 A22.3 61,114
121491 (20184F 6 H 8 H) 11, 026 9 Al 1 125. 84 ALl 2 89. 3 NA12.4 59, 986
12241 (2018427 H 9 H) 11,138 7 1.1 127.42 1.3 94.8 A14.8 61, 124
1234 (2018428 H 8 H) 11,034 7 A0.9 126. 30 A0.9 94.5 A17.9 58, 942
1243 (201842 9 H10H) 10,917 7 A0 125. 12 A0.9 92.5 A18.4 58, 316
12541 (20184£10 9 H) 10, 945 5 0.3 125. 49 0.3 93.8 A 2.2 57,633
1261 (20184114 8 H) 11, 003 7 0.6 126. 41 0.7 94.8 A 9.8 56, 148
12741 (2018412 10 ) 10, 845 7 Al 4 125. 46 0.8 94. 0 A 1.6 55, 341
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201846 H 8 H 11, 026 — 125.84 — 89.3 A12.4
#1224 6 HE 10,934 AN0.8 125.19 AN0.5 94.8 A15.5
CNES)
201847 H 9 H 11, 145 1.1 127. 42 1.3 94.8 Al14.8
o
20184E7 A9 H 11,138 — 127. 42 — 94.8 A14.8
#5123 7HRE 11, 092 A0.4 126. 85 A0.4 93.7 A11.6
IS
20184E8 8 H 11,041 A0.9 126. 30 A0.9 94.5 A17.9
)
2018428 H 8 H 11,034 — 126. 30 — 94.5 A1T.9
#1244 8 HKE 11,009 A0.2 126. 25 A0.0 93.5 A\20.4
RS
201849 H10H 10, 924 AL.0 125.12 A0.9 92.5 A18.4
CIN
20184F9 A10H 10,917 — 125.12 — 92.5 A18.4
#5125 EEES 11,216 2.7 128. 44 2.7 93.7 A 2.1
S
2018410 9 H 10, 950 0.3 125. 49 0.3 93.8 A 2.2
o
2018%:10H 9 H 10, 945 — 125. 49 — 93.8 A 2.2
%1264 10H K 10, 871 N0. 7 124.96 AN0.4 93.2 A 9.7
S
20184114 8 H 11,010 0.6 126. 41 0.7 94.8 A 9.8
o
20184F11 8 H 11,003 — 126. 41 — 94.8 A 9.8
#1273 NEES 10, 895 A1.0 125.78 A0.5 95.3 Al4. 4
CRES)
20184F1210H 10, 852 Al 4 125. 46 AN0.8 94. 0 A 1.6
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NORWEGTAN GOVERNMENT 1.5 8, 500 8, 381 114,233 | 2026/2/19
I 2 413, 695
o—n Ta—n Ta—n
RA [Ef#zF% | BUNDESOBLIGATION — 15, 800 16, 030 2,079,199 | 2021/4/9
BUNDESREPUB. DEUTSCHLAND 1.0 20, 300 21, 487 2,786,961 | 2024/8/15
DEUTSCHLAND I/L BOND 0.5 18, 500 22,312 2,893,972 | 2030/4/15
15 {EFES | LAND HESSEN 0.75 1, 000 891 115,588 | 2036/8/4
LAND NORDRHEIN-WESTFALEN 1.45 2,000 1,910 247,830 | 2043/2/16
LAND NORDRHEIN-WESTFALEN 1.55 2,300 2, 240 290,613 | 2048/6/16
Rk | KFW 0. 375 14, 400 13, 407 1,738,996 | 2030/4 /23
(Br< &lfE) | KEW 1.375 6, 800 6, 905 895,630 | 2035/ 7 /31
H@ALfE S | ADLER REAL ESTATE AG 1.875 2,100 2,071 268,660 | 2023/4 /27
(408%EMES) | ADLER REAL ESTATE AG 3.0 1, 000 973 126,314 | 2026/ 4 /27
CONTINENTAL AG — 3, 668 3,677 477,024 | 2020/2/5
EUROGRID GMBH 1.875 1,700 1,781 231,051 | 2025/6/10
VOLKSWAGEN BANK GMBH 0. 093 800 795 103,189 | 2021/6/15
VOLKSWAGEN BANK GMBH 0.75 1,085 1,067 138,416 | 2023/6 /15
VOLKSWAGEN BANK GMBH 1.25 1,100 1,071 138,917 | 2025/12/15
VOLKSWAGEN FIN SERV AG 0. 875 2, 861 2,835 367,817 | 2023/4/12
ABYT [Ef#zF% | BUONI POLIENNALI DEL I/L 1.25 8, 800 8,393 1,088,686 | 2032/9/15
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A2)T [Ef#3E% | BUONI POLIENNALI DEL TES 1.65 5, 840 5,948 771,561 | 2020/ 4 /23

BUONI POLIENNALI DEL TES 0. 45 5, 600 5, 406 701,261 | 2021/6/1

BUONI POLIENNALI DEL TES 0.35 6, 100 5,816 754,394 | 2021/11/ 1

BUONI POLIENNALI DEL TES 0.95 27, 900 26, 357 3,418,519 | 2023/3/1

BUONI POLIENNALI DEL TES 1.45 3, 000 2,813 364,859 | 2024/11/15

BUONI POLIENNALI DEL TES 1.5 5, 500 5,101 661,722 | 2025/6/1

BUONI POLIENNALI DEL TES 1.65 23,719 20, 006 2,594,904 | 2032/3/1

BUONI POLIENNALI DEL TES 2.95 22, 000 20, 657 2,679,282 | 2038/9/1

CCTS EU 0. 929 7,500 7,485 970,862 | 2019/11/15

M EAE B % | CASS RISP PARMA PIACENZA 1.0 1,100 979 127,060 | 2031/9/30

(4BREEAES | FCA BANK SPA TRELAND 0. 002 3, 594 3, 564 462,276 | 2021/6 /17

MEDIOBANCA SPA 1.25 1,813 1,696 220,002 | 2029/11/24

TELECOM ITALIA SPA 5.25 200 211 27,448 | 2055/ 3 /17

UNICREDIT SPA 1.0 1, 740 1,662 215,653 | 2023/1/18

UNIPOL GRUPPO SPA 3.5 349 333 43,209 | 2027/11/29

UNIPOLSAI ASSICURAZIONI 3.875 2, 534 2,328 301,952 | 2028/3/1

75 FRANCE (GOVT OF) 1.75 12,900 13, 564 1,759,296 | 2039/ 6 /25

FRANCE (GOVT OF) 2.0 8, 230 8,765 1,136,867 | 2048/5/25

FRANCE (GOVT OF) 1/L 0.1 11, 000 12,079 1,566,707 | 2028/3/1

FRANCE GOVERNMENT 0. A. T 3.25 7, 400 10, 020 1,299,657 | 2045/5 /25

FRANCE GOVERNMENT 0. A. T 4.0 820 1,339 173,705 | 2060/ 4 /25

LB S | ALD SA 0.016 1, 800 1,796 233,032 | 2021/2/26

(GLBEEAES | ALD SA 0. 875 2, 500 2,479 321,623 | 2022/7/18

AXA SA 3.25 2, 004 1,962 254,550 | 2049/ 5 /28

BNP PARIBAS CARDIF 1.0 1,900 1,794 232,757 | 2024/11/29

BPCE SFH - SOCIETE DE FI 1.75 6, 300 6, 769 877,972 | 2024/6 /27

CREDIT AGRICOLE ASSRNCES 2.625 2, 200 2,083 270,280 | 2048/ 1 /29

DEXIA CREDIT LOCAL 1.25 3, 200 3,332 432,206 | 2024/11/26

ELECTRICITE DE FRANCE 4,625 500 629 81,691 | 2030/4 /26

ELECTRICITE DE FRANCE 5.0 1, 300 1,387 179,944 | 2049/1 /22

ELECTRICITE DE FRANCE 4.125 900 953 123,660 | 2049/ 1 /29

ELECTRICITE DE FRANCE SA 5. 625 323 452 58,641 | 2033/2/21

EUTELSAT SA 1.125 1,100 1,126 146, 108 | 2021/ 6 /23

PSA BANQUE FRANCE 0.5 500 503 65,349 | 2020/ 1 /17

SOCIETE DES AUTOROUTES 0. 371 2, 800 2, 824 366,301 | 2020/1/3

SOCIETE FONCIERE LYONNAT 1.875 1,600 1,676 217,500 | 2021/11/26

SOCIETE FONCIERE LYONNAT 2.25 800 850 110,364 | 2022/11/16

TDF INFRASTRUCTURE SAS 2.5 1, 400 1,435 186,152 | 2026/4/7

TOTAL S. A. 3. 369 2,920 3,073 398,607 | 2049/12/29

A XU A | kA% | ABBEY NATL TREASURY SERV 0. 374 750 754 97,901 | 2019/8/13

(4BREEAES | BARCLAYS PLC 2.0 1,662 1,601 207,721 | 2028/2/7

DIAGEO FINANCE PLC — 1, 580 1,578 204,744 | 2020/11/17

HSBC HOLDINGS PLC 0.371 8, 904 8, 956 1,161,599 | 2022/9/27

HSBC HOLDINGS PLC 3.375 1,500 1,527 198,153 | 2024/ 1/10

LONDON STOCK EXCHANGE PL 0. 875 496 490 63,639 | 2024/9/19

LONDON STOCK EXCHANGE PL 1.75 565 568 73,762 | 2029/9/19

NATIONWIDE BLDG SOCIETY 0.5 4,048 4,043 524,467 | 2024/ 2/23
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FE S E%ﬁf}? ROYAL BK OF SCOTLAND PLC 0.5 5, 465 5, 440 705,656 | 2024/5/15
AA A @A | CREDIT SUTSSE GROUP AG 1.25 1,575 1,543 200, 140 | 2025/ 7 /17
(408EENES) | UBS AG LONDON 0. 25 3, 208 3,186 413,271 | 2022/1/10
A @A | ABN AMRO BANK NV 1.25 1, 800 1,764 228,814 | 2033/1/10
(AUBEENES) | ACHMEA BV 2.5 810 856 111,057 | 2020/11/19
COOPERATIEVE RABOBANK UA 1.5 1, 600 1,576 204,496 | 2038/4 /26
ING BANK NV 3.625 1,500 1,615 209, 556 | 2026/ 2 /25
ING GROEP NV 1.375 1, 600 1,540 199,841 | 2028/1/11
INNOGY FINANCE II BV 5.75 520 740 95,980 | 2033/2/14
LEASEPLAN CORPORATION NV 0.172 2,739 2, 747 356,383 | 2021/1/25
LEASEPLAN CORPORATION NV 1.0 800 810 105,181 | 2021/ 5 /24
RELX FINANCE BV 0. 375 4,487 4,505 584,408 | 2021/3/22
TELEFONICA EUROPE BV 3.0 2,100 2,027 262,983 | 2066/12/ 4
VIVAT NV 2.375 1, 400 1, 447 187,749 | 2024/5 /17
VONOVIA FINANCE BV 1. 625 2, 400 2,489 322,840 | 2020/12/15
VONOVIA FINANCE BV 1.5 1,200 1,146 148,693 | 2028/ 1 /14
AR [Ef#FE%4 | BONOS Y OBLIG DEL ESTADO 2.75 16, 200 18, 241 2,365,915 | 2024/10/31
BONOS Y OBLIG DEL ESTADO 1.5 12, 300 12, 507 1,622,270 | 2027/4 /30
BONOS Y OBLIG DEL ESTADO 2.35 2, 500 2,627 340,786 | 2033/ 7 /30
BONOS Y OBLIG DEL ESTADO 2.9 5, 300 5, 746 745,365 | 2046/10/31
BONOS Y OBLIG DEL ESTADO 2.7 13, 000 13,417 1,740,188 | 2048/10/31
SE@ A& % | BANCO SANTANDER SA 2.125 2, 400 2,258 292,945 | 2028/2/8
(GUHEEME) | BANKINTER SA 0. 625 2, 600 2,637 342,121 | 2020/10/9
BANKINTER SA 1.25 1, 000 999 129,590 | 2028/2/7
CATXABANK SA 0. 625 1, 200 1,216 157,787 | 2020/11/12
CAIXABANK SA 2.25 3, 800 3,624 470,151 | 2030/4 /17
INMOBILIARIA COLONIAL SO 1. 625 900 872 113,198 | 2025/11/28
INMOBILIARTA COLONTAL SO 2.0 2,000 1,961 254,396 | 2026/4 /17
SANTAN CONSUMER FINANCE 0.75 2,000 2,011 260,881 | 2019/4/3
AL F— [EfEFF%4 | BELGIUM KINGDOM 0.8 13, 700 14, 023 1,818,824 | 2025/6 /22
BELGIUM KINGDOM 1.6 4,700 4, 541 589,021 | 2047/ 6 /22
BELGIUM KINGDOM 2.25 3,900 4,233 549,129 | 2057/6 /22
Ay =T AKELIUS RESIDENTTAL AB 1.75 1,513 1,495 193,992 | 2025/2/7
F=2ANYT REPUBLIC OF AUSTRIA 19, 700 19, 637 2,547,041 | 2023/ 7 /15
REPUBLIC OF AUSTRIA 0.5 2,732 2,695 349,592 | 2027/4 /20
REPUBLIC OF AUSTRIA 0.75 1, 650 1, 644 213,320 | 2028/2/20
MR TNY TELECOM ITALIA FIN NV 7.75 340 471 61,166 | 2033/1 /24
T4V R FINNISH GOVERNMENT 7,500 7, 459 967,555 | 2023/9/15
Frw— :?: s e | TOC A/S 1.75 1,700 1,698 220,342 | 2027/2/27
TANT VR | EMEFES: | IRISH TSY 2022 11, 800 11,776 1,527,399 | 2022/10/18
@B % | JOHNSON CONTROLS INTL PL — 1,358 1,349 175,058 | 2020/12/ 4
(40#&EAMEE) | STLVERBACK FINANCE DAC 3.1261 2, 862 2, 960 383,912 | 2037/2/25
XUy [EfE7E%4 | HELLENIC REPUBLIC 3.375 4,170 3,983 516,678 | 2025/2/15
HELLENIC REPUBLIC 3.75 4, 600 4,300 557,780 | 2028/1/30
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AV b AV | EfEEES: | OBRIGACOES DO TESOURO 2.125 4,947 5,009 649, 710 | 2028/10/17
TmALROR BANCO SANTANDER TOTTA SA 1.25 5, 000 5,012 650, 112 | 2027/9/26

GUREEAMR | ] ) ’ ’ ’
ABNFT SLOVAKIA GOVERNMENT BOND 1. 625 1, 700 1,754 227,498 | 2031/1/21
ZAPADOSLOVENSKA ENRG AS 1.75 719 717 92,997 | 2028/3/2
ArNR=T REPUBLIKA SLOVENIJA 1.25 1, 800 1,823 236,559 | 2027/3 /22
TAYA AMERICAN INTL GROUP 1.875 824 804 104,308 | 2027/6 /21
(BOREENER) | AT&T INC 3.55 131 143 18,551 | 2032/12/17
AT&T INC 3.375 636 677 87,916 | 2034/3/15
AT&T INC 3.15 1,875 1, 869 242,489 | 2036/9/4
AXALTA COATING SYSTEMS 4.25 2,710 2,857 370,672 | 2024/8/15
BANK OF AMERICA CORP 0.172 2,785 2,797 362,889 | 2019/7 /26
BANK OF AMERICA CORP 0.736 6,518 6,567 851,803 | 2022/2/7
BANK OF AMERICA CORP 1. 662 2,289 2, 268 294,238 | 2028/4 /25
CHUBB INA HOLDINGS INC 1.55 1,753 1,721 223,221 | 2028/3/15
CHUBB INA HOLDINGS INC 2.5 2, 255 2,247 291,439 | 2038/3/15
CITIGROUP INC 1. 625 1,770 1,737 225,390 | 2028/ 3 /21
COCA-COLA CO/THE — 1,183 1,181 153,295 | 2021/3/9
GENERAL ELECTRIC CO 2.125 2,017 1,846 239,435 | 2037/5/17
GOLDMAN SACHS GROUP INC 5.125 1, 300 1,392 180,589 | 2019/10/23
GOLDMAN SACHS GROUP INC 0.123 6, 230 6, 230 808,046 | 2020/12/16
KRAFT HEINZ FOODS CO 2.25 1,342 1,339 173,759 | 2028/ 5 /25
MCDONALD” S CORP 1.0 2,200 2,218 287,793 | 2023/11/15
MOLSON COORS BREWING CO 1.25 1,290 1,275 165,423 | 2024/ 7 /15
THERMO FISHER SCIENTIFIC 1.5 379 390 50,711 | 2020/12/ 1
UNITED PARCEL SERVICE 0.101 3,120 3, 142 407,646 | 2020/ 7 /15
UNITED TECHNOLOGIES CORP 2.15 666 670 86,970 | 2030/5/18
VERIZON COMMUNICATIONS 2.875 1,856 1,811 235,015 | 2038/1/15
ZIMMER BIOMET HOLDINGS 2.425 1, 550 1,594 206,835 | 2026/12/13
[ BB Y HERRME: | ASTAN DEVELOPMENT BANK 1.4 3, 600 3,524 457,110 | 2037/2/6
(Br< 4h{#) | EUROPEAN INVESTMENT BANK 1.0 8, 650 8,571 1,111,718 | 2031/3/14
EUROPEAN INVESTMENT BANK 1.125 8,900 8, 765 1,136,899 | 2033/4/13
EUROPEAN INVESTMENT BANK 1.5 2, 700 2, 640 342,450 | 2047/11/15
EUROPEAN UNION 0.75 4, 350 4,194 543,968 | 2031/4/4
EUROPEAN UNTON 1.25 3, 000 3, 029 392,948 | 2033/4/4
INTL BK RECON & DEVELOP 0.5 2,103 1,975 256,213 | 2030/4/16
F=2Ab7 V7 | LidAAES | COMONVEALTH BANK AUST 0.375 5,770 5, 698 739,086 | 2024/4 /11
(B0REENER) | NATIONAL AUSTRALIA BANK 0.25 5, 429 5, 439 705,549 | 2022/ 3 /28
Vx—T— (j%lémé# GLENCORE FINANCE EUROPE 1.75 1, 200 1, 200 155,663 | 2025/ 3 /17

FUREEAER

Za=Y=5/F (}gﬁgﬁfj WESTPAC SEC NZ/LONDON 0.25 6, 558 6, 564 851,375 | 2022/4/6
A¥va [Ef&FE% | UNITED MEXICAN STATES 3.375 1, 100 1,217 157,971 | 2031/2/23
E@ALE 2% | AMERICA MOVIL SAB DE CV 4.125 1, 200 1, 269 164,643 | 2019/10/25
(EDERIENE) | AMERICA MOVIL SAB DE CV 5.125 800 808 104,903 | 2073/9/6
AR—Z K | Ef#GE% | REPUBLIC OF POLAND 1.125 3, 160 3,176 411,999 | 2026/8/7
N—~=7 | EfEFES | ROMANIA 2.875 1, 100 1,207 156,558 | 2024/10/28
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N—<=7 ROMANIA 2.375 2, 100 2,108 273,437 | 2027/4/19
a7 FT CROATIA 2.75 1, 200 1,175 152,436 | 2030/1 /27
FhET {7E%: | REPUBLIC OF LATVIA 1.125 1, 380 1,379 178,950 | 2028/ 5 /30
R LB | CARNIVAL CORP 1.125 630 640 83,051 | 2019/11/6
(41 AES) | CARNIVAL CORP 1.875 2,592 2,736 354,890 | 2022/11/7
N 7t 81, 829, 437
INCH Y — T7+YV M| T7xU b
[ EaE% | HUNGARY GOVERNMENT BOND 1.75 620, 000 623, 781 253,754 | 2022/10/26
/I it 253, 754
R F FARF FARF
[Ef#3E2% | POLAND GOVERNMENT BOND 3.25 9, 000 9, 180 278,337 | 2025/ 7 /25
POLAND GOVERNMENT BOND 2.5 4, 000 3,810 115,525 | 2026/ 7 /25
POLAND GOVERNMENT BOND 2.5 21, 000 19, 950 604,884 | 2027/7/25
s B 998, 746
& 7t 97, 342, 032
kR SR IR ORI 2 303 E 00 % A 7E EARS O fMEIC L 0 ERF L7z b DT,
kAT + FMARO BALAE I 0 T,
| ROBEIOREIMRRES
& i Al I S N —
= jes HH 78 &t (5l
"M BhHH
IR LS| BOBL 4, 334 —
BTP — 8,528
4 BTS — 1, 875
BUNDS — 1, 159
BUXL — 4, 366
GILTS 2,636 —
OAT10Y — 412
SCHATZ — 4,123

st BT AT 130

DT,

F BRI, WIR O 2 45 23 H O A AR e BARG O MBI X 0 FRE L7 b o T,
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OB EBIETHMEDIERK (20184 6 A 8 HHE)
. : W I ®

