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LR 1,481,785
AT T WLk 4,225
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e 35,767,782
AT TR B 93,161
A Eh A 335,613
T FH 898,559
4 5 B IR 903,810
B 1,113,001
FERERS JOMRE 287,923
EAEES 1 437,747
DEBLOVE B EEITEM 217,274
1R 8 S -0-
ENTIE ¢ 87,379
FLavA 4 -0-
Zofh, 355,259
40,497,508
R E bR - A (100,204)
# R Al 40,397,304
AP I A (FR2K) 13,508,869
FHEB) H
BEEAMNRES: . SME AR AT 7 SRR, AT v ar BROuwE 136,071,287
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HE SFmAE CKRIL) EDHBEIA (%)
FESERS IFTE - (3 Z DRI T IZ TS 1 Sh 2 E T aEH Al 35
TEH
1E R AT
TSR
Cisco Systems, Inc. 926,048 44,283,615 1.3
THHREITH— 2
PayPal Holdings, Inc. 163,383 25,325,999 0.7
Visa, Inc. - Class A 391,550 76,446,222 2.2
101,772,221 2.9
AR R SE
Intel Corp. 1,134,325 71,383,072 2.1
NVIDIA Corp. 96,028 34,091,861 1.0
QUALCOMM, Inc. 349,831 28,294,331 0.8
Texas Instruments, Inc. 220,166 26,142,511 0.7
159,911,775 4.6
V7 gy
Adobe, Inc. 66,151 25,573,977 0.7
Microsoft Corp. 1,206,492 221,089,659 6.4
salesforce.com, Inc. 122,257 21,369,301 0.6
268,032,937 7.7
TY A —en— Ry Y| GRS IO
Apple, Inc. 542,233 172,397,560 5.0
746,398,108 21.5
ANIVRTT
INAFT T e —
Vertex Pharmaceuticals, Inc. 154,780 44,570,449 1.3
VAT B B
Abbott Laboratories 300,026 28,478,468 0.8
Baxter International, Inc. 283,424 25,510,994 0.8
Boston Scientific Corp. 1,116,500 42,415,835 1.2
Zimmer Biomet Holdings, Inc. 217,357 27,460,883 0.8
123,866,180 3.6
ANIVATT « TR B — NV ATT e — A
Cigna Corp. 245,707 48,482,905 1.4
Humana, Inc. 70,493 28,947,950 0.8
UnitedHealth Group, Inc. 332,837 101,465,360 2.9
178,896,215 5.1
PR S b
Eli Lilly & Co. 261,714 40,029,156 1.1
Johnson & Johnson 619,038 92,081,903 2.7
Merck & Co., Inc. 1,275,879 102,988,953 3.0
235,100,012 6.8
582,432,856 16.8
&Rh
AT
Bank of America Corp. 1,536,691 37,064,987 1.1
Citigroup, Inc. 576,548 27,622,415 0.8
JPMorgan Chase & Co. 719,663 70,030,406 2.0
PNC Financial Services Group, Inc. (The) 626,360 71,430,094 2.0
206,147,902 5.9
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BlackRock, Inc. - Class A 25,710 13,591,334 0.4
Charles Schwab Corp. (The) 981,046 35,229,362 1.0
Goldman Sachs Group, Inc. (The) 373,249 73,339,696 2.1
122,160,392 3.5
KRR —E A
Berkshire Hathaway, Inc. - Class B 498,751 92,558,211 2.7
420,866,505 12.1
BEY—EZ
RSB (E H — %
Comcast Corp. - Class A 696,770 27,592,092 0.8
ﬂﬂ) X
Activision Blizzard, Inc. 1,067,238 76,819,791 22
Netflix, Inc. 54,657 22,941,183 0.7
Vivendi SA 1,282,008 29,313,552 0.8
Walt Disney Co. (The) 215,058 25,226,303 0.7
154,300,829 4.4
WG MAT 4T/ BIF 1 H—E A
Alphabet, Inc. - Class C 89,503 127,892,627 3.7
Facebook, Inc. - Class A 333,674 75,106,681 2.2
202,999,308 5.9
384,892,229 11.1
BEXRE-H—ER
RLZE 54 - Dot
L3Harris Technologies, Inc. 134,439 26,813,859 0.8
Raytheon Technologies Corp. 385,172 24,851,297 0.7
51,665,156 1.5
Fet N WS
Jacobs Engineering Group, Inc. 895,568 75,245,623 2.2
=V2/a==g) AN
Honeywell International, Inc. 971,170 141,645,145 4.1
e - gk
Norfolk Southern Corp. 218,549 38,965,101 1.1
Union Pacific Corp. 288,532 49,010,046 1.4
87,975,147 2.5
356,531,071 10.3
—CHBR-H—ER
BTN L ARG LV p—
Starbucks Corp. 193,093 15,059,323 0.4
A Z =Ry MRGE S/ FAV I~ e~ =l T4 T
Alibaba Group Holding Ltd. (Sponsored ADR) 66,296 13,749,127 0.4
Amazon.com, Inc. 57,299 139,945,359 4.1
Booking Holdings, Inc. 12,769 20,933,754 0.6
174,628,240 5.1
R
Target Corp. 82,924 10,144,093 0.3
EALKN)
Home Depot, Inc. (The) 205,271 51,005,738 1.5
Lowe’s Cos., Inc. 291,654 38,017,099 1.1
Ulta Beauty, Inc. 48,527 11,841,073 0.3
100,863,910 29
300,695,566 8.7
EELER
OB
Coca-Cola Co. (The) 418,963 19,557,193 0.6
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- - s MEEIC
HE SHl%EE CRRIL) OB (%)
At AR LT S NTED
Costco Wholesale Corp. 61,214 18,882,683 0.5
Walmart, Inc. 237,672 29,485,588 0.9
48,368,271 14
FBE ] i
Procter & Gamble Co. (The) 1,613,452 187,031,356 5.4
=TV Hh
Estee Lauder Cos., Inc. (The) - Class A 78,861 15,572,681 0.4
270,529,501 7.8
N ESS
NextEra Energy, Inc. 400,574 102,370,692 3.0
NRG Energy, Inc. 1,336,923 48,196,074 14
150,566,766 44
IRILF—
A - T THFERREE
Chevron Corp. 560,568 51,404,085 1.5
EOG Resources, Inc. 835,773 42,599,350 1.2
94,003,435 2.7
E]
Berry Global Group, Inc. 789,613 35,461,520 1.0
3,342,377,557 96.4
MEEI
WES HE SHEEE CRFIL) aHHEIE (%)
Z Db FEE T RER ML
BEHKX
HEENFE R
o
Dream Holdings, Inc., Series 2(a) 0.00% 257,130 1,394,930 0.0
Dream Holdings, Inc., Series D(a) 0.00% 1,394,469 5,807,963 0.2
7,202,893 0.2
—HBAM - —EX
(TSR ¢
Honest Co., Inc. (The), Series D(a) 0.00% 52,760 1,514,416 0.1
8,717,309 0.3
RERMIS S
(B3 AT$3,090,569,048) 3,351,094,866 96.7
EHES
Barclays, London(b) 0.01 % 79,174,300 2.3
BBH, Grand Cayman(b) 0.04 % 8 0.0
Sumitomo, Tokyo(b) (0.67)% 401,326 0.0
Sumitomo, Tokyo(b) (0.26)% 219,603 0.0
EHEE A 79,795,237 2.3
Tt EE (RERERR) 34,708,162 1.0
MEE 3,465,598,265 100.0
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HE RS ERN
HESIERE THMBR REB T
NI B—IN—T1— BLUEE BLUEE RiEH (48) F& CKFIL)
Brown Brothers Harriman & Co.+ uUSD 28,353 CHF 27,523 06/12/2020 270,720
Brown Brothers Harriman & Co.+ USD 12,607 GBP 10,232 06/12/2020 29,819
Brown Brothers Harriman & Co.+ uUsSD 92,736 JPY 9,956,882 06/12/2020 (399,298)
Brown Brothers Harriman & Co.+ USD 2,337  SGD 3,311 06/12/2020 6,682
Brown Brothers Harriman & Co.+ USD 244217  EUR 222,317 06/22/2020 2,663,474
Brown Brothers Harriman & Co.+ USD 11 SGD 16 06/22/2020 16
Brown Brothers Harriman & Co.+ USD 44  AUD 67 06/30/2020 310
Brown Brothers Harriman & Co.+ USD 96 CZK 2,368 06/30/2020 1,558
Brown Brothers Harriman & Co.+ USD 10 PLN 39 06/30/2020 59
2,573,340
Ea 2,972,638
# (399,298)
+ JTRFESED~y Y B THEH
(a) B DO BRE R B LT 7 F ORGSR R E > TED DIV FHEITE N FESHEO B S B L U7 7 F O R & O 2RI