+M %

/AN R 97, 342, 032 89.9

a—)L - m— B ZOM 10, 948, 359 10. 1

PG5 FEM PERRAE 108, 290, 391 100. 0

* GO BRI 0 #5C,

H* GHIRITIS 1T DM THIEE (106,506,899 T-1) OFEIEFEMPERRE (108,290,391 TH) 2% 5 HRIT98.4% T,

A SRR TEIEIL, WIRO K& 523 E Ok B E 2 FAS O MEIC LV IBERF L7 b 0T, 18R F=14746/, 1 A 27T
=112.02M, 1 AV =—F 7 r—F=1263M. 1 /LY x—ra—%=13.63[, 1 Fr~v—2 27 a—3x=1741, 12—1=129.70/,
1F =223 F =503, 1749 F=040681, 12T =30.32[1,

OBk, 8. TARVEEMEDRKR nseAsamn OIBIWDIRR (01756 A9B~2018456 A8H)

H El ERIES H A EE:.
A =

W &E 129, 987, 595, 910 (VI SEETE:S 1,807, 145, 737
a—)L - m— 6,107, 829, 525 ZHFE 1,815, 434, 744
AT GE%E) 97, 342, 032, 014 SRR A 8, 289, 007
ERONGS 24,197, 362, 378 (B) AffFE#HTEBE 3, 669, 608, 369
HRIFB 487,520, 613 D= 7, 645, 248, 210

GUE%- i 85,903, 093 FEEE A 3,975,639, 841
AT LA 1, 766, 948, 287 (ORt 70 k3 BB == 353, 124, 777

B afE 22,231,721, 832 I GIE 2,043, 299, 586
Kb 21, 985, 418, 639 5148 A 1,690, 174, 809

ER N3 Ok 252, 300, 000 D) HREERE A 25,094,098
HKELFE 3,193 (B) 4H#EHF£(A+B+C+D) 5,804, 784, 785

(C) MEERE(A—B) 107, 749, 874, 078 (F) wTH#ifgsBnS 32,623,970, 105
JLAR 71, 288, 006, 746 @) EemEEEEEs 5,303, 297, 438
YRR 45 6 36, 461, 867, 332 H @BH=Ene A 7,270, 184,996

(D) ZWEHLOHK 71,288, 006, 74601 (I) H(E+F+G+H) 36, 461, 867, 332
1FAH- Y EEMEE(C D) 15, 115M REEHBES (1) 36, 461, 867, 332

() M8 T A%E1374,728,519,188 1 . I hiB Nk & T AR T kORI O T B) AT EB AL L 00 £WERGIFWEI
9,994,502,5621 . 3 — B S A1 X13,435,015,004F, 1 1 BRI ROFMBZIC LD bOEERET,

7o Y R PERRIT1.6115M T, FAERORILO P T (@) BIMEEZE/ESE & H 2 DI, (FFEOBINE
(1B) Y~P—7 7 FEREHR L 2 RE(EFEO Y YR ITTAH TEOBE, SBIMGRE & LT AlAHD D IeA & 22 LSV T2 =415 2 Vo

© ) AT A UHA MEMER7 7 FED (EREMEEZER) 39,242,592,9631 ES A

© ) AT A A MENER T 7 FRC (ERBEREFER) 25,384,917,8751 sk AHISORIOT TH) BHEBEL L H D DIE, TRIEKDOE. It
© ) L7434 MEMIER 7 7 RRVA (EREREEZER)  2,712,112,553H AR D IRANAE 2 72 L5 W 2880 2 VDD E T,

« ) AT A HA MNENES T 7 RF (BRREBEEEFER)  2,359,575,512[1

AT T a— L s AL AR — R 1,588,807,84311]

OBt

ERVRVEFREED-HDREFRICET SMEOHNREEZITVEL .
<ZEEBEAAB : 20183 A16B>
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FHIT—CUTE% 77 2 FFD GEREERERER)

BMIY—C U @% 772 FFD GEBEEIRERER)
128~ 2513347 (201846 A 8 H~20185128 7 H)

sz ~ N
O T77 v kDA
EE - =
S 5t X [ | 200710811 AU, J|EBRE LET,
BRI —CVTEEIY—T70F (AT IRY—T7 K] EV0WVET, ) SHRTFE~OBREEZRL T, &L LTHEEBORM.
E R A 8| BUFHE. L KIEREORTT 2MESF (UT IHEBEEES) LOWET, ) SREL. BKEDA VALT AV ORRLEIEIHED
BEENDCLEBMNE L TERETVEYT, FEMANERBTEEICOVTE, RAL LTAHABAYCETVEEA,
BRIV IEHIF VR [ IY—T 7V RERAHEFTERERNR L LEFT B NHBEEICEEREST DB HYET.
ELREANE | ¥ — 5 5 o p | TEEESEZEERENRLLEY. 26, BESBEIFREOHRFCESEROMEEDT S
NREFT DYV IBEITRETLHELHYES,
AR ﬁﬁ:v—‘)z/ﬂa%77/|~‘m NERTEE~DEREREINAICEHIBERTELT A,
& < ¥ — 7 v F|INEETEE~OREINESICEHBERSTEL A,

&5 ® 5 & BRERFIZ, )ﬁﬂllt LCHF - MUENBZELZPOCRENRETVET, 2L, EEMBEKEFCL > TETERENFLLAD
T BANHYET, BREDERICOVTIE, FICHBERITS, TABHLRA—DERETVET.

Omit30EA N ERERE

N = ., T 7 i i S S P oy = =
; Y I - R T 7 T ] T .z v
waw B8 TlE a ow B ow | A K OE|% %

E ] % % % % E0iE]

1041 (20164E 7 H 7 H) 11, 495 43 A3. 1 161. 20 AN2.9 92. 1 A3.5 14, 510
1055 (201648 H 8 H) 11, 765 43 2.7 164. 76 2.2 90.9 N1.6 14, 637
1061 (201649 H 7 H) 11, 854 42 1.1 166. 23 0.9 91.2 AO0. 0 14, 702
107HA(20164£10H 7 H) 12, 131 43 2.7 169. 97 2.3 90. 8 AN3.9 15,021
1083 (20164E11H 7 H) 11,948 45 Al. 1 167. 68 Al.3 86. 6 N0, 7 14, 966
1094 (20164E12H 7 H) 12, 624 44 6.0 177.41 5.8 89.8 Ab5. 6 16, 402
1108 (20174E 1 H10H) 13, 091 50 4.1 184. 38 3.9 92.3 A8. 4 16, 663
1I1HA (201742 B 7 H) 12,710 50 AN2.5 179. 87 AN2.4 92. 7 N7.9 16, 218
11281 (2017423 H 7 H) 13, 031 46 2.9 185. 17 2.9 92. 7 A6. 9 16, 809
1I3HA (2017424 B 7 H) 12, 756 52 AN1.T 181. 87 A1.8 93.9 A5. 6 16, 559
11441 20174E5 H 8 H) 13,074 41 2.8 186. 62 2.6 94. 5 A9. 0 16, 751
11581 (20174E 6 H 7 H) 12, 864 49 Al.2 184. 50 Al. 1 95. 7 AT.5 16, 407
1168 20174E7 H 7 H) 13, 032 49 1.7 187. 65 1.7 92. 1 A4 T 16, 824
1I7THA(20174£8 H 7 H) 12, 958 45 NO0. 2 186. 76 N0. 5 92.2 AN1.T 16, 851
1I8HA (2017429 H 7 H) 12,937 46 0.2 187.12 0.2 90. 0 Al.4 17,171
1193 (20174£10H 10 H) 13, 256 44 2.8 192. 65 3.0 92. 7 A4, 2 17, 681
1208 (20174E11H 7 H) 13, 296 44 0.6 193. 63 0.5 94. 1 A3.6 17, 850
12184 (20174E12H 7 H) 13, 184 12 AO0. 8 192. 72 AO0.5 91.5 0.2 17, 823
12281 (201841 H 9 H) 13, 328 41 1.4 194. 98 1.2 92. 4 Al1.9 18, 154
12341 (201842 H 7 H) 12,710 39 AN4.3 185. 60 AN4.8 95. 1 Al.4 17,227
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12581 (201844 H 9 H) 12, 303 43 1.8 180. 95 1.9 91.7 4.2 16, 840
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127 (20184E 6 H 7 H) 12,213 ég 1.1 180. 40 0.8 90. 4 3.6 17, 200
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1333 (20184E12H 7 H) 12, 002 46 Al1.3 183. 14 NO0. 6 93. 8 4.1 18, 751
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Z DA 100 96 12,579 0.1 0.1 0.1 — —
Fr—7n F—7n
a7 56, 740 62, 085 109, 891 0.6 — 0.6 — —
FreT Trer
A ko7 5, 960, 000 6, 028, 540 48, 228 0.2 — — — 0.2
FAXV XY | FAFLARY
Ax= 44, 000 9, 460 51,273 0.3 — 0.3 - —
TFaprer7XY | TanrsErRy
apL eT 490, 500 1, 289, 892 50, 176 0.3 — 0.3 — —
TV T
A L— 1,385 1,425 48,132 0.2 — 0.2 — —
TR T7o K
M7 7Y% 15, 995 12,997 112, 691 0.6 — 0.6 — —
& it - — 18, 116, 641 91.3 46.7 68.5 19.7 3.1
* FREHEBRL . WIR ORI 2 D23 E O k% EIE 72 EASG O MEIC L ) MERFE Lz b DT,
KARALLERIE, MG PRI DRl EH OB

sk BFEO BN AT ITE) 0 5T,
kM OV TR RIS (8, MEERSTELV T —F 2 AT LTV ET,
KSEPZ T— /L o =T 4 T AT 4 =R e A RAZ =X BRI DBRMNTRZERA L TOET, 2B, ERAT235.8%5H Y

£
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[Efif7ES | ABU DHABI GOVT INT'L 2.5 1, 875 1,793 197,565 | 2022/10/11
ABU DHABI GOVT INT'L 3.125 1, 205 1,121 123,517 | 2027/10/11
ABU DHABI GOVT INT'L 4.125 400 369 40, 671 2047/10/11
ARAB REPUBLIC OF EGYPT 5.577 565 552 60, 901 2023/ 2 /21
ARAB REPUBLIC OF EGYPT 7.5 405 421 46,396 | 2027/1/31
ARAB REPUBLIC OF EGYPT 6. 588 315 304 33,489 | 2028/2/21
ARAB REPUBLIC OF EGYPT 8.5 200 209 23,087 | 2047/1/31
ARAB REPUBLIC OF EGYPT 7.903 530 517 57,032 | 2048/2/21
ARGENT-GLOBAL 11. 608874 415 583 64,256 | 2033/12/31
ARGENT-GLOBAL 2.5 1, 885 1, 185 130,560 | 2038/12/31
BOLIVARIAN REP OF VZLA - 1, 230 355 39,205 | 2023/5/7
BOLIVARIAN REP OF VZLA - 855 252 27,841 2024/10/13
BOLIVARIAN REP OF VZLA - 2,370 679 74,799 | 2028/5/7
COSTA RICA GOVERNMENT 7.158 535 538 59,365 | 2045/ 3 /12
CROATIA 6. 625 550 579 63,823 | 2020/ 7/14
CROATIA 6.375 850 901 99,296 | 2021/3/24
CROATIA 5.5 1,570 1,651 181,911 2023/4/4
CROATIA 6.0 1,215 1, 306 143,937 | 2024/1/26
DOMINICAN REPUBLIC 6.6 1,745 1, 849 203, 751 2024/1/28
DOMINICAN REPUBLIC 5.875 117 120 13,266 | 2024/4/18
DOMINICAN REPUBLIC 5.5 375 371 40,876 | 2025/1/27
DOMINICAN REPUBLIC 6.875 315 335 36,903 | 2026/ 1 /29
DOMINICAN REPUBLIC 7.45 445 477 52,602 | 2044/4 /30
DOMINICAN REPUBLIC 6.85 667 670 73,836 | 2045/1/27
EL SALVADOR GLOBAL 8.25 65 69 7,627 | 2032/4/10
EL SALVADOR GLOBAL 7.625 275 284 31,288 | 2034/9/21
FED REPUBLIC OF BRAZIL 4.625 200 183 20, 241 2028/1/13
FED REPUBLIC OF BRAZIL 5.625 450 393 43,326 | 2041/1/7
FEDERAL REP OF ETHIOPIA 6. 625 200 196 21, 641 2024/12/11
GABONESE REPUBLIC 6.95 460 445 49, 051 2025/6 /16
GOVERNMENT OF JAMAICA 7.875 455 517 56,964 | 2045/ 7 /28
HONDURAS GOVERNMENT 6.25 330 333 36,769 | 2027/1/19
HUNGARY 5.375 4,228 4,493 495,003 | 2023/2/21
INDONESTA GLOBAL 5.875 580 623 68,637 | 2024/1/15
INDONESIA GLOBAL 8.5 2,120 2,892 318,687 | 2035/10/12
INDONESTA GLOBAL 6.625 270 314 34,646 | 2037/2/17
ISLAMIC REP OF PAKISTAN 7.25 250 252 27,828 | 2019/4/15
IVORY COAST 5.375 585 563 62,050 [ 2024/ 7/23
IVORY COAST 6.375 245 238 26,323 | 2028/3/3
IVORY COAST 5.75 382 358 39,547 | 2032/12/31
IVORY COAST 6.125 2,050 1, 862 205,187 | 2033/6/15
KINGDOM OF JORDAN 6.125 400 385 42,509 | 2026/1/29
KINGDOM OF JORDAN 5.75 400 371 40,944 | 2027/1/31
KINGDOM OF JORDAN 7.375 235 213 23,520 | 2047/10/10
KINGDOM OF MOROCCO 4.25 1, 345 1, 349 148,685 | 2022/12/11
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[EffzES% | KINGDOM OF MOROCCO 5.5 326 338 37,273 | 2042/12/11
KSA SUKUK LTD 2. 894 870 846 93,267 | 2022/4/20
LEBANESE REPUBLIC 5.45 285 278 30,632 | 2019/11/28
LEBANESE REPUBLIC 6. 375 281 273 30,085 | 2020/3/9
LEBANESE REPUBLIC 5.8 230 219 24,207 | 2020/ 4 /14
LEBANESE REPUBLIC 8.25 224 221 24,423 | 2021/4 /12
MONGOLIA INTL BOND 10. 875 365 411 45,349 | 2021/4/6
MONGOLIA INTL BOND 5. 625 380 368 40,551 | 2023/5/1
OMAN GOV INTERNTL BOND 3.625 580 564 62,158 | 2021/6/15
OMAN GOV INTERNTL BOND 3.875 595 576 63,484 | 2022/3/8
OMAN GOV INTERNTL BOND 4.125 825 791 87,188 | 2023/1/17
OMAN GOV INTERNTL BOND 5.375 1,005 964 106,260 | 2027/3/8
OMAN GOV INTERNTL BOND 5. 625 875 840 92,563 | 2028/1/17
OMAN GOV INTERNTL BOND 6.5 400 371 40,960 | 2047/3/8
OMAN GOV INTERNTL BOND 6.75 1,215 1,150 126,697 | 2048/ 1 /17
PERUSAHAAN PENERBIT SBSN 4.15 425 409 45,120 | 2027/3/29
PERUSAHAAN PENERBIT SBSN 4.4 890 869 95,787 | 2028/3/1
REPUBLIC OF ANGOLA 8.25 475 488 53,838 | 2028/5/9
REPUBLIC OF ANGOLA 9. 375 475 499 55,020 | 2048/5/8
REPUBLIC OF ARGENTINA 6. 875 615 629 69,391 | 2021/4 /22
REPUBLIC OF ARGENTINA 7.5 290 294 32,417 | 2026/ 4 /22
REPUBLIC OF ARGENTINA 6. 875 2,710 2, 636 290,401 | 2027/1/26
REPUBLIC OF ARGENTINA 7.625 300 280 30,899 | 2046/ 4 /22
REPUBLIC OF ARGENTINA 6. 875 140 121 13,417 | 2048/1/11
REPUBLIC OF ARGENTINA 7.125 70 61 6,760 | 2117/6/28
REPUBLIC OF ARMENIA 7.15 900 959 105,697 | 2025/ 3 /26
REPUBLIC OF AZERBAIJAN 4.75 3,175 3,143 346,247 | 2024/3/18
REPUBLIC OF AZERBAIJAN 3.5 1, 640 1,362 150,110 | 2032/9/1
REPUBLIC OF ECUADOR 10. 75 200 211 23,277 | 2022/ 3/28
REPUBLIC OF ECUADOR 7.95 200 189 20,828 | 2024/ 6 /20
REPUBLIC OF ECUADOR 9.65 470 466 51,417 | 2026/12/13
REPUBLIC OF ECUADOR 9. 625 345 342 37,756 | 2027/6/2
REPUBLIC OF ECUADOR 8.875 200 190 21,013 | 2027/10/23
REPUBLIC OF EL SALVADOR 7.375 145 150 16,532 | 2019/12/1
REPUBLIC OF GHANA 8.125 490 512 56,488 | 2026/1/18
REPUBLIC OF GHANA 7.625 480 479 52,835 | 2029/5/16
REPUBLIC OF GHANA 10. 75 705 867 95,580 | 2030/10/14
REPUBLIC OF GHANA 8. 627 385 385 42,427 | 2049/6/16
REPUBLIC OF HUNGARY 6. 375 3,370 3, 609 397,638 | 2021/3/29
REPUBLIC OF INDONESIA 3.7 855 845 93,142 | 2022/1/8
REPUBLIC OF INDONESIA 4.75 1,485 1,514 166,887 | 2026/1/8
REPUBLIC OF INDONESIA 4.35 610 604 66,573 | 2027/1/8
REPUBLIC OF INDONESIA 3.85 200 190 21,025 | 2027/7/18
REPUBLIC OF INDONESIA 7.75 1,996 2, 602 286,669 | 2038/1 /17
REPUBLIC OF INDONESIA 5.125 790 784 86,373 | 2045/1/15
REPUBLIC OF INDONESIA 5.25 810 814 89,700 | 2047/1/8
REPUBLIC OF KENYA 5.875 255 256 28,264 | 2019/6 /24
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[Ef#zFE% | REPUBLIC OF KENYA 7.25 280 279 30,826 | 2028/2/28
REPUBLIC OF KENYA 8.25 225 222 24,461 | 2048/ 2/28
REPUBLIC OF NIGERIA 5.125 400 400 44,072 | 2018/7/12
REPUBLIC OF NIGERIA 6.5 925 906 99,817 | 2027/11/28
REPUBLIC OF NIGERIA 7.143 270 267 29,472 | 2030/ 2 /23
REPUBLIC OF NIGERIA 7.875 725 751 82,757 | 2032/2/16
REPUBLIC OF NIGERIA 7.696 235 233 25,763 | 2038/2/23
REPUBLIC OF NIGERIA 7.625 200 194 21,397 | 2047/11/28
REPUBLIC OF PANAMA 4.5 730 712 78,506 | 2050/ 4 /16
REPUBLIC OF PARAGUAY 4.625 675 685 75,473 | 2023/1/25
REPUBLIC OF PARAGUAY 5.0 200 203 22,445 | 2026/ 4 /15
REPUBLIC OF PARAGUAY 6.1 250 260 28,744 | 2044/ 8 /11
REPUBLIC OF PARAGUAY 5.6 200 198 21,866 | 2048/ 3/13
REPUBLIC OF SENEGAL 6.25 625 625 68,927 | 2024/ 7 /30
REPUBLIC OF SENEGAL 6.25 1,030 940 103,650 | 2033/5 /23
REPUBLIC OF SENEGAL 6.75 700 619 68,220 | 2048/3/13
REPUBLIC OF SERBIA 7.25 1,115 1,219 134,285 | 2021/9/28
REPUBLIC OF SOUTH AFRICA 5.875 655 680 75,000 | 2025/9/16
REPUBLIC OF SOUTH AFRICA 4.85 1,055 1,009 111,183 | 2027/9/27
REPUBLIC OF SOUTH AFRICA 4.3 880 799 88,093 | 2028/10/12
REPUBLIC OF SOUTH AFRICA 5.875 565 572 63,064 | 2030/ 6 /22
REPUBLIC OF SOUTH AFRICA 6.3 340 341 37,659 | 2048/ 6 /22
REPUBLIC OF SRI LANKA 6.0 685 691 76,121 | 2019/1/14
REPUBLIC OF SRI LANKA 6.25 362 368 40,591 | 2020/10/ 4
REPUBLIC OF SRI LANKA 6.85 1,875 1,867 205,747 | 2025/11/ 3
REPUBLIC OF SRI LANKA 6. 825 200 197 21,781 | 2026/7/18
REPUBLIC OF SRI LANKA 6.2 2,030 1,925 212,134 | 2027/5/11
REPUBLIC OF SRI LANKA 6.75 200 195 21,587 | 2028/4/18
REPUBLIC OF TURKEY 5. 625 1,285 1, 280 141,062 | 2021/3/30
REPUBLIC OF TURKEY 4. 875 500 440 48,510 | 2026/10/ 9
REPUBLIC OF TURKEY 6.0 1,015 955 105,256 | 2027/ 3 /25
REPUBLIC OF TURKEY 4. 875 745 549 60,584 | 2043/4 /16
REPUBLIC OF TURKEY 5.75 1,530 1,226 135,102 | 2047/5/11
REPUBLIC OF VENEZUELA - 1,325 395 43,598 | 2038/3/31
REPUBLIC OF ZAMBIA 8.97 535 465 51,318 | 2027/7/30
REPUBLICA ORIENT URUGUAY 4,975 505 489 53,961 | 2055/4 /20
RUSSIAN FEDERATION 4.25 200 193 21,263 | 2027/6/23
RUSSIAN FEDERATION 4,375 800 771 85,040 | 2029/ 3/21
RUSSIAN FEDERATION 5. 625 1, 200 1,229 135,487 | 2042/4/4
RUSSIAN FEDERATION 5.875 200 211 23,255 | 2043/ 9/16
RUSSIAN FEDERATION 5.25 2, 800 2,653 292,305 | 2047/6 /23
SAUDI INTERNATIONAL BOND 2.375 735 706 77,865 | 2021/10/26
SAUDI INTERNATIONAL BOND 2.875 935 897 98,828 | 2023/3/4
SAUDI INTERNATIONAL BOND 4.0 295 292 32,185 | 2025/4 /17
SAUDI INTERNATIONAL BOND 4.5 640 632 69,647 | 2030/ 4 /17
SAUDI INTERNATIONAL BOND 4,625 405 370 40,786 | 2047/10/ 4
STATE OF ISRAEL 4.5 470 475 52,343 | 2043/1 /30
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[Efi7i % | STATE OF QATAR 3.875 465 465 51,267 | 2023/4 /23
STATE OF QATAR 4.5 235 234 25,822 | 2028/4 /23

STATE OF QATAR 5.103 1,585 1,561 171,984 | 2048/ 4 /23

TAJIKISTAN INT BOND 7.125 255 229 25,284 | 2027/9/14

TURKEY GLOBAL 5.75 2, 520 2,438 268,639 | 2024/ 3 /22

TURKEY GLOBAL 7.375 835 865 95,302 | 2025/2/5

UKRAINE GOVERNMENT 7.75 438 424 46,816 | 2027/9/1

UKRAINE GOVERNMENT 7.375 911 837 92,266 | 2032/9/25

UKRAINE GOVERNMENT REGS 7.75 224 229 25,325 | 2021/9/1

UKRAINE GOVERNMENT REGS 7.75 258 262 28,867 | 2022/9/1

UKRAINE GOVERNMENT REGS 7.75 273 275 30,315 | 2023/9/1

UKRAINE GOVERNMENT REGS 7.75 458 449 49,540 | 2025/9/1

UKRAINE GOVERNMENT REGS 7.75 318 308 33,983 | 2026/9/1

UNITED MEXICAN STATES 6. 05 236 252 27,804 | 2040/1 /11

UNITED MEXICAN STATES 4.75 2,700 2,458 270,844 | 2044/3/8

HhJ5#7E% | CITY OF BUENOS AIRES 8.95 720 754 83,138 | 2021/2/19
CITY OF BUENOS AIRES 7.5 600 587 64,729 | 2027/6/1

PROVINCIA DE BUENOS AIRE 9.95 190 202 22,354 | 2021/6/9

PROVINCIA DE BUENOS AIRE 9.125 410 431 47,480 | 2024/3/16

PROVINCIA DE BUENOS AIRE 7.875 155 148 16,345 | 2027/6/15

PROVINCIA DE CORDOBA 7.125 330 328 36,218 | 2021/6/10

H5ERMEE % | ABU DHABI NATIONAL ENERG 4.875 200 199 21,974 | 2030/ 4 /23
(X< &@tf) | BANCO CENTRAL COSTA RICA 5. 625 200 172 18,986 | 2043/4 /30
ESKOM HOLDINGS LIMITED 6.75 364 359 39,640 | 2023/8/6

OFFICE CHERIFIEN DES PHO 6.875 605 651 71,805 | 2044/ 4 /25

PETRONAS CAPITAL LTD 3.5 455 442 48,694 | 2025/3/18

SOUTHERN GAS CORRIDOR 6.875 905 981 108, 142 | 2026/ 3 /24

@A % | ABU DHABI CRUDE OIL 3.65 365 339 37,349 | 2029/11/ 2
(AUBEEMES) | AZURE POWER ENERGY LTD 5.5 200 187 20,613 | 2022/11/3
BANCO DO BRASIL (CAYMAN) 4.875 225 217 23,992 | 2023/4/19

BANCO DO BRASIL (CAYMAN) 4. 625 265 248 27,324 | 2025/1/15

BBVA BANCOMER SA TEXAS 5.125 250 224 24,731 | 2033/1/18

CNAC SYNBRIDGE COMP 5.0 1,730 1,751 192,959 | 2020/5/5

CODELCO INC 3.625 345 326 35,939 | 2027/8/1

ECOPETROL SA 5.875 305 323 35,681 | 2023/9/18

EMPRESA NACTONAL DEL PET 4.5 200 176 19,465 | 2047/9/14

GERDAU TRADE INC 4.875 225 210 23,218 | 2027/10/24

GREENKO DUTCH BV 5.25 200 185 20,401 | 2024/ 7 /24

HUNT OIL CO OF PERU 6.375 200 201 22,142 | 2028/6/1

IND & COMM BK OF CHINA 4.875 400 406 44,827 | 2025/9/21

ISRAEL ELECTRIC CORP LTD 5.0 415 424 46,802 | 2024/11/12

ISRAEL ELECTRIC CORP LTD 4.25 200 191 21,099 | 2028/8/14

KAZAGRO NATL MGMT HLDNG 4.625 1,185 1,147 126,378 | 2023/5 /24

KAZMUNAYGAS NATIONAL CO 3.875 465 458 50,486 | 2022/4 /19

KAZMUNAYGAS NATIONAL CO 4.4 225 223 24,629 | 2023/ 4 /30

KAZMUNAYGAS NATIONAL CO 5.375 1,070 1,067 117,591 | 2030/ 4 /24

KAZMUNAYGAS NATIONAL CO 6.375 965 970 106,899 | 2048/10/24
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Weim 2% | MINEJESA CAPITAL BV 4.625 200 184 20,361 | 2030/8/10

(BOREEMEE) | OFFICE CHERIFIEN DES PHO 5. 625 525 542 59,758 | 2024/ 4 /25

OFFICE CHERIFIEN DES PHO 4.5 935 901 99,345 | 2025/10/22

PEMEX PROJ FDG MASTER TR 6. 625 200 186 20,544 | 2038/6/15

PERU LNG SRL 5.375 845 839 92,433 | 2030/ 3/22

PERUSAHAAN LISTRIK NEGAR 5.45 200 203 22,382 | 2028/5/21

PERUSAHAAN LISTRIK NEGAR 6.15 200 203 22,419 | 2048/5 /21

PETROBRAS GLOBAL FINANCE 6.125 155 160 17,672 | 2022/1/17

PETROBRAS GLOBAL FINANCE 5. 999 482 438 48,344 | 2028/1/27

PETROBRAS GLOBAL FINANCE 5.75 1, 380 1,215 133,854 | 2029/2/1

PETROLEOS DE VENEZUELA S — 4,005 954 105,135 | 2026/11/15

PETROLEOS DE VENEZUELA S — 555 136 15,011 | 2027/4 /12

PETROLEOS DE VENEZUELA S — 1,430 348 38,397 | 2037/4/12

PETROLEOS MEXICA PEMEX 4.875 1,175 1,178 129,800 | 2022/ 1 /24

PETROLEOS MEXICANOS 5.375 75 76 8,418 | 2022/3/13

PETROLEOS MEXICANOS 6. 875 1,190 1,237 136,321 | 2026/8/4

PETROLEOS MEXICANOS 6.5 2,085 2, 090 230,257 | 2027/3/13

PETROLEOS MEXICANOS 6.75 4, 507 4,153 457,516 | 2047/9/21

PETROLEOS MEXICANOS 6.35 227 201 22,193 | 2048/ 2 /12

QATART DIAR FINANCE QSC 5.0 2,525 2, 599 286,353 | 2020/ 7 /21

SHIMAO PROPERTY HLDGS 4.75 200 191 21,094 | 2022/7/3

SHIMAO PROPERTY HLDGS 5.2 275 257 28,397 | 2025/1 /30

SINOPEC GRP OVERSEAS DEV 2.5 615 585 64,497 | 2022/9/13

SINOPEC GRP OVERSEAS DEV 3.625 1,715 1,646 181,411 | 2027/4 /12

STAR ENERGY GEOTHERMAL 6.75 200 187 20,644 | 2033/4 /24

STATE GRID OVERSEAS INV 2.25 865 847 93,352 | 2020/5/4

STATE GRID OVERSEAS INV 3.5 790 752 82,926 | 2027/5/4

STATE GRID OVERSEAS INV 4.25 900 900 99,201 | 2028/5/2

STATE OIL CO OF THE AZER 6.95 595 628 69,287 | 2030/ 3/18

TURKIYE VAKIFLAR BANKASI 5.75 210 190 21,002 | 2023/1/30

YPF REGS 6.95 210 198 21,910 | 2027/7/21

YPF SOCIEDAD ANONIMA 8.75 410 431 47,502 | 2024/4/4

YPF SOCIEDAD ANONIMA 8.5 455 472 52,102 | 2025/ 7 /28

YPF SOCIEDAD ANONIMA 7.0 624 537 59,185 | 2047/12/15

/I G 16,701, 239
o—n Ta—n Ta—n

TARYF | EffFES | REPUBLIC OF ARGENTINA 3.375 170 161 20,937 | 2023/1/15

REPUBLIC OF ARGENTINA 5.25 290 270 35,176 | 2028/1/15

REPUBLIC OF ARGENTINA 10. 76113 160 233 30,377 | 2033/12/31

AN [Efi3E% | ARAB REPUBLIC OF EGYPT 4.75 195 187 24,352 | 2026/4/16

ARAB REPUBLIC OF EGYPT 5. 625 185 175 22,779 | 2030/ 4 /16

E EfEZE% | KINGDOM OF MOROCCO 3.5 685 754 98,023 | 2024/ 6/19

Faz=U7 ﬁﬁfﬁi) BNQ CEN TUNISIA INT BOND 5. 625 971 977 126,967 | 2024/ 2 /17
PR\ S ERE

a=hRY- | [EEFES | IVORY COAST 5.25 265 263 34,237 | 2030/ 3/22

IVORY COAST 6. 625 285 280 36,410 | 2048/ 3 /22

N—~=7 | [EffFES | ROMANIA 2.875 531 543 70,602 | 2028/ 5/26
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N—~==7 | [EfEFES | ROMANIA 2.5 225 217 28,251 | 2030/2/8
ROMANTA 3.875 1, 149 1,185 154,022 | 2035/10/29
ROMANIA 3.375 105 100 13,074 | 2038/2/8
sa7F7 | EERES | CROATIA 3.0 505 535 69,508 | 2025/3 /11
CROATTA 3.0 815 827 107,484 | 2027/3/20
CROATTA 2.75 870 848 110,222 | 2030/1 /27
£ DAl [E{#FIES: | REPUBLIC OF SENEGAL 4.75 100 96 12,579 | 2028/3/13
N #t 995, 008
= TL—7 T—7
| [EfERES | RUSSIA GOVT BOND - OFZ 8.5 56, 740 62, 085 109,891 | 2031/9/17
s 3 109, 891
A RRTT Trer Trer
| Sl S | INDONESTA GOVERNMENT 7.875 5, 960, 000 6, 028, 540 48,228 | 2019/4/15
N 7t 48, 228
AXx o TAX aXY | TAXFaY
ﬁ%ﬁ;ﬁi) INTL FINANCE CORP — 44, 000 9, 460 51,273 | 2038/2/22
PR\ SRR
N 7t 51,273
ap BT Tapye7XY | Tapgrery
| [ESliEEnS | TITULOS DE TESORERII/L 3.3 490, 500 1, 289, 892 50,176 | 2027/3/17
N 7t 50, 176
~L— T T
| [EE Rl 25 | BONOS DE TESORERIA 5.2 1,385 1,425 48,132 | 2023/9/12
N 7t 48,132
M7 7Y% TR TR
[Ef7i% | REPUBLIC OF SOUTH AFRICA 8.0 6, 880 6, 343 55,002 | 2030/1 /31
REPUBLIC OF SOUTH AFRICA 6.25 9,115 6, 653 57,689 | 2036/ 3 /31
s 3 112, 691
& 7t 18, 116, 641
k FREHRBRRL . WIR ORI 2 D23 E O 4% EIE 72 EMAS OMEIC L ) MERFE L b DT,
kK - FPAGAE D BALRTIEE) 0 #C,
| RMEGIOREHMRER
% i sl = i LS
H j<3 il 5 j<3 #E
EWi=! EWi!
| e e | TNOTE (5YEAR) 3,840 -
H TBOND 486 —
TNOTE (10YEAR) — 3,613
Sk BN AT 1ZE) 0 5T,
kRSB BAAIT . IR ORI % 073 [E O % A EIS 78 BARS O MEIZ L 0 FEHRHE Lz b D TY,
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BRIv—CU @S 770 FID GEBH#EIRERER)
(20185 6 A 7 BB¥E)

i A _ e bt ES
iF il G| 54 =3
TH %
/N R 18,116, 641 90. 4
a—)b - m— L O 1,921,294 9.6
BB REM PR AR 20, 037, 935 100. 0

* BEROHNANNTE Y 5T,

* MHIRIZE T AOMER T (19, 434, 732T-M) OREEFEVEEREE (20,037, 935TH) 1ZxH3 5 HsRIF97. 0% T,
*AMERECEEL, WIRONHI 2 73 EH O K EG 7 BAS OMEIC L 0 FERFE L b 0T, Lk K=110. 16/, 1 kv F=24. 15[,
1—m=129. 871, 1b—7 =177, DLE7=0.008[, 17 LB F V=4 42/, 1AF aY=5 42, 120 EF72Y=0.0389M,

1Y v=33.76H, 17 F=8.67H,

OBk, 8. TARUVEEMBENKT wiger7e8E OIBIIEDIRR (201746 A8 B~20184E6 A 7 B)
H H ER.ES I H E )
A =]
n &E 24,988, 671, 862 (OO EE g 990, 901, 022
- 1,477,037, 017 SR 990, 287, 070
AR GRATA) 18, 116, 641, 498 T O AR G 766, 469
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F—RSUT
LEtE (BEEFR)
USD 200,000 AUS FINANCE PTY 6.875% 1/11/19 144A 200,000 202,000 0.09
USD 25,000 BARMINCO FIN PTY 6.625% 15/05/22 14 25,000 24,738 0.01
225,000 226,738 0.10
&t A=A U7 225,000 226,738 0.10
F—RMJT
TEE (BEEFR)
USD 200,000 JBS INVEST 7.75% 28/10/20 144A 200,000 206,000 0.09
200,000 206,000 0.09
i A= T 200,000 206,000 0.09
ININT
LEE (BEEFR)
USD 150,000 SILVERSEA CRUISE 7.25% 01/02/25 144 150,000 161,700 0.07
150,000 161,700 0.07
A RPAVANCS 150,000 161,700 0.07
NI —HHEE
TEtE(EESFR)
USD 600,000 DIGICEL LTD 6.75% 01/03/23  144A 581,999 597,720 0.26
USD 275,000 WEATHERFORD BERM 9.8750% 15/02/24 274,292 299,750 0.13
USD 250,000 AIRCASTLE LTD 5.125% 15/03/21 256,359 261,250 0.11
USD 250,000 AIRCASTLE LTD 4.125% 01/05/24 250,000 252,188 0.11
USD 200,000 DIGICEL LTD 6% 15/04/21 144A 194,400 198,000 0.09
USD 200,000 DIGICEL GP LTD 7.125% 01/04/22 144A 200,167 188,500 0.08
USD 125,000 AIRCASTLE LTD 6.25% 01/12/19 125,000 131,406 0.06
USD 125,000  VIKING CRUISES LTD 6.25% 15/5/25 14 125,188 128,750 0.06
USD 75,000 WEATHERFORD BERMUDA 7.75% 15/06/21 74,250 79,688 0.03
USD 75,000  VIK CRUISES L 5.8750% 15/09/27 144A 75,188 75,281 0.03
USD 65,000 AIRCASTLE LTD 5.5% 15/02/22 65,000 69,225 0.03
USD 50,000 WEATHERFORD BERMUDA 6.5% 01/08/36 40,750 43,000 0.02
2,262,593 2,324,758 1.01
B —FHE 2,262,593 2,324,758 1.01
b
EHEFIE
USD 100,000 BANK NOVA SCOTIA FRN 12/04/66 100,000 99,313 0.04
100,000 99,313 0.04
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RA A DAVE(PIK) &
USD 52,671 XPLORNET COMM PIK 9.625% 1/6/22 144 50,000 54,778 0.02