DT CRIES TN TEAfE,
(b) B AWTRL,
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104 (20164E11 421 A) 10, 316 AI17.9 8,230 AL7.8 98. 2 — 4,197

113 (2017411 4 20[) 13, 340 29.3 10, 702 30.0 98.0 — 7,774

1241 (2018511 420 [1) 12,604 A 5.5 9,984 A 6.7 98. 1 — 6,037

130 (20194511 A 20H) 14, 486 14.9 10, 887 9.0 97.7 — 6, 760

143 (2020411120 1) 15, 109 4.3 10, 756 A 1.2 98. 4 5, 504

kR Fw—7 [T MSCIHENEHTAMSCI I —1 v % A T v 7 A (BRHEEER—R) é”" A3 E 2 ﬁ%btm’\ﬂxhiﬂfﬁo

*
kAR Fv—7 1%, EEMCHER % BIAA L7-20074E 4 H 18A ORITE ¥R TH 5200744 A17H L&mﬁm&bfmﬁmbfk@if
W77 NE~ YT 7 U R EMHBANETOT, TR AL Fﬁttf‘a%tt:ru %ﬁ AL TR £,
F R R I B O TR — 58 D TR,
MSCI S — 1 /X A 7y 7 A TS % EAEME, FNRIPTA MEZ Dt — B OMERIIMSCTIT I & L
T2HOTERL, ~HIOTLEAVET A, BIREICE ENDINELBREAG, E3TFHT
KRR, BE, ERENTZHLOTEH Y FHA,

O & Hih DEMEMEE & HIRFDHR

9, MSCLiZ, W%&:ﬁin me%%é
HZ EIFTEEEA, AEEH

9+
c7
S
3l
fad
N

F IR ~ = - :
& A H . * i . \[saa—ay/\‘/u:f;z 7 b UK i\
ﬂ%?é%(m&_/”ﬂ%?%‘%%ﬂktb%ﬁ%tt%
(4 ! % % % %
20194E11H20H 14, 486 — 10, 887 — 97.7 —
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201948 A 31 R HE
(GERRITAK L ZEoT)
BE
BeE A MRER R 61,425,280
(HeF2 5l 56,125,570 K /L)

Bl taess 3,399,527
il S B N e 1,394
T a—R—nHD R4 123,451
ARIPURLE 108,036
Bl L OB SR DFE 136
BrEEATF 65,057,824
Al

SRAT 4 54,092
S E 2R ST I LA AR DR 2248 26,917
Sl B R X A 88,125
Ta—H—~DRILE 8,293
RILE 336,337
AEEH 513,764
T PEAR AR 64,544,060
ZARAEE— O Y SR

HIZR1 0 Y 7= 05 FEATT RS FEATH = 2t alE AR UL PERRAE

FCZF2 (H) 11,116 170,297 1,892,973,529
FDZ7Z A () 17,005 292,968 4,981,937,073
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ERHEE
2019458 A 31 B ITH& T+ A3HAIHIR
(BRRITAK L ZEr)

N

SRAT B R B 46,900

2 MBS 455 (PR U BLZEERTE) 1,425,296

Z O EE 205

s AR 1,472,401

L gi

& 436,967

R E AT RN 58,194

REHH 17,767

SRAT O PE TR 1,687

5 | R T e 108,596

AT TR} 31,040

RN 11,649

TEHS N 1,017

SRR 11,636

B SR 14,825

VLI AP 156,285

MEE 143

HEHAF 849,806

P LEi=Eny 622,595

e Z o (T A = A = YaEi= 272,523

SMEEE B LOGE AR LRI RHHLE 156,738

WM KB IE 429,261

BE A MALSRFEANHE 2% D &K (2,010,878)
Y\ E] 2 R I U BRFN AR DA R 2% D HE 50,058

AT 2= HR 4% (1,960,820)
T ORE RAC L DM PE OB (908,964)
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20194E8 H 31 BITH#& T4 A EHAIRA R
(BHRIT KL ZET)

0 E Wl PR R

56,831,539
Wi EHAE 622,595
2L BRI 429,261
YRR ZE TR 2%

(1,960,820)

T Ot RAZ L HHUE PEDOHE J3UEE

(908,964)
ZARFEFRDFAT R4 16,251,011
AR AESR O BRI (7,629,526)
8,621,485
ARG PERR R 64,544,060
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RITEZ IR B OEER
20194E8 A 31 BT T3 A AR

CRER)
FCOZZ A
W= ARREREL 135,002
FATZ AR 50,812
R IR AR (15,517)
HIRFATIHZ IR 170,297
FDZZ A
W E = ARFEREL 261,748
FATZ AR 69,310
R SRR (38,090)
HIRFAT IR L AR A A4 292,968
AT
201948 H 31 R HE
(CREE)