50,000 54,778 0.02

BEE (EE LRI
USD 675,000 BOMBARDIER INC 8.75% 01/12/21  144A 690,254 750,937 0.34
USD 600,000 TECK RESOURCES LTD 6.125% 01/10/35 550,779 673,499 0.30
USD 625,000 VALEANT PHARM 9.0000% 15/12/25 144A 620,537 642,968 0.28
USD 550,000 1011778 BC UL 5.0000% 15/10/25 144A 552,030 547,249 0.24
USD 525,000 MEG ENERGY CORP 6.375% 30/1/23 144A 456,999 456,749 0.20
USD 400,000  FIRST QUANTUM MIN 7.5% 01/04/25 144 401,000 427,875 0.19
USD 425,000 VPII ESCROW CORP 7.5% 15/07/21 144A 387,896 426,593 0.19
USD 370,000 NORTHWEST/DOM 7.1250% 01/11/22 144A 370,895 380,174 0.16
USD 350,000 GW HONOS SEC 8.75% 15/05/25 144A 347,473 379,749 0.16
USD 325,000 AIR CANADA 7.75% 15/04/21 144A 328,000 366,438 0.16
USD 375,000 VRX ESCROW 6.125% 15/4/25 144A 321,357 335,700 0.15
USD 340,000 MEG ENERGY CORP 6.5% 15/01/25 144A 337,638 332,350 0.14
USD 325,000 1011778 BC/NEWRED 4.625% 15/01/22 1 324,573 331,094 0.14
USD 325,000 BOMBARDIER INC 6% 15/10/22 144A 299,029 325,000 0.14
USD 350,000 VRX ESCROW 5.875% 15/05/23 144A 300,563 316,750 0.14
UsD 300,000 TASEKO MINES 8.7500% 15/06/22 144A 297,000 312,750 0.14
UsD 290,000 OPEN TEXT 5.625% 15/01/23 144A 290,000 300,875 0.13
USD 275,000 OPEN TEXT CORP 5.875% 01/06/26 144A 275,000 289,438 0.13
UsD 270,000 MATTAMY GROUP 6.5000% 01/10/25 144A 271,781 284,513 0.12
UsD 265,000 VALEANT PHARMA 7% 15/03/24 144A 265,000 282,556 0.12
USD 275,000 SEVEN GENS EN 5.3750% 30/09/25 144A 275,000 279,813 0.12
UsD 255,000 VIDEOTRON 5.125% 15/04/27 144A 255,000 263,288 0.11
UsD 250,000 GARDA WORLD SEC 7.25% 15/11/21 144A 252,875 255,625 0.11
USD 250,000 BOMBARDIER INC 6.125% 15/01/23 144A 228,531 252,188 0.11
USD 245,000 CLEARWATER SEAFOOD 6.875% 1/5/25 14 245,000 249,288 0.11
USD 225,000 BOMBARDIER IN 7.5000% 01/12/24 144A 225,000 236,250 0.10
USD 225,000 TECK RESOURCES LTD 4.75% 15/01/22 216,406 232,875 0.10
USD 225,000 CASCADES INC 5.75% 15/07/23 144A 225,000 231,750 0.10
USD 225,000 GARDA WORLD SEC 7.25% 15/11/21 144a 236,813 229,500 0.10
USD 225,000 COOKE/ALPHA 8.5000% 15/12/22 144A 218,381 228,375 0.10
USD 175,000 NOVA CHEMICALS CORP 5.25% 01/06/27 175,000 173,688 0.08
USD 150,000 PARAMOUNT RES 6.875% 30/06/23 144A 149,300 159,375 0.07
USD 150,000 BROOKFIELD RESID 6.5% 15/12/20 144A 150,000 152,625 0.07
USD 125,000 LG FINANCECO 5.875% 01/11/24  144A 125,000 132,813 0.06
USD 125,000 KINROSS GOLD CORP 5.125% 01/09/21 129,375 131,250 0.06
USD 125,000 IAMGOLD CORP 7% 15/04/25 144A 125,000 130,313 0.06
USD 125,000 PRECISION DRI 7.1250% 15/01/26 144A 125,000 129,688 0.06
USD 125,000  TRINIDAD DRIL 6.625% 15/02/25 144A 125,000 122,656 0.05
USD 100,000 BOMBARDIER IN 7.7500% 15/03/20 144A 110,000 107,750 0.05
USD 120,000 MEG ENERGY CORP 7% 31/03/24 144A 103,838 103,464 0.04
USD 100,000 CASCADES INC 5.5% 15/07/22 144A 100,000 102,000 0.04
USD 100,000  VERMILION EN 5.625% 15/03/25  144a 100,000 101,000 0.04
USD 85,000 GFL ENVIRONMENTAL 5.625% 01/05/22 1 85,000 87,975 0.04
USD 75,000  KISSNER GR HDG 8.375% 01/12/22 144A 75,469 77,250 0.03
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UsD 75,000 TECK RESOURCES LTD 4.5% 15/01/21 77,313 76,875 0.03
USD 75,000 TECK RESOURCES LTD 3.75% 01/02/23 73,125 75,090 0.03
USD 75,000 MOUNTAIN PROV 8.0000% 15/12/22 144A 73,494 74,625 0.03
USD 50,000 TECK RESOURCES LTD 6% 15/08/40 34,750 55,563 0.02
USD 50,000 PRECISION DRILL 7.7500% 15/12/23 WI 50,000 53,500 0.02
USD 50,000 BROOKFIELD RESID 6.375% 15/5/25 144 50,000 52,750 0.02
USD 51,000 PRECISION DRILL 6.5% 15/12/21 42,458 52,084 0.02
USD 50,000 PRECISION DRILLING 5.25% 15/11/24 50,000 48,750 0.02
USD 25,000 GOEASY LTD 7.8750% 01/11/22 144A 25,000 26,500 0.01
USD 25,000 TECK RESOURCES 5.2000% 01/03/42 25,438 25,188 0.01
USD 25,000 KINROSS GOLD 4.5000% 15/07/27 144A 25,000 25,188 0.01
USD 275,000 LIGHTSTREAM RESOUR 8.625% 1/2/20 14 273,625 24,063 0.01
USD 200,000 CONCORDIA HEALTH 9.5% 21/10/22 144A 154,129 20,000 0.01
USD 50,000 CONCORDIA HLTH COR 7% 15/04/23 144A 49,481 4,750 0.00
USD 400,000 SANJEL CORP 7.5% 19/06/19 353,500 40 0.00

13,101,105 12,949,022 5.62
Bt s 13,251,105 13,103,113 5.68
TFARVEE

ZTOMES

USD 150,000 TRANSOCEAN PROT 6.25% 01/12/24 144A 132,975 142,088 0.06
132,975 142,088 0.06

AFVTTITIZEDANE
USD 225,000 TRANSOCEAN INC STUP 3.8% 15/10/22 193,343 227,250 0.10
USD 75,000 TRANSOCEAN INC 7.35% 15/12/41 71,813 76,125 0.03

265,156 303,375 0.13

LTEtE(EESFER)

USD 450,000 NOBLE HLDG IN 7.8750% 01/02/26 144A 451,312 456,187 0.20
USD 475,000 NOBLE HDGS INTL 7.75% 15/01/24 451,101 439,968 0.19
USD 400,000 UPCB FINANCE IV 5.375% 15/1/25 144A 399,000 407,000 0.18
USD 335,000 TRANSOCEAN IN 7.5000% 15/01/26 144A 340,047 349,238 0.15
USD 400,000 TRANSOCEAN INC 6.8% 15/03/38 278,605 342,400 0.15
USD 325,000 NOBLE HLDGS INTL 5.25% 15/03/42 181,413 211,250 0.09
USD 200,000 SABLE INTL FIN 6.875% 01/08/22 144A 197,288 210,750 0.09
USD 200,000 WYNN MACAU LT 5.5000% 01/10/27 144A 200,000 200,500 0.09
USD 200,000 WYNN MACAU LT 4.8750% 01/10/24 144A 200,000 198,000 0.09
USD 125,000 PARK AEROSPAC 3.6250% 15/03/21 144A 125,000 120,000 0.05
USD 100,000 PARK AEROSPACE HDG 5.25% 15/08/22 1 100,438 98,750 0.04
USD 25,000 NOBLE HDGS INTL 6.2% 01/08/40 18,438 17,625 0.01
2,942,642 3,051,668 1.33
Bt A~ iR 3,340,773 3,497,131 1.52

PRI MY

LEHEEEEFE)

USD 50,000 NOKIA OYJ 3.3750% 12/06/22 49,750 48,895 0.02
49,750 48,895 0.02
BT TUR 49,750 48,895 0.02
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LTEE(EESFR)
USD 1,200,000 NUMERICABLE GRP 6% 15/05/22 144A 1,200,952 1,179,444 0.51
1,200,952 1,179,444 0.51
BT 1,200,952 1,179,444 0.51
)
RA A2 HAUR (PIK) &
USD 200,000 SCHAEFFLER VER PIK 4.5% 15/09/23 14 200,000 203,250 0.09
200,000 203,250 0.09
LEHEEEEFE)
USD 600,000 UNITYMEDIA KABEL 6.125% 15/01/25 14 602,750 630,000 027
USD 390,000 COMMERZBANK AG 8.125% 19/09/23 144A 457,181 464,676 0.20
USD 450,000 UNITYMEDIA KABEL 5% 15/01/25 144A 450,000 462,375 0.20
1,509,931 1,557,051 0.67
[ RN 1,709,931 1,760,301 0.76
TAILTUR
LTEE(EESFR)
USD 450,000 AERCAP IRELAND 4.625% 30/10/20 450,000 469,661 0.20
USD 435,000 ARDAGH PKG FIN 7.25% 15/05/24 144A 441,500 468,713 0.20
USD 400,000 ARDAGH PKG FIN 6% 15/02/25 144A 403,000 414,000 0.18
USD 200,000 ARDAGH PKG FIN 4.25% 15/09/22  144A 200,000 201,440 0.09
1,494,500 1,553,814 0.67
BETANLTUR 1,494,500 1,553,814 0.67
=P
LTEE(EESFR)
USD 400,000 SOFTBANK GROUP 4.5% 15/04/20  144A 414,500 405,280 0.18
414,500 405,280 0.18
aEtEA 414,500 405,280 0.18
S—T—
LEHEEEEFE)
USD 665,000 DELPHI JERSEY 5.0000% 01/10/25 144A 661,675 663,338 0.29
661,675 663,338 0.29
B 661,675 663,338 0.29
oI NG
RA A2 HAUR (PIK) &
USD 800,000 ARD FIN SA PIK 7.125% 15/09/23 WI 816,000 836,000 0.36
USD 200,000 ARD SECURITIES PIK 31/01/23 144A 200,000 206,750 0.09
1,016,000 1,042,750 0.45
ATFVTTITIZEANE
USD 170,000 ARCELORMITTAL STUP 15/10/39 198,108 219,300 0.10
USD 20,000 ARCELORMITTAL 6.75% 01/03/41 22,500 25,350 0.01
220,608 244,650 0.11

— 138 —



I LG INF IR —Tv—X TR T —KE/ A A —)LR-7R>KFFC/FD

S . —
it T i L T i
LEE (BEEFR)
USD 900,000 ALTICE SA 7.75% 15/05/22  144A 904,874 863,999 0.38
USD 630,000 CAMELOT FINANCE 7.875% 15/10/24 144 631,406 670,950 0.29
USD 650,000 INTELSAT JACK 9.7500% 15/07/25 144A 655,688 598,000 0.26
USD 225,000 ALTICE FIN SA 6.625% 15/02/23 144A 234,563 228,375 0.10
USD 286,000 INTELSAT CONNECT 12.5% 1/04/22 144A 346,342 220,220 0.10
USsD 200,000 ALTICE US FINII 7.75% 15/7/25 144 198,275 217,500 0.09
USD 200,000 FOUR FINANCE SA 10.75% 01/05/22 144 200,000 213,000 0.09
USD 200,000 INEOS GROUP HDGS 5.625% 01/08/24 14 200,000 205,250 0.09
USD 200,000 COVERIS HDGS SA 7.875% 01/11/19 144 200,000 198,000 0.09
USD 180,000 DANA FIN LUX SARL 5.75% 15/4/25 144 180,000 189,450 0.08
USsD 175,000 TR OP/ TR FI 5.3750% 01/09/25 144A 175,000 179,375 0.08
USD 125,000 TELECOM ITALIA CAP 7.721% 04/06/38 160,435 162,188 0.07
USD 352,000 INTELSAT LUX 7.75% 01/06/21 212,212 160,160 0.07
USD 163,000 INTELSAT LUX 6.75% 01/06/18 118,144 159,740 0.07
USD 125,000 MALLINCKRODT FIN 5.625% 15/10/23 14 125,000 106,875 0.05
USD 70,000 TELECOM IT CAP 6.3750% 15/11/33 78,675 80,500 0.03
USsD 45,000 TELECOM ITALIA CAP 7.2% 18/07/36 54,300 55,913 0.02
USD 50,000 INTELSAT JACK 8% 15/02/24 144A 51,144 52,375 0.02
USD 20,000 TELECOM ITALIA CAP 6% 30/09/34 22,300 22,250 0.01
4,748,358 4,584,120 1.99
St TAY 5,984,966 5,871,520 2.55
I—IvILEE
LEE (BEEFE)
USD 250,000 NAVIOS MARITIME 8.125% 15/11/21 144 252,890 213,125 0.09
USD 150,000 NAVIOS MARITIME 7.375% 15/1/22 144A 150,000 123,750 0.05
402,890 336,875 0.14
B
- 8,657 SEASPAN CORP PFD 6.375% 30/04/19 216,579 219,455 0.10
216,579 219,455 0.10
Bt —v LR 619,469 556,330 0.24
A¥0
LEtE (BEEFR)
USD 200,000 CEMEX SAB DE CV 7.75% 16/04/26 144A 199,972 225,900 0.10
USD 200,000 CEMEX SAB DE CV 5.7% 11/1/25 144A 200,000 210,524 0.09
399,972 436,424 0.19
BEt AR 399,972 436,424 0.19
r548
LEE (BEEFR)
USD 365,000 ZIGGO BOND FIN 6% 15/01/27 144A 356,938 358,612 0.15
USD 315,000 ZIGGO SEC 5.5% 15/01/27 144A 312,000 311,850 0.14
USD 250,000 CONSTELLIUM NV 5.75% 15/05/24 144A 250,000 255,625 0.11
USD 200,000 VTR FIN 6.875% 15/01/24 144A 200,000 210,500 0.09
USD 200,000 NXP BV/NXP FD 4.625% 15/06/22 144A 215,000 208,250 0.09
UsD 200,000 LBC TANK TERM 6.875% 15/05/23 144A 200,000 208,000 0.09
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UsD 200,000 ALPHA 3 BV US BID 6.25% 01/02/25 14 200,000 204,750 0.09
USD 200,000 NXP BV/NXP FD 4.125% 15/06/20 144A 201,250 204,216 0.09
USD 200,000 NXP BV/NXPFD 3.75% 01/06/18  144A 204,376 200,480 0.09
USD 200,000 ZIGGO BONG FIN 5.875% 15/01/25 144A 200,000 198,000 0.09
USD 25,000 CLEAR CHANNEL 8.7500% 15/12/20 144A 26,000 26,219 0.01

2,365,564 2,386,502 1.04
it ATH 2,365,564 2,386,502 1.04
Iz —

LEHEEEEFE)

USD 155,000 AKER BP ASA 6.0000% 01/07/22 144A 155,000 161,975 0.07
155,000 161,975 0.07
Bty z— 155,000 161,975 0.07

AALR

EEREAE

USD 200,000 CREDIT SUISSE GR FRN 29/12/49 144A 188,750 216,178 0.09
188,750 216,178 0.09
Bt AR 188,750 216,178 0.09

MEDFS

EEREAE
USD 750,000 RBS FRN 29/03/49 U 621,280 762,149 0.33
USD 400,000 BARCLAYS BK PLC FRN 29/12/49 402,486 417,356 0.18
USD 389,000 BARCLAYS BANK PLC FRN 10/04/23 392,242 391,529 0.17
USD 195,000 LLOYDS BK GR PLC FRN 21/05/66 144A 223,763 232,050 0.10
USD 200,000 RBS FRN 29/12/49 200,000 211,750 0.09
USD 110,000 LLOYDS BK GR PLC FRN 01/04/66 144A 125,125 129,388 0.06

1,964,896 2,144,222 0.93

LEHEEEEFE)

USD 835,000 RBS 6.125% 15/12/22 907,904 907,296 0.40
USD 810,000 KIRS MIDCO 3 8.6250% 15/07/23 144A 810,000 838,350 0.36
USD 400,000 ANGLO AMERICAN 4.125% 27/09/22 144A 337,500 410,033 0.18
USD 400,000 VIRGIN MEDIA FIN 5.75% 15/01/25 144 385,500 402,000 0.17
USD 275,000 VIRGIN MEDIA SEC 5.25% 15/01/26 144 268,813 278,094 0.12
USD 200,000 LYNX/VMED 6.375% 15/04/23 144A 208,500 206,000 0.09
USD 200,000 VIRGIN MEDIA SEC 5.5% 15/01/25 144A 209,500 203,940 0.09
USD 200,000 TULLOW OIL 6% 01/11/20 144A 182,500 202,000 0.09
USD 100,000 TRONOX FINANC 5.7500% 01/10/25 144A 100,000 102,250 0.04
USD 75,000 INMARSAT FIN 6.5% 01/10/24 144A 75,000 75,750 0.03
USD 100,000 ENSCO PLC 5.75% 01/10/44 59,000 70,469 0.03
USD 50,000 ENSCO PLC 7.7500% 01/02/26 50,000 49,875 0.02
3,594,217 3,746,057 1.62