2019 2018 2017
WIRMUE FERREE CKRL) 64,544,060 56,831,539 50,175,897
FCZZ2 (1)
BRI FERRER 1,892,973,529 1,572,929,853 1,211,868,616
R 1 10 Y 7= 0l PE A% 11,116 11,651 11,896
FDZZ2 (1)
R AIIE PE R KR 4,981,937,073 4,724,005,083 4,332,318,642
HIZR 1 24 7= 0 455 PEAT AR 17,005 18,048 17,967
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N7
KK B
201948 H 31 A HE
(EREITAK PV ZE0TR)
R KA A R AT FHmARE AR (%)
THABFv
TaEpR
468 YPF SA- ADR 6,642 4,006 0.01
6,642 4,006 0.01
ait TaABrTFs 6,642 4,006 0.01
N=z—F
HiEHRR
2,192 CREDICORP LTD 467,146 454,007 0.71
83,000 HAIER ELECTRONICS GROUP CO 195,296 215,866 0.33
662,442 669,873 1.04
Bt RIa—HHEE 662,442 669,873 1.04
TIVN
TR
160,598 ITAU UNIBANCO HOLDING SA SP ADR 1,281,393 1,323,328 2.04
76,109 LOJAS RENNER SA 612,878 922,791 1.43
62,221 B3 SA-BRASIL BOLSA BALCAO 428,794 668,592 1.04
22,934 IRB BRASIL RESSE 561,686 596,837 0.92
26,854 RAIA DROGASIL SA 525,907 592,832 0.92
41,830 PETROLEO BRASILEIRO S.A ADR 540,578 566,797 0.88
19,026 EQUATORIAL E-ORD 351,948 437,042 0.68
28,736 PETROLEUM BRASILEIRO SA ADR 351,244 351,441 0.54
61,924 WEG SA 289,957 334,186 0.52
28,740 VALE SA SP ADR 310,179 316,140 0.49
36,374 BANCO BRADESCO SPONSORED ADR 273,834 290,628 0.45
55,414 KLABIN SA - UNIT 265,982 200,166 0.31
16,099 MAGAZINE LUIZA S 107,680 140,130 0.22
19,715 AMBEV SA- ADR 101,686 89,506 0.14
6,003,746 6,830,416 10.58
&Et TV 6,003,746 6,830,416 10.58
TA< B
TR
94,400 TENCENT HOLDING LTD 2,774,526 3,908,988 6.05
21,986 ALIBABA GROUP HOLDING SP ADR 3,011,487 3,848,210 5.95
255,000 CHINA MENGNIU DAIRY CO 677,494 1,011,060 1.57
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g 64 AR A PG AAE  HAKER(%)
2,984 NETEASE INC- ADR 764,790 760,920 1.18
54,100 SHENZHOU INTL GROUP LTD 468,654 734,553 1.14
7,630 PAGSEGURO DIGI-A 245,122 381,195 0.59
110,000 LI NING CO LTD 129,114 324,653 0.50
2,227 51JOB INC- ADR 191,227 160,188 0.25
14,000 ANTA SPORTS PROD 101,340 116,016 0.18
8,363,754 11,245,783 17.41
BEF A~ 8,363,754 11,245,783 17.41
FU
TR
13,363 BANCO SANTANDER CHILE ADR 403,144 379,509 0.59
403,144 379,509 0.59
HE FY 403,144 379,509 0.59
HE
TR
150,500 PING AN INSURANCE GROUP CO H 1,704,585 1,724,934 2.67
228,800 CHINA PACIFIC INSURANCE CO LTD H 891,608 915,929 1.42
1,364,000 CHINA PETROL & CHEM CORP SINOPEC H 1,062,812 798,185 1.24
564,000 PICC PROPERTY & CASUALTY H 682,878 646,420 1.00
434,000 GUANGZHOU AUTO-H 573,666 437,112 0.68
48,500 ANHUI CONCH CEMENT CO LTD H 176,927 272,991 0.42
63,200 ZHUZHOU CRRC TIMES ELECTRIC CO 307,638 251,390 0.39
8,300 WUAPPTEC CO LT-H 72,119 93,013 0.14
5,472,233 5,139,974 7.96
&EF: HE 5,472,233 5,139,974 7.96
==l
TR
3,347 BANCOLOMBIA SA SPON ADR 152,574 166,681 0.26
152,574 166,681 0.26
L3 a7 152,574 166,681 0.26
U7k
TR
93,266 COMMERCIAL INTL BK GDR REG-S 334,807 433,687 0.67
334,807 433,687 0.67
BE U 334,807 433,687 0.67
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R KA JiREE IS FEAGARAE MM (%)
Y%
HiEHRN
192,652 ALPHA BANK AE 378,885 346,405 0.54
18,228 HELLENIC TELECOMMUNICATIONS 210,062 244258 0.38
44,825 NATL BANK GREECE 129,442 130,523 0.20
718,389 721,186 1.12
S 718,389 721,186 1.12
s
HiERR
149,400 AIA GROUP LTD 1,155,291 1,452,334 225
698,000 CNOOC LTD 1,029,250 1,041,160 1.61
106,500 CHINA MOBILE LTD 972,767 881,871 1.37
94,000 CHINA RESOURCES BEER HOLDING 281,014 533,291 0.83
69,000 HANG LUNG PROPERTIES LTD 162,481 155,880 0.24
3,600,803 4,064,536 6.30
Aab Ak 3,600,803 4,064,536 6.30
N —
HiEHRR
10,162 OTP BANK PLC 298,705 406,432 0.63
23,370 RICHTER GEDEON NYRT 479,404 391,075 0.61
34,867 MOL HUNGARIAN OIL AND GAS 323,861 342,301 0.53
1,101,970 1,139,808 1.77
S AN 1,101,970 1,139,808 1.77
AR
TR
9,654 HDFC BANK LTD ADR 773,036 1,040,702 1.61
90,308 INFOSYS LTD ADR 785,985 1,037,639 1.61
28,245 ICICI BANK LTD SP ADR 304,982 317,191 0.49
16,459 LARSEN & TOUBRO - GDR REG S 305,806 300,541 0.47
2,169,809 2,696,073 4.18
BEF AUR 2,169,809 2,696,073 4.18
AVRRTT
HiEHRR
907,300 ASTRA INTERNATIONAL TBK 440,811 426,694 0.67
394,400 BANK MANDIRI TBK 216,956 201,461 031
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B S A B it APfiegE AR (%)
397,700 TELEKOM INDONESIA -B 110,882 124,690 0.19
768,649 752,845 1.17
BEF AVRRYT 768,649 752,845 1.17
Ao
EaEpR
11,049 FOMENTO ECONOMICO MEXICANO ADR 1,035,483 1,009,437 1.57
43,391 AMERICA-SPON  ADR 671,704 634,376 0.98
1,707,187 1,643,813 2.55
BEb A= 1,707,187 1,643,813 2.55
A
LR
6,385 X 5 RETAIL GROUP NV REGS GDR 172,629 219,772 0.34
172,629 219,772 0.34
it ATUF 172,629 219,772 0.34
INFRE
LR
55,900 UNITED BANK LTD 100,514 46,124 0.07
52,100 HABIB BANK LTD 105,970 36,389 0.06
206,484 82,513 0.13
[ RS 0 % 206,484 82,513 0.13
R=FUF
EaEpR
17,649 BANK POLSKA KASA OPIEKI (PEKAO) 580,423 432,424 0.67
20,615 PKOBP 238,207 203,148 0.31
818,630 635,572 0.98
I e 818,630 635,572 0.98
e
LR
108,912 SAMSUNG ELECTRONICS CO LTD 3,771,887 3,965,895 6.15
2,933 LG CHEMICAL LTD 871,888 802,225 1.24
4,768 SK ENERGY CO LTD 751,535 651,078 1.01
3,069 HYUNDAI MOBIS 596,327 631,155 0.98
3,039 SAMSUNG SDI CO 586,436 627,500 0.97
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B ot I A R AT FHmARE AR (%)
1,206 KOREA ZINC CO LTD 473,876 434,160 0.67
3,079 HYUNDAI MOTOR CO LTD 272,010 220,159 0.34
2,013 AMOREPACIFIC CORP 440,412 216,571 0.34
3,228 SK HYNIX INC 205,822 206,770 0.32
2,199 LG INNOTEK CO LTD 212,509 179,256 0.28