BEEAFUR 5,559,113 5,890,279 2.55
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USD 18,225 GLOBAL AVIATION FRN 13/01/18 2ND TL 98,083 2 0.00
98,083 2 0.00
B
USD 245,000 DISH NET CORP CV 3.375% 15/08/26 14 284,430 260,389 0.11
USD 50,000 CHESAPEAKE ENER CV 5.5% 15/09/26 14 50,000 45,929 0.02
USD 25,000 DENBURY RE CV 5.0000% 15/12/23 144A 15,979 21,250 0.01
350,409 327,568 0.14
ZREFIE
USD 1,350,000 BANK OF AMERICA CORP FRN 23/10/49 Z 1,369,154 1,511,257 0.66
USD 950,000  CITIGROUP INC FRN 29/12/49 HYBRID 947,378 998,687 0.43
USD 625,000 SUMMIT MIDSTREAM FRN 15/06/66 A 625,450 650,937 0.28
USD 475,000 BANK OF AMERICA CORP FRN 29/09/49 X 474,688 513,247 0.22
USD 450,000 JP MORGAN CHASE & CO FRN 29/12/49 U 450,563 477,563 0.21
USD 190,000 ENERGY TRANSFER FRN 15/02/66 A 190,000 190,000 0.08
USD 190,000 ENERGY TRANSFER FRN 15/02/66 B 190,000 189,986 0.08
USD 175,000 GOLDMAN SACHS FRN 29/12/49 L 178,563 180,250 0.08
USD 175,000 JPMORGAN CHASE CO FRN 29/12/49 V 174,045 177,480 0.08
USD 150,000 GOLDMAN SACHS FRN 31/12/49 M 150,438 154,425 0.07
USD 150,000 JP MORGAN CHASE & CO FRN 29/12/49 Q 148,338 153,287 0.07
USD 125,000 BANK OF AMERICA FRN 29/12/49 DD 125,000 140,234 0.06
USD 125,000 CITIGROUP INC FRN 29/12/49 T 125,000 135,938 0.06
USD 125,000 JP MORGAN CHASE & CO FRN 29/12/49 R 125,000 132,511 0.06
USD 125,000  CITIGROUP INC FRN 29/12/49 Q 125,000 130,866 0.06
UsD 125,000 CHARLES SCHWAB FRN 01/06/66 125,000 123,906 0.05
UsD 100,000 PLAINS ALL AMER FRN 15/11/65 B 100,000 100,375 0.04
USD 75,000 JP MORGAN CHASE & CO FRN 29/01/49 79,594 84,049 0.04
UsD 75,000 WELLS FARGO & CO FRN 29/12/49 S 75,000 79,454 0.03
uUsD 39,025 MOOD MEDIA BR FRN 01/07/24 144A 75,000 38,830 0.02
USD 25,000 JP MORGAN CHASE & CO FRN 29/10/49 25,000 26,672 0.01
UsD 25,000 GEN MOTORS FIN FRN 30/03/66 A 25,000 25,813 0.01
5,903,211 6,215,767 2.70
EEAE
-- 9,383  AVAYA HOLDINGS C 0 192,351 0.09
-- 8,775  UCI HOLDINGS INC COMMON STOCK 139,813 153,563 0.08
-- 2,546 PEABODY ENERGY CORP 26,054 102,629 0.04
-- 2,599  LINN ENERGY INC NEW NPV 29,239 101,881 0.04
-- 3,543 BONANZA CREEK ENERGY INC 102,880 99,275 0.04
-- 4,157  NINE POINT ENERGY HDG DUMMY 227,217 51,963 0.02
- 1,636  VISTRA ENERGY CORP 83,621 31,329 0.01
-- 30 HOLDCO MEMBERSHIP INTERESTS 0 23,674 0.01
-- 8,789  DENBURY RESOURCES INC 33,129 21,797 0.01
-- 113,863 HOLDCO COMMON STOCK RBR DUMMY 104,839 17,079 0.01
-- 20,968  NII HOLDINGS INC 608,354 12,790 0.01
- 13,125 MOOD MEDIA CORP 0 12,141 0.01
-- 10,714  MOOD MEDIA CORPORATION R/B/R DUMMY 8,571 9,910 0.00
-- 13,075 HERCULES OFFSHORE INC ESC 574,107 9,806 0.00
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-- 450  MIDSTATES PETROLEUM CO INC 451,714 7,466 0.00
-- 3,265 WARREN RESOURCES INC 0 3,265 0.00
- 13,380  IPAYMENT COMMON SHARES 0 2,007 0.00
- 1,844  BLUESTEM GROUP INC 37,360 1,475 0.00
2,426,898 854,401 0.37
ZoftE%
USD 25,000 US AIRWAYS 6.75% 2012-2B 03/12/22 19,314 20,941 0.01
USD 282,822 ITHEART COMM INC PIK 14% 01/02/21 103,250 18,383 0.01
USD 25,000 CONTL AIRLINES 12-2 5.5% 29/04/22 B 15,883 16,452 0.00
USD 277,250 THEART COMM INC PIK 14% 1/2/21 ESC 0 0 0.00
138,447 55,776 0.02
RA-A2-DAVE(PIK) &
USD 775,000 HUB HOLDINGS PIK 8.125% 15/07/19 14 775,406 776,937 0.34
USD 550,000 VERTIV INT HOLD PIK 12% 15/02/22 14 539,000 589,875 0.26
USD 455,000 POLARIS INT PIK 01/12/22 144A 456,625 473,769 0.21
USD 300,000 INFOR SOFT PIK 7.125% 01/05/21 144A 294,393 305,250 0.13
USD 63,000 TOPS HDGS II PIK 9.5% 15/06/18 62,370 53,708 0.02
USD 50,000 BOXER PARENT CO PIK 9% 15/10/19 144 49,875 50,163 0.02
USD 12,755 SORENSON COMM PIK 31/10/20 144A 13,329 12,635 0.01
USD 26,171  BI-LO LLC/FIN PIK 8.625% 15/9/18 14 24,750 10,468 0.00
USD 7,479  SORENSON COMM PIK 31/10/21 144A 7,645 7,629 0.00
2,223,393 2,280,434 0.99
54
-- 2,141  VISTRA ENERGY CORP RIGHT RTS 0 1,873 0.00
0 1,873 0.00
RATYITVTIZINE
USD 625,000 MURPHY OIL CORP 3.7% 01/12/22 498,185 628,125 0.28
USD 445,000 CRESTWOOD MID 6.25% 01/04/23 WI 418,638 462,800 0.20
USD 360,000 A SCHULMAN INC STUP 6.875% 01/06/23 360,000 379,800 0.16
USD 325,000 ENDO FIN LLC/FIN 5.375% 15/01/23 1 319,250 253,906 0.11
USD 150,000 TERRAFORM GLOBAL 9.75% 15/08/22 144 146,337 166,125 0.07
USD 175,000  RITE AID CORP 6.875% 15/12/28 168,338 140,875 0.06
USD 125,000 SOUTHWESTERN ENERGY 4.95% 23/01/25 124,106 126,875 0.06
2,034,854 2,158,506 0.94
BEHE (B LRI
USD 1,425,000 SPRINT CAPITAL 8.75% 15/03/32 1,672,428 1,667,249 0.73
USD 1,620,000 CALIFORNIA RES 8% 15/12/22 144A 1,286,396 1,368,899 0.60
USD 1,250,000  ALLY FINANCIAL INC 5.125% 30/09/24 1,243,105 1,321,874 0.58
USD 1,200,000 LTF MERGER 8.5% 15/06/23 144A 1,190,162 1,265,999 0.56
USD 1,130,000 CCO HDGS LLC 5.75% 15/02/26 144A 1,149,931 1,167,430 0.52
USD 1,005,000 HARLAND CLARKE 9.25% 01/03/21 144A 970,352 1,035,149 0.46
USD 975,000 TRANSDIGM INC 6% 15/07/22 963,558 996,937 0.44
USD 925,000 SPRINT CORP 7.25% 15/09/21 940,384 985,124 0.44
USD 920,000 MIDCONTINENT COM 6.875% 15/08/23 14 936,143 975,199 0.43
USD 881,000 MGM RESORTS INTL 8.625% 01/02/19 1,011,726 927,252 0.41
USD 805,000 US CONCRETE INC 6.375% 01/06/24 822,949 863,603 0.38
USD 790,000  HESS INF / F15.6250% 15/02/26 144A 789,999 801,849 0.36
USD 935,000 FRONTIER COMM 10.5% 15/09/22 925,694 773,712 0.35
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USD 725,000 T-MOBILE USA 6.625% 01/04/23 772,562 753,310 0.34
USD 700,000 NCR CORP 6.375% 15/12/23 728,589 734,999 0.32
USD 710,000  FIRST DATA CORP 5.75% 15/01/24 144A 730,874 734,849 0.32
USD 700,000 HCAINC 5.375% 01/02/25 703,031 714,874 0.31
USD 650,000 ENERGY TRANSFER EQ 7.5% 15/10/20 653,971 713,374 0.31
USD 675,000 ZAYO GROUP LLC/CAP 6% 01/04/23 679,593 705,340 0.31
USD 670,000  VINE OIL & GA 8.7500% 15/04/23 144A 663,299 673,349 0.29
USD 650,000 INFOR US INC 6.5% 15/05/22 W1 640,827 671,534 0.29
USD 645,000 LEVEL3 COMM 5.75% 01/12/22 W1 645,283 651,449 0.28
USD 655,000 CLEAR CHAN WLD 7.625% 15/3/20 WI-B 649,605 650,087 0.28
USD 625,000 BWAY HDGS CO 7.25% 15/04/25 144a 625,749 649,999 0.28
USD 625,000 HOCKEY MERG 7.875% 01/10/21 144A 640,155 648,437 0.28
USD 630,000 VERITAS US 10.5% 01/02/24 144A 654,649 641,024 0.28
USD 625,000 ICAHN ENTER 6% 01/08/20 618,412 640,624 0.28
USD 590,000 ALLIANCE RES OP/FIN 7.5% 1/05/25 14 597,649 634,987 0.28
USD 600,000 CCO HDGS LLC/CAP 5.75% 01/09/23 583,874 616,499 0.27
USD 610,000 CHESAPEAKE ENERGY 8% 15/01/25 144A 616,478 614,574 0.27
USD 575,000 DONNELLEY FIN 8.25% 15/10/24 WI 579,899 607,702 0.26
USD 575,000  PRISO ACQ CORP 9% 15/05/23 144A 574,999 607,343 0.26
UsD 595,000 CHURCHILL DOW 4.7500% 15/01/28 144A 594,799 586,818 0.25
USD 577,000 NATIONSTAR MORT 6.5% 01/06/22 561,203 582,769 0.25
USD 575,000 BMC SOFTWARE 8.125% 15/07/21  144A 521,858 575,057 0.25
uUsD 525,000  SCIENTIFIC GAMES INTL 10% 01/12/22 487,354 575,032 0.25
USD 575,000 CRC ESCROW IS 5.2500% 15/10/25 144A 574,969 573,562 0.25
USD 530,000 ENGILITY CORP 8.8750% 01/09/24 552,675 571,392 0.25
USD 550,000 BUILD MAT CORP 5.375% 15/11/24 144A 550,000 569,249 0.25
USD 575,000 CENTURYLINK INC 6.75% 01/12/23 w 554,333 559,187 0.24
USD 525,000 HUGHES SATELLITE 6.625% 01/08/26 525,000 555,187 0.24
USD 530,000 MIRCON TECH INC 5.25% 15/01/24 144A 514,438 551,199 0.24
USD 525,000 RSIHOME PROD INC 6.5% 15/3/23 144A 529,938 549,937 0.24
USD 485,000  VIZIENT INC 10.375% 01/03/24  144A 511,075 546,837 0.24
USD 1,000,000 MURRAY ENERGY 11.25% 15/04/21 144A 743,989 539,999 0.23
USD 520,000  USIS MERGER SUB 6.875% 01/05/25 144 520,000 530,399 0.23
USD 525,000 NAVIENT CORP 5.875% 25/10/24 520,144 528,280 0.23
USD 495,000 NCIBUILDING SYS 8.25% 15/01/23 144 521,063 525,689 0.23
USD 515,000 CCO HDGS LLC/CAP 5.125% 15/02/23 533,906 523,368 0.23
USD 525,000 VALEANT PHARMA 7.25% 15/07/22 144A 503,646 523,030 0.23
USD 495,000 ORBCOMM INC 8% 01/04/24 144A 495,000 520,987 0.23
USD 500,000 FREEPORT-MCMORAN 6.7500% 01/02/22 * 383,875 517,499 0.22
USD 515,000 UNITED RENTAL NA 4.8750% 15/01/28 515,000 515,669 0.22
USD 505,000 NEXTERA ENERG 4.2500% 15/09/24 144A 505,000 507,524 0.22
USD 475,000 SCOTTS MIRACLE 6% 15/10/23 476,969 501,694 0.22
USD 500,000 CEQUEL COM HLD 5.125% 15/12/21 144A 448,063 501,249 0.22
USD 470,000 BEACON ROOF 6.375% 01/10/23 470,000 499,374 0.22
USD 500,000 VALEANT PHARMA 6.75% 15/08/21  144A 476,875 494,999 0.21
USD 475,000 ITALICS MERGER 7.125% 15/07/23 144A 475,000 489,154 0.21
USD 465,000 CBS RADIO INC 7.25% 01/11/24  144A 482,356 488,249 0.21
USD 475,000 MOHEGAN TRIBAL 7.875% 15/10/24 144A 483,245 486,874 0.21
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USD 450,000 BOYD GAMING CORP 6.375% 1/4/26 ~ WI 464,389 481,499 0.21
USD 475,000 CITGO PETROLEUM 6.25% 15/08/22 144A 482,469 479,749 0.21
USD 445,000 GATEWAY CASINO 8.25% 01/03/24 144A 449,225 479,487 0.21
USD 480,000 RIALTO HLDS LLC 7% 01/12/18 484,550 478,799 0.21
USD 500,000 ASP AMC MERGER SUB 8% 15/05/25 144A 499,375 478,124 0.21
USD 495,000 CCO HOLDINGS 5.0000% 01/02/28 144A 490,245 477,055 0.21
USD 470,000 ALLISON TRANSMISS 5% 01/10/24 144A 474,156 474,699 0.21
USD 440,000 MGM RESORTS INTL 6% 15/03/23 457,756 473,549 0.21
USD 450,000 CIT GROUP INC 5% 01/08/23 455,188 470,250 0.20
USD 455,000 QUICKEN LOANS INC 5.75% 1/5/25 144A 448,225 466,375 0.20
USD 465,000 B&G FOODS INC 5.25% 01/04/25 465,375 463,838 0.20
USD 480,000 EMBARQ CORP 7.995% 01/06/36 490,906 463,253 0.20
USD 440,000 HOLLY ENERGY PART 6% 01/08/24 144A 451,400 460,812 0.20
USD 450,000 TPC GROUP INC 8.75% 15/12/20  144A 337,430 455,625 0.20
USD 430,000 PARSLEY ENERGY 6.25% 01/06/24 144A 445,963 454,725 0.20
USD 450,000 GOODYEAR TIRE&RUBBER 5% 31/05/26 452,521 454,500 0.20
USD 400,000 CHENIERE CORP CHRIS 7% 30/6/24  WI 405,000 454,000 0.20
USD 450,000 TARGA RESOURCES 4.125% 15/11/19 446,446 452,115 0.20
USD 400,000 NEPTUNE FINCO 10.125% 15/01/23 144A 404,000 451,000 0.20
UsSD 475,000 DISH DBS CORP 5% 15/03/23 464,546 444,719 0.19
USD 409,000 INVENTIV HEALTH 7.5% 01/10/24 144A 409,000 443,765 0.19
USD 440,000 IRB HOLDING C 6.7500% 15/02/26 144A 440,000 442,750 0.19
UsD 425,000 NAVISTAR INTL 6.6250% 01/11/25 144A 427,948 442,000 0.19
USD 415,000 NGL ENRGY PART/ 7.5000% 01/11/23 WI 424,774 434,194 0.19
USD 450,000 EP ENERGY/EVER 9.375% 01/05/20 363,390 427,500 0.19
uUsD 450,000 CALPINE CORP 5.5% 01/02/24 438,469 427,500 0.19
USD 400,000 ASHTEAD CAPITAL 5.625% 1/10/24 144 401,500 422,880 0.18
USD 410,000 BMC EASTLLC 5.5% 01/10/24 144A 410,000 422,300 0.18
USD 410,000 CLEAR CHAN WLD 6.5% 15/11/22 wi 416,196 420,763 0.18
USD 425,000 CALFRAC HLDG 7.5% 01/12/20 144A 386,813 420,750 0.18
USD 405,000 CALLON PETROLEUM 6.1250% 01/10/24 415,356 420,188 0.18
USD 390,000 CHENIERE CORP 5.875% 31/03/25 WI 390,000 419,738 0.18
USD 400,000 FELCOR LODGING LP 6% 01/06/25 403,563 416,000 0.18
USD 400,000 HRG GROUP 7.75% 15/01/22 397,393 416,000 0.18
USD 425,000 RADIATE HOLDCO/FIN 6.625% 15/02/25 424,344 414,375 0.18
USD 395,000 SM ENERGY CO 6.75% 15/09/26 396,036 411,788 0.18
USD 400,000 KENNEDY WILSON 5.875% 01/04/24 399,831 410,000 0.18
USD 375,000 WESTERN DIGITAL 7.375% 01/04/23 144 381,979 408,863 0.18
USD 425,000 SURGERY CENTE 6.7500% 01/07/25 144A 419,975 408,000 0.18
USD 400,000 SHEARERS FOODS 9% 01/11/19 144A 443,000 408,000 0.18
USD 380,000 GTT COMMUNICATI 7.875% 31/12/24 144 392,850 406,600 0.18
USD 400,000 WEYERHAEUSER REAL 4.375% 15/6/19 385,899 404,500 0.18
USD 400,000 SUMMIT MID HDGS 5.5% 15/08/22 357,375 404,000 0.18
USD 400,000 RANGE RESOURCES 5.0000% 15/03/23 WI 357,375 401,000 0.17
USD 400,000 NETFLIX INC 4.8750% 15/04/28 144A 399,478 396,000 0.17
USD 400,000 REALOGY GROUP 4.875% 01/06/23  144A 397,076 395,620 0.17
USD 395,000 ASHTEAD CAPIT 4.3750% 15/08/27 144A 396,245 391,544 0.17
USD 375,000 MOSS CREEK RE 7.5000% 15/01/26 144A 375,000 390,000 0.17
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USD 375,000 SINCLAIR TELE 5.875% 15/3/26 144 A 378,000 388,594 0.17
USD 375,000 CENTURY COMM 6.875% 15/05/22 376,689 388,590 0.17
USD 375,000 NEXSTAR ESCROW 5.625% 01/08/24 144A 375,000 386,250 0.17
USD 375,000 LEVEL 3 FIN INC 5.625% 01/02/23 377,625 379,688 0.16
USD 350,000 MATCH GRP 6.375% 01/06/24 352,125 378,438 0.16
USD 350,000  AES CORP 6% 15/05/26 348,625 376,250 0.16
USD 350,000 CITGO HOLDING 10.75% 15/02/20 144A 352,909 374,500 0.16
USD 425,000 CENTURYTEL INC 7.6% 15/09/39 P 423,324 372,725 0.16
USD 350,000 COMMSCOPE TECH FIN 6% 15/06/25 144A 350,103 368,375 0.16
USD 350,000 JDA ESC/BOND 7.375% 15/10/24 144 354,000 367,938 0.16
USD 375,000 SALEM MEDIA 6.75% 01/06/24 144A 379,063 366,563 0.16
USD 350,000 NUSTAR LOGISTICS 5.625% 28/04/27 366,319 366,188 0.16
USD 350,000 T-MOBILE USA INC 6% 01/03/23 352,690 365,330 0.16
USD 345,000 J2 CLOUD LLC/ 6.0000% 15/07/25 144A 345,375 364,838 0.16
USD 325,000 SOLERA LLC/FIN 10.5% 01/03/24  144A 327,250 364,065 0.16
USD 350,000 REYNOLDS GRP ISS 5.125% 15/7/23 144 353,500 360,938 0.16
USD 375,000 AHERN RENTALS 7.375% 15/5/23 144A 305,167 360,938 0.16
USD 350,000 SERVICE CORP INTL 5.375% 15/01/22 352,750 357,910 0.16
USD 345,000 LADDER CAP FIN 5.875% 01/08/21 144A 345,000 357,075 0.15
uUsD 325,000 TRANSOCEAN INC 9% 15/07/23 144A 327,311 356,688 0.15
USD 345,000 MEREDITH CORP 6.8750% 01/02/26 144A 345,000 353,194 0.15
USD 345,000 SM ENERGY CO 6.5% 01/01/23 202,994 351,900 0.15
uUsD 360,000 CONSTELLATION 8.5000% 15/09/25 144A 358,800 351,000 0.15
USD 295,000 BLUE CUBE SPINCO 9.75% 15/10/23 308,275 348,100 0.15
USD 345,000 GULFPORT ENERGY 6.0000% 15/10/24 345,827 347,588 0.15
USD 325,000 FBM FINANCE INC 8.25% 15/08/21 144A 325,000 346,125 0.15
USD 325,000 T-MOBILE USA INC 6.375% 01/03/25 341,523 345,719 0.15
USD 409,000 EP ENER/EVERE 9.3750% 01/05/24 144A 328,608 345,605 0.15
USD 400,000 HEXION 2 US FIN 13.75% 1/2/22 144A 384,688 344,000 0.15
USD 335,000 AMERIGAS PART/FIN 5.75% 20/05/27 334,625 342,538 0.15
USD 325,000 TMS INTL CORP 7.2500% 15/08/25 144A 325,000 341,250 0.15
USD 350,000 HEXION INC 10.375% 01/02/22 144A 349,074 339,500 0.15
USD 325,000 ALLY FINANCIAL INC 8% 31/12/18 360,750 338,406 0.15
USD 325,000 CEDAR FAIR/CANA 5.375% 01/06/24 WI 325,000 338,000 0.15
USD 325,000 ARAMARK SERV INC 5.125% 15/01/24 337,188 336,375 0.15
USD 325,000 USG CORP 4.875% 01/06/27 144A 326,338 333,125 0.14
USD 350,000 ALBERTSONS COS 6.6250% 15/06/24 WI 352,625 332,500 0.14
USD 300,000 PRIME SECSRVC 9.25% 15/05/23 144A 309,850 331,875 0.14
USD 325,000 AMERICAN AXLE&MFG 6.25% 15/03/21 336,375 330,688 0.14
USD 300,000 KB HOME 7% 15/12/21 304,875 330,000 0.14
USD 331,000 DISH DBS CORP 5.875% 15/07/22 318,588 329,345 0.14
USD 300,000 ASCENT RESOURCE 10% 01/04/22 144A 301,303 329,250 0.14
USD 325,000 LENNAR CORP 4.125% 15/01/22 325,000 329,063 0.14
USD 325,000 AMERICAN AIRLINES 4.625% 1/3/20 144 325,000 328,250 0.14
USD 295,000 HILTON GRAND VA 6.1250% 01/12/24 WI 307,938 323,763 0.14
USD 300,000 MERITAGE HOMES CORP 6% 01/06/25 306,375 323,250 0.14
USD 310,000 ECLIPSE RESOURCES 8.875% 15/07/23 294,613 323,175 0.14
USD 320,000 ISTAR FINANCIAL 5% 01/07/19 320,000 321,600 0.14
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USD 300,000 CENTRAL GARDEN PET 6.125% 15/11/23 302,219 316,500 0.14
USD 300,000  FIRST DATA CORP 7% 01/12/23 144A 320,664 316,500 0.14
USD 300,000 DYNEGY INC 7.375% 01/11/22 WI 299,063 316,500 0.14
USD 315,000 RADIAN GROUP INC 4.5000% 01/10/24 315,000 315,000 0.14
USD 300,000 PBF LOGIST LP/FIN 6.875% 15/5/23 W1 284,578 311,250 0.13
USD 300,000 LIVE NATION ENT 5.375% 15/06/22 144 302,188 310,500 0.13
USD 275,000 HCAINC 7.5% 15/02/22 313,217 309,031 0.13
USD 325,000 FERRELLGAS LP 6.75% 15/06/23 325,000 307,125 0.13
USD 295,000 CHENIERE CORP CH 5.1250% 30/06/27 295,000 305,325 0.13
USD 300,000 ALLY FINANCIAL INC 4.125% 30/03/20 301,095 303,375 0.13
USD 300,000 RESOLUTE ENERGY CORP 8.5% 1/5/20 265,219 302,250 0.13
USD 325,000 CARDTRONICS INC 5.5% 01/05/25 144A 328,346 301,438 0.13
USD 280,000 HCA HLDG 6.25% 15/02/21 285,747 298,102 0.13
USD 300,000 EXELA INTER 10.0000% 15/07/23 144A 300,000 297,000 0.13
USD 275,000 CONSOL MININ 11.0000% 15/11/25 144A 275,000 295,625 0.13
USD 290,000 HILTON WORLDWIDE 4.6250% 01/04/25 290,000 293,263 0.13
USD 300,000 CLIFFS NATURAL RES 5.75% 01/03/25 1 293,691 292,500 0.13
USD 275,000 CHOBANI LLC/FIN 7.5% 15/04/25 144A 275,000 291,555 0.13
USD 275,000 MPT OPER PARTNER 6.375% 01/03/24 275,000 290,813 0.13
UsD 275,000 WERNER LP/INC 8.7500% 15/07/25 144A 275,000 286,688 0.12
USD 290,000 JBS USALLC 5.75% 15/06/25 144A 285,496 285,650 0.12
USD 275,000 XPO LOGISTICS 6.5% 15/06/22 144A 263,603 285,486 0.12
UsSD 284,000 ALERIS INTL INC 7.875% 01/11/20 250,000 284,710 0.12
USD 275,000 LONESTAR RES 11.2500% 01/01/23 144A 275,000 284,625 0.12
USD 275,000 CPG MERGER SUB 8% 01/10/21 144A 284,375 284,625 0.12
UsSD 275,000 WHITING PETROLEUM 5.75% 15/03/21 253,065 284,625 0.12
USD 275,000 GOLDEN NUGGET 6.7500% 15/10/24 144A 275,000 284,281 0.12
USD 250,000 HCAINC 7.69% 15/06/25 281,875 283,125 0.12
uUsD 270,000 RSP PERMIAN 6.625% 01/10/22 281,016 282,825 0.12
USD 275,000 BALL CORP 4.375% 15/12/20 275,000 282,219 0.12
USD 270,000 HCAINC 4.75% 01/05/23 273,510 279,450 0.12
USD 250,000  AES CORPORATION 7.375% 01/07/21 250,000 279,375 0.12
USD 270,000 POST HLDGS 5.5% 01/03/25 144A 270,000 278,100 0.12
USD 285,000 ONEX YORK ACQ 8.5% 01/10/22 144A 282,075 277,875 0.12