923 SK HOLDINGS CO L 239,916 152,772 0.24
432 MEDY-TOX INC 173,820 125,846 0.19
1,792 KOLMAR KOREA CO 113,918 64,364 0.10
796 SHINHAN FINANCIAL GROUP LTD 33,856 26,844 0.04
8,744,212 8,304,595 12.87
GFh wE 8,744,212 8,304,595 12.87
=
HiEHRR
119,977 SBERBANK SPONSORED ADR 1,435,243 1,644,285 2.55
15,185 LUKOIL PJSC-SPON ADR 809,529 1,219,963 1.89
4,888 NOVATEK OAO-SPONS GDR 768,203 947,783 1.47
119,667 GAZPROM- ADR 707,894 825,702 1.28
162,584 MOSCOW EXCHANGE 231,809 231,498 0.36
1,926 POLYUS 172,838 222,155 0.34
1,836 POLYUS PJSC-G-WI GDR 84,325 105,019 0.16
4,209,841 5,196,405 8.05
S =t 4,209,841 5,196,405 8.05
B77Uh
TR
6,600 NASPERS LTD 1,418,314 1,495,331 231
40,668 FIRSTRAND LTD 210,607 160,040 0.25
29,115 AVI LTD 214,145 158,446 0.25
1,843,066 1,813,817 2.81
aEt: MW7 1,843,066 1,813,817 2.81
=2
HiEHRR
449,000 TAIWAN SEMICONDUCTOR MANUF CO LTID 2,730,178 3,712,743 5.76
6,000 LARGAN PRECISION CO LTD 771,251 745,160 1.16
252,061 ASE TECHNOLOGY HOLDINGS CO LT 601,715 574,583 0.89
539,000 CTBC FINANCIAL HOLDING CO LTD 359,773 350,189 0.54
112,000 UNI-PRESIDENT EN 288,888 273,902 0.42
137,782 CATHAY FINANCIAL HOLDINGS 206,815 176,615 0.27
4,958,620 5,833,192 9.04
aFh: B 4,958,620 5,833,192 9.04
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R KA JiREE IS FHmARE AR (%)
74
@R
83,500 KASIKORNBANK PCL-NVDR 497,819 436,313 0.67
58,800 BANGKOK BAN-NVDR NVDR 357,378 328,371 0.51
38,200 ADV INFO SVC-F 265,905 289,429 0.45
108,300 THAI OIL PCL-FOR 237,718 239,623 0.37
30,100 PTT EXPL & PRO-F 127,874 122,385 0.19
1,486,694 1,416,121 2.19
I o 1,486,694 1,416,121 2.19
Y%=t
HiEHRR
44,969 BIM 346,163 361,700 0.56
256,378 AKBANK 334,460 304,363 0.47
9,861 TUPRAS-TURKIYE PETROL RAFINELERI 256,685 212,541 0.33
937,308 878,604 1.36
&3 hr=m 937,308 878,604 1.36
777 B EEER
HiEHRR
303,388 EMAAR PROPERTIES PJSC 407,624 408,851 0.63
135,157 ABU DHABI COMMER 315,302 319,756 0.50
20,428 DP WORLD PLC 415,878 285,992 0.44
1,138,804 1,014,599 1.57
BFH T EREH 1,138,804 1,014,599 1.57
HE
TR
34,522 MEDICLINIC INTER 143,133 141,900 0.22
143,133 141,900 0.22
ait: EE 143,133 141,900 0.22
HMABEAF 56,125,570 61,425,280 95.17
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ABEEICE AR
20194E8 A 31 H HFE
(HEANE%E, e A SIS A AN R R)
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20194E8 A31 HHTE, 77 RIZFCOTAD~yY B TLL FORFFINE AL E LN EH/ L T,