USD 275,000 NGPL PIPECO L 4.3750% 15/08/22 144A 275,531 277,833 0.12
USD 275,000 ROSE ROCK MID 5.625% 15/07/22 212,375 277,750 0.12
USD 265,000 WELLCARE HEALTH 5.25% 01/04/25 267,450 277,588 0.12
USD 275,000 T-MOBILE USA INC 4.7500% 01/02/28 275,000 275,602 0.12
USD 270,000 WHITING PETRO 6.6250% 15/01/26 144A 270,000 275,400 0.12
USD 248,000 ADVANCED MICRO 7.5% 15/08/22 257,210 274,660 0.12
UsSD 275,000 ORTHO-CLINICAL 6.625% 15/05/22 144A 272,556 274,313 0.12
USD 270,000 UNITED RENTAL NA 4.6250% 15/10/25 270,000 274,050 0.12
USD 275,000 SIRIUS XM RAD 5.0000% 01/08/27 144A 275,000 273,625 0.12
UsSD 275,000 DAE FUNDING 4.5000% 01/08/22 144A 275,000 273,625 0.12
USD 260,000 JPW INDUSTRIE 9.0000% 01/10/24 144A 260,000 273,000 0.12
UsSD 275,000 WILLIAMS CIE 3.7% 15/01/23 221,625 272,938 0.12
uUsDh 250,000 JACOBS ENTERT 7.875% 01/02/24 144A 254,625 272,500 0.12
UsSD 275,000 ACRISURE LLC 7.0000% 15/11/25 144A 275,000 272,250 0.12
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USD 268,000 ASHTON WOODS USA 6.875% 15/2/21 144 265,964 272,020 0.12
USD 275,000 EMC CORP 2.65% 01/06/20 266,063 270,566 0.12
USD 350,000 HEXION US FINANCE 9% 15/11/20 277,397 269,955 0.12
USD 250,000 ALLY FINANCIAL INC 5.75% 20/11/25 274,750 266,925 0.12
USD 350,000 THEART COMMUNICATIONS 9% 15/12/19 269,724 266,875 0.12
USD 250,000  AIRXCEL INC 8.5% 15/02/22 144A 252,500 265,938 0.12
USD 255,000 MSCIINC 5.25% 15/11/24 144A 255,000 265,200 0.12
USD 255,000 PLASTIPAK HOL 6.2500% 15/10/25 144A 255,000 264,552 0.11
USD 265,000 JELD-WEN INC 4.6250% 15/12/25 144A 265,619 264,338 0.11
USD 250,000 COVEY PARK ENERG 7.5% 15/05/25 144A 252,844 263,750 0.11
USD 250,000 MATADOR RES 6.875% 15/04/23 263,750 263,125 0.11
USD 300,000 SANCHEZ ENERY CORP 6.125% 15/1/23 253,322 261,750 0.11
USD 255,000 ICAHN ENTER/FIN 6.2500% 01/02/22 WI 255,000 261,375 0.11
USD 255,000 TRANSDIGM INC 6.375% 15/06/26  WI 262,413 261,056 0.11
USD 250,000 ELDORADO RESORTS 6.0000% 01/04/25 258,250 260,938 0.11
USD 250,000 HARLAND CLARKE 8.375% 15/08/22 144A 257,125 260,313 0.11
USD 250,000 BRAND ENERGY 8.5000% 15/07/25 144A 257,688 260,000 0.11
USD 250,000 RANGE RESOURCES 5.8750% 01/07/22 W1 234,375 260,000 0.11
USD 236,000 RADIAN GROUP INC 7% 15/03/21 236,000 259,600 0.11
uUsD 225,000 WILLIAMS COS 7.875% 01/09/21 187,224 258,750 0.11
USD 250,000 GRAY TELE INC 5.875% 15/07/26  144A 251,875 257,500 0.11
USD 275,000 TENN MERGER 6.375% 01/02/25 144A 273,281 256,438 0.11
uUsD 245,000 PATTERN ENERGY GP 5.875% 01/02/24 1 245,000 256,025 0.11
USD 250,000 LADDER CAP FIN 5.25% 15/03/22 144A 250,300 255,000 0.11
USD 225,000 MANITOWOC FOOD 9.5% 15/02/24 225,000 254,250 0.11
USD 225,000 CLOUD CRANE LLC 10.125% 01/08/24 14 228,219 254,250 0.11
USD 225,000 HCAINC 7.58% 15/09/25 MTN 249,188 254,250 0.11
USD 245,000 TRIPOINTE 4.875% 01/07/21 243,621 254,188 0.11
USD 245,000 SM ENERGY CO 6.125% 15/11/22 187,250 252,350 0.11
USD 250,000 POST HLDGS 5.75% 01/03/27 144A 263,750 251,563 0.11
USD 250,000 POST HOLDINGS 5.6250% 15/01/28 144A 250,000 249,375 0.11
USD 250,000  SINCLAIR TELE 5.125% 15/02/27 144A 250,000 248,750 0.11
USD 300,000 CLOUD PEAK ENERGY 6.375% 15/03/24 172,125 248,250 0.11
USD 250,000 CHESAPEAKE EN 5.375% 15/06/21 146,875 247,500 0.11
USD 250,000 SBA COMMUNICA 4.0000% 01/10/22 144A 250,000 246,300 0.11
USD 275,000 ALBERTSONS COS 5.7500% 15/03/25 W1 275,000 246,125 0.11
USD 236,000 ADVANCED MICRO 7% 01/07/24 213,022 245,735 0.11
USD 235,000 KLXINC 5.875% 01/12/22 144A 235,956 244,988 0.11
USD 225,000 NEW ENTERPRISE 10.125% 01/04/22 144 225,000 244,406 0.11
USD 250,000 MICHAEL BAKER 8.7500% 01/03/23 144A 248,647 244,375 0.11
USD 225,000 BLUELINE RENTAL 9.25% 15/03/24 144A 227,250 243,844 0.11
USD 250,000 DJO FINCO LTD 8.125% 15/06/21 144A 250,000 240,625 0.10
USD 225,000 GOLDEN NUGGET 8.7500% 01/10/25 144A 229,219 239,906 0.10
USD 225,000 QORVO INC 6.75% 01/12/23 236,094 239,063 0.10
USD 235,000 ICAHN ENTER/F 6.3750% 15/12/25 144A 235,120 238,525 0.10
USD 225,000 KRATON POLYMERS 7% 15/04/25 144A 225,000 237,938 0.10
USD 230,000 VENATOR FIN S 5.7500% 15/07/25 144A 230,875 237,475 0.10
USD 225,000 WARRIOR MET C 8.0000% 01/11/24 144A 226,219 236,250 0.10
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USD 235,000 CDK GLOBAL INC 4.875% 01/06/27 144A 235,000 235,496 0.10
USD 225,000 BERRY PLASTICS CORP 6% 15/10/22 226,432 235,406 0.10
USD 225,000 CHESAPEAKE ENERGY 6.875% 15/11/20 178,429 235,125 0.10
USD 225,000 T-MOBILE USA INC 6.836% 28/04/23 235,250 234,833 0.10
USD 225,000 WILDHORSE RESO 6.8750% 01/02/25 222,561 233,438 0.10
USD 225,000 H&E EQUIPMENT 5.6250% 01/09/25 144A 231,438 233,438 0.10
USD 225,000  TITAN INTL IN 6.5000% 30/11/23 144A 225,000 232,875 0.10
USD 225,000 PLY GEM INDS 6.5% 01/02/22 228,300 232,313 0.10
USD 225,000  NFP CORP 6.8750% 15/07/25 144A 225,000 231,188 0.10
USD 250,000 CSVC ACQUISIT 7.7500% 15/06/25 144A 250,000 231,150 0.10
USD 230,000 MULTI-COLOR C 4.8750% 01/11/25 144A 230,000 231,150 0.10
USD 225,000 HECLA MINING CO 6.875% 01/05/21 197,524 230,625 0.10
USD 225,000 CINEMARK USA 5.125% 15/12/22 223,469 230,625 0.10
USD 225,000 MIDAS INT HOLD 7.875% 01/10/22 144A 222,509 229,995 0.10
USD 220,000 HCAINC 5.25% 15/06/26 229,778 229,768 0.10
USD 215,000 WEIGHT WATCHE 8.6250% 01/12/25 144A 215,000 229,513 0.10
USD 225,000 TEMPO ACQUISITION 6.75% 01/06/25 14 226,500 229,500 0.10
USD 225,000 ICAHN ENTS FIN 5.875% 01/02/22 213,187 229,219 0.10
USD 225,000 GRIFFON CORP 5.2500% 01/03/22 144@ 227,250 228,938 0.10
UsSD 225,000 SPEEDWAY MOTORSP 5.125% 01/02/23 225,000 228,938 0.10
USD 225,000 KFC HOLD PIZZA 5% 01/06/24 144A 225,000 228,375 0.10
USD 225,000 AMC NETWORKS INC 5% 01/04/24 225,000 227,813 0.10
UsD 225,000 COGENT COMM FIN 5.625% 15/04/21 144 225,000 227,813 0.10
USD 225,000 DR HORTON INC 3.75% 01/03/19 225,500 227,236 0.10
USD 220,000 WRANGLER BUYE 6.0000% 01/10/25 144A 220,000 227,150 0.10
UsSD 220,000 HILTON WORLDWIDE 4.8750% 01/04/27 220,000 224,950 0.10
USD 207,000 HERC RENTALS INC 7.5% 01/06/22 144A 213,304 222,266 0.10
USD 220,000 CROWN AMER/CA 4.7500% 01/02/26 144A 220,000 221,650 0.10
uUsD 225,000 TENET HEALTHC 4.6250% 15/07/24 144A 225,000 221,344 0.10
USD 200,000 OWENS-BROCKWAY 6.375% 15/08/25 144A 208,000 220,500 0.10
USD 210,000 EQUINIX INC 5.375% 15/05/27 211,026 220,500 0.10
USD 215,000 WHITING PETR 6.25% 01/04/23 212,519 220,375 0.10
USD 205,000 MPH ACQUISITION 7.125% 01/06/24 144 215,575 220,119 0.10
USD 275,000 GENON ENERGY INC 9.5% 15/10/18 293,379 220,000 0.10
USD 200,000 EXTERRAN NRG SO 8.125% 01/05/25 144 200,000 217,500 0.09
USD 200,000 CORTES NP ACQ 9.25% 15/10/24  144A 200,000 215,876 0.09
USD 200,000 NAVIENT CORP 7.25% 25/09/23 198,122 215,500 0.09
USD 200,000  MGIC INVESTMENT CORP 5.75% 15/08/23 200,000 215,000 0.09
USD 206,000 ASBURY AUTO 6% 15/12/24 209,188 214,240 0.09
USD 200,000 CUMBERLAND FARMS 6.75% 01/05/25 144 203,188 213,500 0.09
USD 200,000 ELDORADO RES INC 7% 01/08/23 WI 199,956 212,500 0.09
USD 210,000 ISTAR INC 4.6250% 15/09/20 210,000 212,100 0.09
USD 210,000 CSC HOLDINGS 5.5% 15/04/27 144A 218,400 212,100 0.09
USD 200,000 PINNACLE FOODS 5.875% 15/01/24 W1 200,938 212,000 0.09
USD 200,000 NAVIENT CORP 6.5% 15/06/22 201,177 211,000 0.09
USD 200,000 CEMEX FINANCE 6% 01/04/24 144A 200,000 210,820 0.09
USD 250,000  ENDO 5.75% 15/01/22 144A 233,156 210,625 0.09
USD 195,000 DYNEGY INC 7.625% 01/11/24 WI 194,513 209,625 0.09
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USD 200,000 ADT CORP 5.2500% 15/03/20 211,250 208,750 0.09
USD 200,000 MULTI-COLOR 6.125% 01/12/22 144A 201,500 208,750 0.09
USD 205,000 SUMMIT MAT 5.125% 01/06/25 144A 205,000 208,331 0.09
USD 190,000 DIAMOND 1/2 FIN 6.02% 15/06/26 144 208,890 208,093 0.09
USD 210,000 ASHTEAD CAPIT 4.1250% 15/08/25 144A 210,000 207,638 0.09
USD 200,000  VERITAS US 7.5% 01/02/23 144A 187,000 207,500 0.09
USD 200,000 DIAMOND 1 FIN/2 5.875% 15/06/21 144 211,688 207,500 0.09
USD 200,000 TREEHOUSE FOODS INC 6% 15/02/24 144 200,000 207,500 0.09
USD 200,000 BLUE RACER MID 6.125% 15/11/22 144A 199,189 207,500 0.09
USD 175,000  SPRINT NEXTEL 9.2500% 15/04/22 217,875 207,375 0.09
USD 200,000  JEFFERIES FIN LL 7.2500% 15/08/24 200,000 207,250 0.09
USD 200,000 INTL LEASE FIN CORP 5.875% 01/04/19 214,200 207,213 0.09
USD 205,000  PILGRIM'S PRI 5.8750% 30/09/27 144A 205,000 207,050 0.09
USD 200,000 OXFORD FIN/COS 6.3750% 15/12/22 200,000 206,470 0.09
USD 200,000 COOPER STANDARD 5.625% 15/11/26 200,000 205,500 0.09
USD 200,000 CCM MERGER INC 6% 15/03/22 144A 202,250 205,000 0.09
USD 225,000 INN MOUNTAIN GODS 8.75% 30/11/20 14 209,625 204,750 0.09
USD 200,000  JEFFERIES FIN LLC 6.875% 15/4/22 14 200,000 204,250 0.09
USD 200,000 HEALTHSOUTH CORP 5.75% 01/11/24 202,003 204,000 0.09
UsD 200,000 AMERIGAS PART/FIN 5.5% 20/05/25 200,000 204,000 0.09
USD 185,000 CARRIZO OIL&GAS 8.2500% 15/07/25 185,331 203,963 0.09
USD 200,000 EAGLE HDG CO LLC 7.625% 15/05/22 14 201,188 203,850 0.09
UsD 200,000 SUNOCO LP/FIN 4.8750% 15/01/23 144A 200,000 203,500 0.09
USD 200,000  JEFFERIES GROUP 7.375% 01/04/20 184,500 203,250 0.09
USD 200,000 ZAYO GRP LLC/CAP 5.75% 15/01/27 208,250 203,000 0.09
USD 200,000 NABORS INDUS 5% 15/09/20 199,375 202,700 0.09
USD 195,000 PROVIDENT FDG ASS 6.375% 15/6/25 14 195,000 202,556 0.09
USD 200,000 WEST STREET M 6.3750% 01/09/25 144A 200,000 202,500 0.09
USD 200,000 KINDRED HEALTH 6.375% 15/04/22 196,191 202,250 0.09
USD 200,000 HCA INC 3.75% 15/03/19 203,625 201,750 0.09
USD 200,000  FTS INTL INC 6.2500% 01/05/22 182,438 201,500 0.09
USD 200,000 ALLY FINANCIAL INC 3.5% 27/01/19 199,455 200,700 0.09
USD 200,000 MATCH GROUP 15.0000% 15/12/27 144A 198,054 200,500 0.09
USD 160,000 NGPL PIPECO L 7.7680% 15/12/37 144A 199,200 199,200 0.09
USD 190,000 RADIAN GROUP INC 5.25% 15/06/20 190,000 198,550 0.09
USD 200,000  VANTIV LLC/IS 4.3750% 15/11/25 144A 200,000 197,780 0.09
USD 200,000 AVANTOR INC 9.0000% 01/10/25 144A 202,438 197,500 0.09
USD 200,000 COMPRESSCO PART 7.25% 15/08/22 198,477 197,000 0.09
USD 200,000 ARTESYN ESC INC 9.75% 15/10/20 144A 200,000 196,500 0.09
USD 200,000 CF INDUSTRIES INC 5.375% 15/03/44 179,386 195,000 0.08
USD 349,000 WINDSTREAM SR 6.3750% 01/08/23 144A 310,875 193,695 0.08
USD 188,000 CARRIZO OIL&GAS INC 7.5% 15/09/20 194,956 191,760 0.08
USD 195,000 CCO HDG LLC/CAP 5.125% 01/05/27 144 194,712 190,613 0.08
USD 320,000 WINDSTREAM CORP 6.375% 01/08/23 292,745 189,504 0.08
USD 185,000 FREEPORT-MCMORAN 5.45% 15/03/43 92,026 188,700 0.08
USD 175,000 HCAINC 5.875% 01/05/23 1 179,625 188,032 0.08
USD 175,000 MPLX LP 4.875% 01/12/24 W1 135,217 186,222 0.08
USD 175,000 INCEPTION MRGR 8.625% 15/11/24 144A 175,646 185,665 0.08
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USD 175,000  ALERIS INTL INC 9.5% 01/04/21 144A 182,000 185,500 0.08
USD 175,000 SPECTRUM BRANDS 6.125% 15/12/24 175,000 185,063 0.08
USD 185,000  ISTAR INC 5.2500% 15/09/22 185,338 184,538 0.08
USD 175,000 CHESAPEAKE ENERGY 6.625% 15/08/20 175,835 183,750 0.08
USD 173,000 CRESCENT COMM 8.875% 15/10/21 144A 173,278 183,380 0.08
USD 175,000 ARUBAINV 8.75% 15/02/23 144A 175,000 182,984 0.08
USD 175,000 AV HOMES INC 6.6250% 15/05/22 WI 175,000 182,875 0.08
USD 180,000 CHANGE HEALTH/FIN 5.75% 01/03/25 14 180,000 182,700 0.08
USD 185,000 TENET HEALTHCARE 6.75% 15/06/23 178,150 182,456 0.08
USD 175,000 VECTOR GROUP LTD 6.125% 01/02/25 14 175,000 181,563 0.08
USD 175,000 TENET HEALTHCARE 8.125% 1/4/22 188,398 181,344 0.08
USD 175,000 SUMMIT MAT LLC 6.125% 15/07/23 173,906 181,125 0.08
USD 175,000 GROUP 1 AUTO 5% 01/06/22 173,875 180,469 0.08
USD 175,000 PRESTIGE BRANDS 6.375% 01/03/24 144 175,000 180,250 0.08
USD 175,000 MEDIACOM BRDBND 6.375% 01/04/23 175,000 180,250 0.08
USD 175,000 ANTERO MIDSTREA 5.3750% 15/09/24 W1 175,000 179,375 0.08
USD 175,000 RHP HOTEL /RHP FIN 5% 15/04/23 175,000 179,375 0.08
USD 175,000 ASSUREDPARTNE 7.0000% 15/08/25 144A 175,000 179,375 0.08
USD 175,000  GEO GROUP INC 6% 15/04/26 175,000 178,500 0.08
UsD 175,000 ARAMARK SERV  5.0000% 01/02/28 144A 175,000 178,281 0.08
USD 175,000 CENTURY COMMUNIT 5.8750% 15/07/25 175,000 177,406 0.08
USD 165,000 PULTEGROUP INC 5.5% 01/03/26 165,000 177,169 0.08
UsSD 170,000 ICAHN ENTER/FIN 6.7500% 01/02/24 W1 170,000 176,800 0.08
USD 175,000 CCO HLDGS LLC 5.125% 01/05/23  144A 175,000 176,785 0.08
USD 175,000 TALEN ENERGY 10.5000% 15/01/26 144A 172,656 176,313 0.08
UsD 175,000 GRAY TELE INC 5.125% 15/10/24 144A 175,563 175,000 0.08
USD 175,000 CATALENT PHAR 4.8750% 15/01/26 144A 175,000 175,000 0.08
USD 175,000 DAE FUNDING 4.0000% 01/08/20 144A 175,000 175,000 0.08
UsSD 175,000  SIRIUS XM RAD 3.8750% 01/08/22 144A 175,500 174,344 0.08
USD 175,000 SONIC AUTOMOTIVE 6.1250% 15/03/27 175,000 174,125 0.08
USD 175,000 SOUTHWESTERN ENERGY 4.1% 15/03/22 158,063 172,375 0.07
USD 175,000 SOTHEBY'S 4.8750% 15/12/25 144A 175,000 171,500 0.07
USD 170,000  JELD-WEN INC 4.8750% 15/12/27 144A 170,406 170,213 0.07
USD 150,000 JACK OHIO FIN 10.25% 15/11/22 144 150,000 166,875 0.07
USD 150,000 K HOVNANIAN ENT 8% 01/11/19 144A 150,000 165,750 0.07
USD 150,000 CLOUD PEAK ENERGY 12% 01/11/21 151,688 165,015 0.07
USD 150,000 ALCOA INC 5.95% 01/02/37 152,875 164,204 0.07
USD 150,000 BCD ACQUISIT INC 9.625% 15/09/23 14 150,000 163,875 0.07
USD 150,000 STANDARDAERO AVIAT 10% 15/07/23 144 147,975 163,500 0.07
USD 243,000 EP ENERGY/EVER 6.375% 15/06/23 134,715 162,810 0.07
UsD 160,000 LAMB WESTON 4.625% 01/11/24 144A 160,000 162,400 0.07
USD 150,000 QORVO INC 7% 01/12/25 150,000 162,375 0.07
USD 160,000 CONTINENTAL RES 4.5% 15/04/23 141,200 162,000 0.07
UsSD 150,000 KINDRED HEALTH 8% 15/01/20 150,000 159,375 0.07
USD 160,000 ALLISON TRANS 4.7500% 01/10/27 144A 160,611 159,200 0.07
USD 155,000 T-MOBILE USA INC 4% 15/04/22 155,000 158,875 0.07
uUsD 150,000  SCIENTIFIC GAMES INTL 7% 1/1/22 144 159,000 158,250 0.07
USD 150,000 HUNT COS INC 9.625% 01/03/21 144A 148,128 157,976 0.07
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USD 150,000 ABC SUPPLY 5.75% 15/12/23 144A 150,000 157,875 0.07
USD 150,000 SPX FLOW INC 5.875% 15/08/26  144A 150,000 157,125 0.07
USD 150,000 GANNETT CO 6.375% 15/10/23 156,918 156,750 0.07
USD 150,000 BLOCK COMM INC 6.875% 15/02/25 144A 150,000 156,000 0.07
USD 150,000 PEABODY SEC FIN 6% 31/03/22 144A 153,750 156,000 0.07
USD 150,000 SPX FLOW INC 5.625% 15/08/24 144A 150,000 155,625 0.07
USD 152,000 DENBURY RESOURCES 9% 15/05/21 144A 132,312 155,515 0.07
USD 150,000 SEMGROUP CORP 7.2500% 15/03/26 144A 147,680 155,063 0.07
USD 150,000 CALATLANTIC GROU 5.0000% 15/06/27 150,000 154,500 0.07
USD 150,000 EVERI PAYMENT 7.5000% 15/12/25 144A 150,000 154,125 0.07
USD 150,000 CALPINE CORP 5.875% 15/01/24  144A 152,828 153,375 0.07
USD 150,000  WILLIAM LYON INC 5.8750% 31/01/25 148,823 153,375 0.07
USD 150,000 SABRA HEALTH 5.5% 01/02/21 149,500 153,188 0.07
USD 150,000 MSCIINC 4.75% 01/08/26 144A 150,000 153,000 0.07
USD 150,000  GRIFFON CORP 5.25% 01/03/22 149,070 152,625 0.07
USD 150,000 LAREDO PETROLEUM 5.625% 15/01/22 153,750 152,250 0.07
USD 150,000 PRESTIGE BRANDS 5.375% 15/12/21 144 149,625 151,500 0.07
USD 150,000  T-MOBILE USA INC 4.5000% 01/02/26 150,000 150,375 0.07
USD 150,000 WEEKLEY HM LL 6.6250% 15/08/25 144A 146,597 150,375 0.07
UsD 150,000 HUNT COS INC 6.2500% 15/02/26 144A 150,000 149,625 0.06
USD 150,000 LEVEL 3 FINANCING 5.375% 15/01/24 150,000 149,250 0.06
USD 150,000 BEACON ESCROW 4.8750% 01/11/25 144A 150,000 149,063 0.06
UsD 150,000 DAE FUNDING 5.0000% 01/08/24 144A 150,000 149,063 0.06
USD 150,000 DEAN FOODS 6.5% 15/03/23  144A 150,000 148,875 0.06
USD 150,000 SUBURBAN PROPANE 5.5% 01/06/24 150,000 148,125 0.06
uUsD 150,000 EW SCRIPPS CO 5.125% 15/05/25 144A 150,969 147,750 0.06
USD 150,000 COMPASS MINERALS 4.875% 15/7/24 144 150,000 147,570 0.06
USD 150,000 CNG HLDG INC 9.375% 15/05/20  144A 137,888 147,375 0.06
USD 150,000 AMC ENTMNT HOLDI 5.8750% 15/11/26 157,125 145,500 0.06
USD 125,000 WPX ENERGY INC 8.25% 01/08/23 143,438 143,750 0.06
USD 140,000  WILLIAMS CO INC 4.55% 24/06/24 103,950 143,500 0.06
USD 145,000 CSC HOLDINGS 5.25% 01/06/24 122,644 141,375 0.06
USD 130,000 UNITED RENTALS 5.5% 15/07/25 124,150 137,150 0.06
USD 126,000 WPX ENERGY INC 7.5% 01/08/20 96,154 136,080 0.06
USD 135,000 LADDER CAP FI 5.2500% 01/10/25 144A 136,225 135,817 0.06
USD 125,000 SLM CORP 8% 25/03/20 MTN 139,965 135,119 0.06
USD 125,000 GREATBATCH LTD 9.125% 01/11/23 144A 135,740 135,000 0.06
USD 130,000 NGPL PIPECO L 4.8750% 15/08/27 144A 130,000 133,575 0.06
USD 125,000 BIG RVR STL/F 7.2500% 01/09/25 144A 125,000 133,438 0.06
USD 150,000 COMM SALES&LEAS 7.125% 15/12/24 144 151,031 133,125 0.06
USD 125,000 TRIUMPH GROUP 7.7500% 15/08/25 125,000 132,969 0.06
USD 125,000 MERCER INTL INC 6.5000% 01/02/24 125,188 132,838 0.06
USD 125,000 NAVIENT CORP 6.625% 26/07/21 126,594 132,813 0.06
USD 125,000  PIONEER HLD/F 9.0000% 01/11/22 144A 125,000 131,875 0.06
USD 125,000 NRG ENERGY 6.625% 15/01/27 W1 124,896 131,719 0.06
USD 125,000 ANIXTER INC 5.125% 01/10/21 125,000 131,563 0.06
USD 125,000 SS&C TECH HOLD 5.875% 15/07/23 125,000 131,563 0.06
USD 125,000 US STEEL CORP 6.8750% 15/08/25 125,000 131,250 0.06
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USD 125,000 AMERIGAS FIN 5.625% 20/05/24 125,000 131,094 0.06