N = by = N ,_._’f /El\ f
WA BEA G FeRBIY Fe 24 i ot
JPY 2,000,833,337 USD 18,855,793 20194F9 A 30H (27,530)
USD 88,881 IPY 9,380,000 20194F9 A 30H 613
USD 62 IPY 6,574 20194F9 A 301 0
(26,917)
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BB AR 7E B AR DA 10,014,404
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W AR R E FATEZ AL RO EEFE
202045 A 31 HIZH T 9 A5HAIIR 202045 A 31 HIZH T 9 A5HAIIR
(GEHEIFTHR P L) CRER)
H eI pE AR 16,118,812 FC/TA
LY En 5,466,067 W B A REAREL 5,904
A SR R A 9,172,545
IR A AR 5,791,754 FATZ IS REIREL 2,064,354
B R AR SR (285,559)
T 08 FA T LM PE O HERAE 20,430,366
WIRFAT I Z AR AE SR 1,784,699
ZARAEFRDOFATFEA 407,034,177
TSRS O B R A (57,969,087) FDZ5 A
349,065,090 BUNC AT S 130,217
23R DIy A (2,572,631) AT AR 1,882,402
B R AR RS (263,415)
HHSR A PE AR 383,041,637 IR FEAT I AR RER L 1,749,204
HatiE
202045 H 31 H3RTE
CREEE)
2020 2019 2018

HIARAME PERBCKR L) 383,041,637 16,118,812 16,556,935

FCZ7A(H)
WIRAIE PERR A 17,132,530,728 53,681,472 58,436,663
IR0 Y70 P 9,600 9,092 8,937
FDZZA()
AL PERRRHE 23,931,456,426 1,699,803,979 1,742,378,906
AR D Y70 R A A 13,681 13,054 12,748
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RN PEE B
202045 A 31 H BIfE
(BRI /L)
Wi g i feAEd IAFRFAIG AL 4E FAALEHE(%)
F—R+FVT
B E(E RS
UsD 186,000  SCENTRE GROUP 3.6250% 28/01/26 144A 184,867 188,708 0.05
184,867 188,708 0.05
Bt A —ANYT 184,867 188,708 0.05
NI2—H
B E(E e
Usb 383,000  ATHENE HOLDING 6.1500% 03/04/30 382,262 413,055 0.11
382,262 413,055 0.11
Bt Ra—F R 382,262 413,055 0.11
b s
Bt E(E e
uUsb 579,000  ENBRIDGE INC 2.5000% 15/01/25 578,489 595,428 0.17
UsD 306,000  TRANSCANADA PL 3.7500% 16/10/23 321,793 328,556 0.10
UsD 315,000 SUNCOR ENERGY 2.8000% 15/05/23 314,694 321,927 0.08
uUsb 259,000  BROOKFIELD FIN 4.3500% 15/04/30 258,749 283,236 0.07
uUsb 265,000  ENBRIDGE INC 3.1250% 15/11/29 265,863 271,329 0.07
UsD 249,000  SUNCOR ENERGY 3.1000% 15/05/25 248,873 259,984 0.07
uUsb 182,000  NUTRIEN LTD 5.0000% 01/04/49 222,602 221,500 0.06
usb 161,000  NUTRIEN LTD 2.9500% 13/05/30 160,871 167,053 0.04
UsD 123,000  SCHLUMBERGER 2.6500% 20/11/22 144A 125,211 124,846 0.03
usb 105,000  TECH RESOURCES LTD 6.25% 15/07/41 116,685 105,175 0.03
usb 85,000  TRANS-CANADA PIPE 4.625% 01/03/34 100,486 95,548 0.02
UsD 63,000 ENCANA CORP 6.5000% 01/02/38 74,983 48,299 0.01
usb 64,000 ENCANA CORP 6.6250% 15/08/37 76,912 48,171 0.01
usb 39,000  TRANSCANADA PL 4.8750% 15/01/26 42,679 45,157 0.01
2,908,890 2,916,209 0.77
Gty 2,908,890 2,916,209 0.77
f=3=N4e
Bt E(E e
Usb 345,000 ECOPETROL SA 6.8750% 29/04/30 341,936 396,578 0.10
uUsD 130,000 ECOPETROL SA 5.875% 28/05/45 140,806 135,656 0.04
482,742 532,234 0.14
Gty 482,742 532,234 0.14
Foe—r
EE&FIE
uUsb 641,000 DANSKE BANK A/S FRN 20/09/22 144A 646,015 647,350 0.16
USD 621,000 DANSKE BANK A/S FRN 20/12/25 144A 629,067 633,675 0.17
1,275,082 1,281,025 0.33
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piiNss FEH MRS fZAE AR AT 44 FAA LR (%)
B E(E 2SI
UsD 244,000  DANSKE BANK A 5.0000% 12/01/22 144A 248,258 255,572 0.07
248,258 255,572 0.07
Bt Tr~e—s 1,523,340 1,536,597 0.40
TFUR
EE&FIE
Usb 792,000  BNP PARIBAS FRN 19/11/25 144A 763,836 812,673 0.21
USD 404,000  BNP PARIBAS FRN 13/01/31 144A 408,850 413,721 0.11
1,172,686 1,226,394 0.32
B E(E 2SI
UsD 651,000 DANONE 2.9470% 02/11/26 144A 668,575 708,348 0.19
UsD 578,000  CREDIT AGRICO 2.3750% 22/01/25 144A 576,673 599,678 0.16
Usb 519,000  SOCIETE GENER 2.6250% 22/01/25 144A 517,962 521,304 0.14
UsD 191,000  TOTAL CAP INTL 3.1270% 29/05/50 191,000 192,048 0.05
1,954,210 2,021,378 0.54
Bt IR 3,126,896 3,247,772 0.86
KA
B E(E e
uUsb 721,000  RENTENBANK 0.5000% 27/05/25 40 717,698 719,187 0.19
717,698 719,187 0.19
BRt: kY 717,698 719,187 0.19
AVRRYT
Tl E(E )
uUsb 200,000  HUTAMA KARYA 3.7500% 11/05/30 144A 198,664 207,628 0.05
198,664 207,628 0.05
Bt AVRRTT 198,664 207,628 0.05
TANVGUR
B E(E A
UsD 562,000  GE CAPITAL INTL 4.418% 15/11/35 598,641 561,849 0.14
Usb 427,000  SHIRE ACQ INV IRELAND 3.2% 23/09/26 455,034 470,202 0.12
Usb 254,000  SHIRE ACQ INV IREL 2.875% 23/09/23 259,828 267,734 0.07
UsD 163,000  AERCAP IRELAND 4.8750% 16/01/24 154,850 145,247 0.04
uUsb 150,000  AERCAP IRELAND 3.5% 26/05/22 138,267 139,027 0.04