USD 130,000 CABLEVISION SYSTEMS 5.875% 15/09/22 130,975 130,975 0.06
USD 125,000 HCAINC 5.875% 15/02/26 131,719 130,938 0.06
USD 140,000 WINDSTREAM SR 8.6250% 31/10/25 144A 141,165 130,900 0.06
USD 125,000 GARTNER INC 5.125% 01/04/25 144A 125,000 130,469 0.06
USD 125,000 HILL-ROM HDG INC 5.75% 01/09/23 144 125,000 130,156 0.06
USD 125,000 SHEA HOMES LP 6.125% 01/04/25 144A 125,000 129,844 0.06
USD 130,000 NGL ENRGY PART/F 6.1250% 01/03/25 126,050 129,838 0.06
USD 125,000 PBF LOGISTICS 6.8750% 15/05/23 144A 127,500 129,688 0.06
USD 125,000 BWAY HDGS CO 5.5% 15/04/24  144A 125,000 129,375 0.06
USD 130,000 HCA INC 4.5% 15/02/27 134,550 129,350 0.06
USD 125,000  WILLIAMS SCOT 7.8750% 15/12/22 144A 125,000 129,219 0.06
USD 125,000 AMERICAN MIDSTREAM 8.5% 15/12/21 14 126,188 129,063 0.06
USD 125,000 CARRIZO OIL&GAS INC 6.25% 15/04/23 109,614 129,063 0.06
USD 125,000 SHEA HOMES LP 5.875% 01/04/23  144A 125,000 128,750 0.06
USD 125,000 SOUTHERN STAR  5.125% 15/7/22 144A 125,000 128,750 0.06
USD 125,000 GROUP 1 AUTO 5.25% 15/12/23 144A 125,000 128,438 0.06
USD 125,000 TTM TECHNOLOG 5.6250% 01/10/25 144A 125,000 127,813 0.06
USD 125,000 AMSURG CORP 5.625% 15/07/22 125,000 127,500 0.06
UsD 125,000 DELEK LOG PART 6.75% 15/05/25 144A 124,056 127,500 0.06
USD 125,000 HEATHSIDE GP 6.5% 01/05/22 144A 126,500 127,188 0.06
USD 125,000 CENTENNIAL RE 5.3750% 15/01/26 144A 125,000 126,875 0.06
UsD 125,000 CCO HDGS LLC/CAP 5.375% 01/05/25 14 128,125 126,563 0.05
USD 125,000  TRIPOINTE GROUP 5.2500% 01/06/27 125,000 126,250 0.05
USD 125,000 MATTHEWS INTE 5.2500% 01/12/25 144A 125,000 126,250 0.05
uUsD 125,000 PLATFORM SPEC 5.8750% 01/12/25 144A 124,015 126,250 0.05
USD 125,000 CROWNROCK LP/ 5.6250% 15/10/25 144A 125,000 126,250 0.05
USD 130,000 MGM GROWTH/MG 4.5000% 15/01/28 144A 130,000 126,100 0.05
USD 125,000 QTS LP/FINANC 4.7500% 15/11/25 144A 125,000 125,938 0.05
USD 125,000 CD&R WATERWOR 6.1250% 15/08/25 144A 125,000 125,938 0.05
USD 125,000 WEEKLEY HOMES LLC 6% 01/02/23 111,563 125,625 0.05
USD 125,000 ENTEGRIS INC 4.6250% 10/02/26 144A 125,000 125,469 0.05
USD 125,000 ASHTON WOODS 6.7500% 01/08/25 144A 125,000 125,313 0.05
USD 125,000 K HOVNANIAN ENT 7% 15/01/19 144A 126,500 125,000 0.05
USD 125,000 DRIVETIME AUTO GP 8% 01/06/21 144A 125,000 124,375 0.05
USD 125,000 HILLMAN GROUP INC 6.375% 15/7/22 14 125,000 124,219 0.05
USD 125,000 CONTINENTAL R 4.3750% 15/01/28 144A 125,000 124,219 0.05
USD 125,000 TERRAFORM POW 4.2500% 31/01/23 144A 125,000 123,750 0.05
USD 120,000 DISH DBS CORP 7.75% 01/07/26 132,008 123,300 0.05
USD 125,000 SANCHEZ ENERY CORP 7.75% 15/6/21 108,250 123,123 0.05
USD 195,000 FRONTIER COMM 6.875% 15/01/25 161,938 122,850 0.05
USD 125,000 CCO HOLDINGS 4.0000% 01/03/23 144A 125,000 122,813 0.05
USD 125,000 CALPINE CORP 5.25% 01/06/26 144A 125,000 122,500 0.05
USD 150,000 RRIENERGY INC 7.875% 15/06/17 144,589 122,250 0.05
USD 125,000 RADIO ONE INC 9.25% 15/02/20  144A 122,813 121,406 0.05
USD 170,000 CHS/COMM HEALTH 6.875% 01/02/22 WI 144,912 120,275 0.05
USD 125,000 TOWNSQUARE MEDIA 6.5% 01/04/23 144A 126,875 120,000 0.05
USD 115,000  TRANSDIGM INC 6.5% 15/05/25 118,925 118,450 0.05
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USD 115,000  PERF FOOD GRP15.5% 01/06/24 144A 115,000 118,163 0.05
USD 150,000 JONES ENERGY 9.25% 15/03/23 138,000 117,750 0.05
USD 114,000  STEARNS LENDING 9.375% 15/08/20 144 114,000 117,420 0.05
USD 110,000 NGL ENERGY/FIN 5.125% 15/07/19 99,825 111,650 0.05
USD 110,000 CENTENE CORP 4.75% 15/01/25 110,000 111,375 0.05
USD 100,000  ALLY FINANCIAL INC 7.5% 15/09/20 W1 118,625 110,000 0.05
USD 100,000 DYNEGY INC 8.1250% 30/01/26 144A 99,259 109,750 0.05
USD 100,000 MGM RESORTS INTL 6.625% 15/12/21 102,250 109,000 0.05
USD 175,000 REVLON CONS PROD 6.25% 01/08/24 176,359 108,938 0.05
USD 100,000 TERRAFORM POWER 6.125% 15/06/25 144 717,750 108,500 0.05
USD 100,000  SESILLC 7.7500% 15/09/24 144A 100,594 107,375 0.05
USD 100,000  SPRINT CORP 7.875% 15/09/23 109,250 106,079 0.05
USD 100,000 VERSUM MATERIALS 5.5% 30/09/24 144A 100,000 106,000 0.05
USD 100,000 MSCIINC 5.75% 15/08/25 144A 100,000 106,000 0.05
USD 105,000 L BRANDS 6.75% 01/07/36 104,850 105,788 0.05
USD 100,000  SEALED AIR CORP 5.125% 1/12/24 144A 100,000 105,750 0.05
USD 100,000 DIEBOLD INC 8.5% 15/04/24 WI 100,000 105,650 0.05
USD 100,000 TENET HEALTHCARE 7.5% 01/01/22 144A 100,000 105,625 0.05
USD 125,000 DENBURY RESOURCES 6.375% 15/08/21 105,000 105,625 0.05
UsD 100,000 BEAZER HOMES USA 6.7500% 15/03/25 100,000 105,250 0.05
USD 100,000 GREAT LAKES DRED 8.0000% 15/05/22 100,563 105,125 0.05
USD 100,000 CARMIKE CINEMAS INC 6% 15/6/23 144A 100,231 105,000 0.05
UsD 100,000  VHF PARENT LL 6.7500% 15/06/22 144A 100,719 105,000 0.05
USD 100,000 NOVELIS CORP 6.25% 15/08/24 144A 106,000 104,750 0.05
USD 100,000  FIRST CASH FIN 5.375% 01/06/24 144A 100,000 104,750 0.05
UsD 100,000 DANA HOLDING CO 6% 15/09/23 95,500 104,500 0.05
USD 100,000 COGENT COM 5.375% 01/03/22  144A 100,375 104,000 0.05
USD 100,000 TENNANT CO 5.625% 01/05/25 144A 100,000 104,000 0.05
UsSD 100,000 DOWNSTREAM D 10.5000% 15/02/23 144A 99,938 103,125 0.04
USD 100,000  SINCLAIR TELEVISION 6.125% 1/10/22 103,000 102,875 0.04
USD 100,000 FLEX ACQUISITION 6.875% 15/01/25 14 100,000 102,760 0.04
USD 100,000  WMG ACQUISITION 5% 01/08/23 144A 100,000 102,500 0.04
USD 100,000 SELECT MEDICAL 6.375% 01/06/21 95,896 102,250 0.04
USD 100,000 ANTERO RESOURCE FIN 5.375% 01/11/21 88,250 102,000 0.04
USD 100,000  SLM CORP 6.125% 25/03/24 MTN 98,356 102,000 0.04
USD 100,000  GENESIS ENERGY 6.5000% 01/10/25 100,000 101,750 0.04
USD 100,000 GULFPORT ENERGY 6.3750% 15/05/25 100,000 101,750 0.04
USD 100,000 GRAFTECH INTL 6.375% 15/11/20 100,000 101,600 0.04
USD 100,000 MRT MID PART/FIN 7.25% 15/02/21 100,750 101,250 0.04
USD 100,000  GULFPORT ENER 6.3750% 15/01/26 144A 100,000 101,250 0.04
USD 100,000  US AIRWAYS GROUP 6.125% 01/06/18 100,000 101,000 0.04
USD 100,000 JONAH LLC/FIN 7.2500% 15/10/25 144A 100,000 100,750 0.04
USD 125,000 NORTHERN OIL AND GAS 8% 01/06/20 118,750 100,313 0.04
USD 100,000 CSTN MERGER S 6.7500% 15/08/24 144A 100,000 100,250 0.04
USD 100,000 BOOZ ALLEN HAM 5.125% 01/05/25 144A 100,325 100,250 0.04
USD 100,000 CEQUEL COM HLD 5.125% 15/12/21 144A 95,875 100,062 0.04
USD 100,000  FXI HOLDINGS 7.8750% 01/11/24 144A 100,000 99,750 0.04
USD 100,000 EXTRACTION OI 5.6250% 01/02/26 144A 100,000 99,750 0.04
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USD 100,000 COEUR MINING INC 5.8750% 01/06/24 100,000 99,000 0.04
USD 100,000 CALPINE CORP 5.375% 15/01/23 98,125 98,500 0.04
USD 100,000  STARWOOD PROP 4.7500% 15/03/25 144A 99,249 98,250 0.04
USD 100,000 IRON MOUNTAIN 5.2500% 15/03/28 144A 100,000 97,000 0.04
USD 79,000 MICROSEMI CORP 9.125% 15/04/23 144A 79,000 88,283 0.04
USD 116,000 TALOS PROD LLF/FIN 9.75% 15/2/18 14 114,869 87,000 0.04
USD 85,000 SM ENERGY CO 6.5% 15/11/21 42,975 86,806 0.04
USD 75,000 SPRINGLEAF FINANCE 8.25% 1/10/23 WI 75,000 83,156 0.04
USD 75,000 BEAZER HOMES USA 8.75% 15/03/22 WI 75,000 82,313 0.04
USD 79,000 NEXSTAR BROAD 6.125% 15/02/22  144A 79,000 81,370 0.04
USD 75,000 EXTRACTION OI 7.3750% 15/05/24 144A 75,000 81,188 0.04
USD 75,000  UNITED RENTALS 5.875% 15/09/26 78,469 80,250 0.03
USD 75,000 CVR PART /NITROGE 9.25% 15/06/23 1 73,462 80,156 0.03
USD 75,000 KINDRED HEALTH 8.75% 15/01/23 75,983 79,571 0.03
USD 75,000 RYLAND GROUP 5.375% 01/10/22 75,000 79,500 0.03
USD 75,000 DIAMOND OFFSHORE 7.8750% 15/08/25 74,454 79,405 0.03
USD 75,000  VALVOLINE FINCO 5.5000% 15/07/24 W1 75,000 78,938 0.03
USD 75,000 CARROLS REST GRP 8% 01/05/22 77,792 78,563 0.03
USD 75,000  NAVIENT CORP 6.75% 25/06/25 75,308 78,563 0.03
UsD 75,000 PDC ENERGY INC 6.1250% 15/09/24 75,740 78,000 0.03
USD 75,000 DIAMONDBACK E 5.3750% 31/05/25 144A 78,000 77,625 0.03
USD 75,000 REGAL ENTERTAINMENT 5.75% 15/06/23 75,000 77,625 0.03
UsD 75,000  ASCEND LEARNING LLC 6.875% 01/08/25 75,000 77,625 0.03
USD 75,000 NATHAN'S FAMO 6.6250% 01/11/25 144A 75,000 77,438 0.03
USD 106,000 WINDSTREAM CORP 7.75% 01/10/21 103,500 77,380 0.03
uUsD 75,000  LITHIA MOTORS 5.2500% 01/08/25 144A 75,000 77,250 0.03
USD 75,000  PQ CORP 5.7500% 15/12/25 144A 75,000 77,250 0.03
USD 75,000 GEO GROUP INC 5.875% 15/01/22 75,000 77,156 0.03
USD 75,000 PARSLEY ENERG 5.6250% 15/10/27 144A 75,000 76,875 0.03
USD 75,000 TALLGRASS NRG PRT 5.5% 15/9/24 144A 75,000 76,750 0.03
USD 75,000 FIVE PT OP CO 7.8750% 15/11/25 144A 75,000 76,594 0.03
USD 75,000 TENET HEALTHCARE 5.5% 01/03/19 76,781 76,523 0.03
USD 75,000 QEP RESOURCES 5.6250% 01/03/26 75,000 76,500 0.03
USD 75,000 BILL BARRETT CORP 7% 15/10/22 60,813 76,500 0.03
USD 75,000  GANNETT CO 4.875% 15/09/21 144A 73,898 76,219 0.03
USD 75,000 CHENIERE ENER 5.2500% 01/10/25 144A 75,000 76,125 0.03
USD 75,000 MATTEL INC 6.7500% 31/12/25 144A 75,000 76,125 0.03
USD 75,000 CONTINENTAL RESOURCES 5% 15/09/22 74,478 75,938 0.03
USD 75,000 STATION CASIN 5.0000% 01/10/25 144A 75,000 75,656 0.03
USD 75,000 TRIDENT MERGE 6.6250% 01/11/25 144A 75,000 75,563 0.03
USD 75,000 PENSKE AUTO GRP 3.7500% 15/08/20 75,000 75,375 0.03
USD 75,000 SUMMIT MID HDGS 5.75% 15/04/25 75,000 75,375 0.03
USD 75,000 RBS GLOBAL/RE 4.8750% 15/12/25 144A 75,000 75,375 0.03
USD 75,000  ITRON INC 5.0000% 15/01/26 144A 75,000 75,375 0.03
USD 75,000 JBS USALLC 8.25% 01/02/20 144A 74,289 75,281 0.03
USD 75,000 YUM BRANDS INC 6.25% 15/03/18 81,000 75,094 0.03
USD 75,000  OLIN CORP 5.0000% 01/02/30 75,000 74,906 0.03
USD 75,000 STANDARD INDS 4.7500% 15/01/28 144A 75,000 74,625 0.03
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USD 70,000 CENTENE ESC CORP 6.125% 15/2/24 W1 70,000 74,200 0.03
USD 75,000 HEXION INC 10% 15/04/20 73,688 72,281 0.03
USD 100,000 WINDSTREAM HDGS 6.75% 01/04/28 96,000 71,000 0.03
USD 75,000 COMMUNITY CHOICE 10.75% 1/05/19 W1 75,000 70,453 0.03
USD 75,000 NATIONAL CINEMED 5.75% 15/08/26 WI 75,000 70,313 0.03
USD 75,000 NWH ESCROW CORP 7.5% 01/08/21 144a 70,500 69,656 0.03
USD 100,000 ANNA MERGER SUB 7.75% 01/10/22 144A 95,615 68,750 0.03
USD 75,000 HIGH RIDGE BRANDS 8.875% 15/3/25 14 75,281 67,781 0.03
USD 75,000 FERRELLGAS 8.6250% 15/06/20 72,000 66,750 0.03
USD 61,000 HERC RENTALS INC 7.75% 01/06/24 144 63,084 66,643 0.03
USD 75,000 PARKER DRILLING 6.75% 15/07/22 61,219 64,688 0.03
USD 62,000 UNIVISION COMM 6.75% 15/09/22  144A 62,966 64,248 0.03
USD 75,000 FRONTIER COMM 8.75% 15/04/22 59,438 58,688 0.03
USD 75,000 JONES ENERGY 6.75% 01/04/22 61,800 57,000 0.02
USD 50,000 IPAYMENT INC 10.75% 15/04/24  144A 49,000 57,000 0.02
USD 60,000 RR DONNELLEY 6% 01/04/24 59,588 57,000 0.02
USD 50,000 EMIMUSIC PUB 7.625% 15/6/24 144A 50,000 55,000 0.02
USD 50,000 SUMMIT MAT 8.5% 15/04/22 50,000 54,938 0.02
USD 50,000 K HOVNANIAN 10.0000% 15/07/22 144A 50,000 54,625 0.02
uUsD 50,000 DIAMOND 1/2 FIN 5.45% 15/06/23 144A 49,979 53,774 0.02
USD 50,000 PARK-OHIO INDUST 6.6250% 15/04/27 50,000 53,375 0.02
USD 50,000 TUTOR PERINI 6.875% 01/05/25  144A 50,000 53,250 0.02
uUsD 50,000 SEALED AIR CORP 5.25% 1/04/23  144A 50,000 53,125 0.02
USD 50,000 MGM GROWTH/FIN 5.625% 1/05/24 50,000 53,125 0.02
USD 50,000 GRINDING MED  7.375% 15/12/23  144A 53,313 53,000 0.02
USD 50,000 WEYERHAEUSER REAL 5.875% 15/6/24 49,075 52,938 0.02
USD 50,000 KOPPERS INC 6% 15/02/25 144A 50,000 52,750 0.02
USD 50,000 WR GRACE & CO 5.125% 01/10/21 144A 50,000 52,125 0.02
USD 50,000 TESORO LOGISTICS 5.25% 15/01/25 50,000 52,000 0.02
USD 50,000 CYRUSONE LP/CYR 5.3750% 15/03/27 W1 52,688 51,750 0.02
USD 50,000 SPECTRUM BRANDS ESC 6.625% 15/11/22 50,000 51,750 0.02
USD 50,000 GREYSTAR REAL 5.7500% 01/12/25 144A 50,000 51,375 0.02
USD 50,000 TEREX CORP 5.625% 01/02/25 144A 50,000 51,313 0.02
USD 50,000 COMMERCIAL METALS 4.875% 15/05/23 48,275 51,250 0.02
USD 50,000 CDW LLC/FIN 5% 01/09/25 50,000 51,125 0.02
USD 50,000 NCR CORP 5.875% 15/12/21 W1 50,000 51,125 0.02
USD 50,000 TEMPUR SEALY INTL 5.625% 15/10/23 50,000 51,125 0.02
USD 50,000  SESILLC 7.125% 15/12/21 WI 51,313 51,125 0.02
USD 47,000 CF INDUSTRIES INC 7.125% 01/05/20 51,700 51,113 0.02
USD 50,000 CYRUSONE LP/CYR 5.0000% 15/03/24 W1 51,750 51,000 0.02
USD 50,000 SILGAN HOLDINGS 4.7500% 15/03/25 W1 50,000 51,000 0.02
USD 50,000 RITE AID CORP 6.75% 15/06/21 WI 53,780 51,000 0.02
USD 50,000 COVANTA HDGS CORP 5.875% 01/03/24 50,000 51,000 0.02
USD 50,000 AIRCASTLE LTD 4.625% 15/12/18 50,000 50,796 0.02
USD 50,000 GIBRALTAR STEEL 6.25% 01/02/21 50,000 50,750 0.02
USD 50,000 CENTURYLINK INC 5.625% 01/04/20 V 49,875 50,688 0.02
USD 50,000 MEDIACOM LLC/CORP 5.5% 15/04/21 50,000 50,500 0.02
USD 50,000 ALLIANCE DATA SYST 5.375% 1/08/22 1 49,139 50,500 0.02
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USD 50,000 CENTURYLINK INC 7.5% 01/04/24 Y 49,844 50,375 0.02
USD 50,000  CIT GROUP INC 3.875% 19/02/19 50,000 50,375 0.02
USD 50,000  FIRST QUAL FI 5.0000% 01/07/25 144A 50,000 50,250 0.02
USD 50,000 UNIVERSAL HOSPITAL 7.625% 15/08/20 46,029 50,250 0.02
USD 50,000 NRG YIELD OPERAT 5.0000% 15/09/26 50,000 50,125 0.02
USD 50,000 VOC ESCROW LT 5.0000% 15/02/28 144A 50,000 50,063 0.02
USD 50,000 UNITED CONT HLDG 4.2500% 01/10/22 50,000 50,000 0.02
USD 47,000 GREIF INC 7.75% 01/08/19 53,815 49,820 0.02
USD 50,000 BERRY GLOBAL 4.5000% 15/02/26 144A 50,000 49,813 0.02
USD 50,000 INTREPID AVIATION 6.875% 15/2/19 14 50,000 49,750 0.02
UsD 50,000 GENESIS ENERGY 6.2500% 15/05/26 50,000 49,750 0.02
uUsD 50,000 FREEPORT-MCMORAN 3.875% 15/03/23 49,563 49,438 0.02
USD 50,000 NEXTERA ENERG 4.5000% 15/09/27 144A 50,000 49,375 0.02
USD 50,000 L BRANDS INC 5.2500% 01/02/28 50,000 49,250 0.02
USD 50,000 TERRAFORM POW 5.0000% 31/01/28 144A 50,000 49,250 0.02
USD 50,000 NABORS INDUS 4.625% 15/09/21 49,625 48,875 0.02
USD 50,000 FERRELLGAS PART 6.75% 15/01/22 50,500 48,125 0.02
UsD 50,000 PARKER DRILLING 7.5% 01/08/20 45,750 46,875 0.02
UsD 50,000 CHS COMMUNITY 8% 15/11/19 45,375 46,688 0.02
uUsD 44,000 MICRON TECHNO 5.5% 01/02/25 44,756 46,145 0.02
USD 45,000 RR DONNELLEY 6.5% 15/11/23 45,000 44,269 0.02
USD 50,000 WEATHERFORD INTL 6.8% 15/06/37 40,875 43,500 0.02
USD 60,000 WINDSTREAM CORP 7.50% 01/04/23 46,650 38,100 0.02
USD 32,000 DENBURY RESOU 9.2500% 31/03/22 144A 25,162 32,880 0.01
USD 400,000  APPVION INC 9% 01/06/20 144A 250,200 30,000 0.01
USD 25,000 INTL LEASE FIN CORP 8.625% 15/01/22 25,000 29,724 0.01
UsSD 25,517 DYNEGY INC 8.034% 02/02/24 90,375 26,920 0.01
USD 25,000 NEW AMETHYST CORP 6.25% 01/12/24 14 25,000 26,469 0.01
USD 25,000 XPO LOGISTICS 6.125% 01/09/23  144A 25,227 26,375 0.01
USD 25,000 CALATLANTIC GROUP 5.25% 01/06/26 24,625 26,188 0.01
USD 25,000 NRG ENERGY 6.25% 01/05/24 W1 26,313 26,125 0.01
USD 25,000 NRG ENERGY INC 6.25% 15/07/22 26,094 25,906 0.01
USD 25,000 CRESTWOOD MID PA 5.7500% 01/04/25 25,000 25,813 0.01
USD 25,000 T MOBILE USA 5.125% 15/04/25 25,000 25,813 0.01
USD 25,000  SCIENTIFIC GAME INTL 6.625% 15/5/21 24,781 25,813 0.01
USD 25,000 SPRINGLEAF FIN CORP 5.25% 15/12/19 25,000 25,688 0.01
USD 25,000 OASIS PETROLEUM 6.5% 01/11/21 24,750 25,601 0.01
USD 25,000 SLM CORP 5.5% 15/01/19 MTN 24,719 25,520 0.01
USD 25,000 SUNOCO LP/FIN 5.5000% 15/02/26 144A 25,000 25,500 0.01
USD 25,000 NATIONSTAR MORT 9.625% 01/05/19 25,536 25,438 0.01
usD 25,000 KB HOME 4.75% 15/05/19 25,000 25313 0.01
USD 25,000 WASTE PRO USA 5.5000% 15/02/26 144A 25,000 25,250 0.01
USD 25,000 TARGA RESOURCES 5.125% 1/02/25 25,000 25,250 0.01
uUsD 25,000 WABASH NATION 5.5000% 01/10/25 144A 25,000 25,188 0.01
UsSD 25,000 US AIRWAY 12-2C PTT 5.45% 03/06/18 25,000 25,136 0.01
UsSD 25,000 GENWORTH FINANCIAL 7.7% 15/06/20 24,531 25,094 0.01
uUsDh 25,000 WILLIAM LYON HOM 5.75% 15/04/19 25,000 25,000 0.01
UsSD 25,000 NRG ENERGY IN 5.7500% 15/01/28 144A 25,000 24,984 0.01
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USD 25,000 FLEXI VAN LSG 7.875% 15/08/18 144A 25,438 24,750 0.01
USD 25,000 AMC ENTMNT HOLDI 6.1250% 15/05/27 25,000 24375 0.01
UsD 25,000 BRINK'S CO/TH 4.6250% 15/10/27 144A 25,000 24313 0.01
UsD 25,000 RITE AID CORP 7.7% 15/02/27 27,975 22,156 0.01
USD 25,000 ENDO FIN LLC/FINCO 7.25% 15/01/22 1 24,813 21,750 0.01
UsD 20,000 AES CORP 5.1250% 01/09/27 20,000 21,050 0.01
UsD 75,000 CLAIRE'S ST ESC 8.875% 15/3/19 46,781 17,250 0.01
USD 16,000 RR DONNELLEY 7% 15/02/22 15,240 16,580 0.01
UsD 25,000 SUNGARD AVAIL 8.75% 01/04/22  144A 25,000 15,625 0.01
UsD 12,000 APX GROUP INC 6.375% 01/12/19 12,000 12,179 0.01
USD 10,000 L BRANDS 6.875% 01/11/35 10,175 10,213 0.00
UsD 10,000 CALIFORNIA RES 6% 15/11/24 10,000 7,400 0.00
USD 2,000 BEAZER HOMES USA 7.25% 01/02/23 2,018 2,060 0.00
USD 125,000 TEXAS COMPETIT ESC 11.5% 1/10/20 14 3,993 938 0.00
USD 275,000 RUE21 INC 9% 15/10/21 144A 228,038 688 0.00
UsD 390,000 NEWPAGE CORP 10% 01/05/12 ESCROW 163,549 244 0.00
USD 125,000 CB NORANDA ALUM AC 0.0000% 01/06/19 126,688 16 0.00
UsD 150,000 SEVENTY SEVEN ENER ESC 6.5% 15/7/22 0 0 0.00
UsD 444,000 SANDRIDGE ENERGY ESC 7.5% 15/03/21 6,108 0 0.00
USD 275,000 MIDWAY GAMES CV 9.25% ESC 01/06/21 0 0 0.00
UsD 175,000 AVETA INC ESCROW 1 0.0000% 01/04/19 139,198 0 0.00
UsD 425,000 PEABODY ENERGY ESC 10% 15/3/22 144A 0 0 0.00
USD 190,023 DENVER CORP ESCROW 0.0000% 15/08/18 145,956 0 0.00
UsD 250,000 AVETA INC ESCW 144 0.0000% 01/04/19 202,188 0 0.00
UsD 700,000 MIDWAY GAMES CV 10.75% 01/10/20 DFT 0 0 0.00