1,606,620 1,584,059 0.41
BRb:TANTUR 1,606,620 1,584,059 0.41
ARZ TV
ELi
UsD 261,000  STATE OF ISRAEL 3.3750% 15/01/50 254,543 272,357 0.07
254,543 272,357 0.07
Bt ARTTL 254,543 272,357 0.07
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BES FEH MRS fZAE AR AT 44 FAA LR (%)
AZA
ELi
UsD 438,000  JAPAN BANK COOP 1.7500% 17/10/24 435,648 455,142 0.12
435,648 455,142 0.12
B E(E 2SI
UsD 220,000 TAKEDA PHARMACEU 4.4000% 26/11/23 238,999 244,246 0.06
238,999 244,246 0.06
At AR 674,647 699,388 0.18
nNrwe TNy
B E(E RS
UsD 419,000  DH EUROPE 2.6000% 15/11/29 422,760 438,822 0.12
UsD 334,000 DH EUROPE 2.2000% 15/11/24 5YR 334,168 348,583 0.09
usD 195,000  DH EUROPE 2.0500% 15/11/22 195,162 200,813 0.05
UsD 102,000  DH EUROPE 3.4000% 15/11/49 103,472 112,427 0.03
1,055,562 1,100,645 0.29
AEtvrwTNT 1,055,562 1,100,645 0.29
Ao
EE
usD 644,000  UNITED MEXICAN 4.5000% 22/04/29 705,117 698,110 0.18
UsD 513,000  UNITED MEXICAN 3.2500% 16/04/30 499,370 506,975 0.13
UsD 316,000  UNITED MEXICAN 3.9000% 27/04/25 312,818 333,574 0.09
uUsb 200,000  UNITED MEXICAN 5.0000% 27/04/51 188,500 210,865 0.06
UsD 200,000  UNITED MEXICAN 4.6000% 10,/02/48 216,540 208,049 0.05
UsD 162,000  UTD MEXICAN STATE 4.75% 8/3/44 MTN 169,806 170,695 0.04
2,092,151 2,128,268 0.55
T (E )
UsD 380,000  AMERICA MOVIL SA 2.8750% 07/05/30 379,441 392,426 0.10
usD 167,000  SANTANDER MEX 5.3750% 17/04/25 144A 167,000 178,690 0.05
546,441 571,116 0.15
BRtiAxT 2 2,638,592 2,699,384 0.70
FIH
Bt E(E e
UsD 432,000  NXP BV/NXP FD 3.8750% 18/06/26 144A 451,406 464,893 0.12
usb 267,000  NXP BV/NXP FD 3.4000% 01/05/30 144A 269,356 273,770 0.07
UsD 226,000  MDGH — GMTN B 2.8750% 07/11/29 144A 223,555 234,211 0.06
UsD 211,000  NXP BV/NXP FD 3.1500% 01/05/27 144A 211,339 215,539 0.06
uUsb 164,000  NXP BV/NXP FD 4.3000% 18/06/29 144A 169,805 178,283 0.05
UsD 124,000  NXP BV/NXP ED 2.7000% 01/05/25 144A 123,896 127,824 0.03
1,449,357 1,494,520 0.39
At ATH 1,449,357 1,494,520 0.39
IV z—
B E(E RS
usD 180,000  EQUINOR ASA 1.7500% 22/01/26 179,279 183,723 0.05
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usD 120,000  EQUINOR ASA 2.3750% 22/05/30 119,311 123,423 0.03
UsD 86,000 EQUINOR ASA 3.2500% 18/11/49 85,090 90,433 0.02
383,680 397,579 0.10
BT =— 383,680 397,579 0.10
NGTTA
EE
usb 415,000  PARAGUAY 5.4000% 30/03/50 144A 476,867 460,650 0.12
UsD 218,000  PARAGUAY 4.9500% 28/04/31 144A 218,171 228,900 0.06
695,038 689,550 0.18
Bt T TA 695,038 689,550 0.18
~_—
Exfi-g
usD 148,000  REPUBLIC OF PERU 2.3920% 23/01/26 148,022 154,243 0.04
UsD 86,000 REPUBLIC OF PERU 2.7830% 23/01/31 86,002 91,154 0.02
234,024 245,397 0.06
Bt UL— 234,024 245,397 0.06
HE—I
Exfi-g
usb 510,000  QATAR STATE O 3.4000% 16/04/25 144A 508,419 544,278 0.15
UsD 358,000  QATAR STATE O 3.7500% 16/04/30 144A 357,320 398,917 0.10
865,739 943,195 0.25
Bt hs—v 865,739 943,195 0.25
AR
B E(E RS
UsD 200,000 BANCO SANTANDER 2.7460% 28/05/25 200,000 203,929 0.05
200,000 203,929 0.05
S N 200,000 203,929 0.05
[l B4R
B E(E e
uUsb 1,089,000  ASIAN DEV BAN 0.6250% 07/04/22 GMTN 1,088,009 1,095,090 0.28
USD 482,000  INTERAMER DEV BK 0.8750% 03/04/25 481,764 489,643 0.13
1,569,773 1,584,733 0.41
Aat: ERHER 1,569,773 1,584,733 0.41
ARGz —F
B E(E RS
Usb 685,000  SWEDISH EXP C 0.7500% 06/04/23 GMTN 682,897 690,114 0.18
682,897 690,114 0.18
Gt AV z—F 682,897 690,114 0.18