158,577,835 161,523,695 70.05

BRils
- 7,550 GMAC CAP TST I PFD FRN 15/02/40 187,699 196,148 0.09
- 3,381 CITIGROUP INC PFD FRN 31/12/49 K 84,525 95,040 0.04
- 1,258 PEABODY ENE CV PFD 8,5% 31/10/65 30,000 84,663 0.04
- 84  NINE POINT ENERGY HOLDINGS PFD DUMM 84,000 69,300 0.03
- 2,193 GENERAL FIN PFD 8.125% 31/07/21 54,825 55,310 0.02
- 729  HOLDCO PREF STOCK 64,706 41,918 0.02

505,755 542,379 0.24

JSUk

- 3,195 MIDSTATES PETROLEUM CO INC WTS 2020 208,621 3,514 0.00
- 1,313 HALCON RESOURCES WTS 2020 4351 1,175 0.00
- 867 SANDRIDGE ENERGY INC WTS 2022 21,172 1,058 0.00
- 365 SANDRIDGE ENERGY INC WTS 2022 8,913 402 0.00

- 1,215 DYNEGY WTS 02/02/24 0 252 0.00
- 61 JACK COOPER ENT WTS 29/10/27 0 1 0.00
243,057 6,402 0.00

BEFT AU 172,501,942 173,966,803 75.45

HAEESE 212,735,555 214,616,523 93.08

(1) HE AR 1L RA T B 1S THRos
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201841 A31HERE
(A EHE, TEHIE KB B 57 125 )
- EABEELEYN

20184E1 A 31 HHIIE, 77 NIFZLL T ORBGFINE AL ZOEFL T,

B A 5 WA I e Wi A s
JPY 549,204 UsSD 4,943 201842 H22H 111
JPY 339,508 USD 3,056 201842 H22H 69
JPY 399,380 USD 3,613 201842 H22H 63
JPY 389,458 USD 3,525 201842 A22H 59
JPY 369,425 USD 3,344 201842 A22H 56
JPY 179,691 USD 1,626 201852 H22H 27
JPY 389,484 USD 3,564 201842 H22H 21
JPY 389,510 USD 3,577 201842 H22H 7
JPY 389,529 USD 3,578 201842 H22H 6
JPY 509,540 USD 4,697 201842 H22H ®)
JPY 661,213,601 USD 5,983,999 201842 H22H 101,873
USD 20 JPY 2,246 201842 H22H 0
uUSD 7,608 JPY 840,590 20184F2H22H (128)
uUSD 9,085 JPY 1,003,820 20184F2H22H (153)
uUsD 10,103 JPY 1,116,278 20184F2H22H (171)

101,832
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