I LT INF T —Tr—RX - T7UR T —KEEZHFC/FD

BES FEH MRS fZAE AR AT 44 FAA LR (%)
AR
EESFIE
USD 605,000  UBS GROUP FUNDIN FRN 15/08/23 144A 620,702 623,358 0.17
uUsb 267,000  CREDIT SUISSE FRN 14/12/23 144A 273,640 275,194 0.07
894,342 898,552 0.24
T (E )
Usb 648,000  CREDIT SUISSE GP 3.574% 09/01/23 14 662,082 667,399 0.17
662,082 667,399 0.17
BRt AR 1,556,424 1,565,951 0.41
7578 REBR
ELi
UsD 790,000  ABU DHABI GOV 2.5000% 16/04/25 144A 805,189 820,289 0.21
805,189 820,289 0.21
Bt T I E REE 805,189 820,289 0.21
AFYR
EHSFIE
UsD 706,000  LLOYDS BK GR PLC FRN 09/07/25 706,000 748,754 0.19
UsD 462,000  BARCLAYS PLC FRN 20/06/30 517,346 513,910 0.13
uUsb 245,000  STANDARD CHART FRN 01/04/31 144A 245,000 272,867 0.07
UsD 243,000  NATIONWIDE BLDG FRN 01/08/24 144A 256,783 259,934 0.07
UsD 213,000 ROYAL BK SCOTLND FRN 08/05/30 241,568 239,874 0.06
usb 215,000 ROYAL BK SCOTLND FRN 01/11/29 198,649 217,500 0.06
UsD 208,000 ROYAL BK SCOTLND FRN 22/05/28 208,000 212,765 0.06
2,373,346 2,465,604 0.64
B E(E A
UsD 232,000 VODAFONE GROUP 4.2500% 17/09/50 240,086 264,120 0.07
240,086 264,120 0.07
At AXUR 2,613,432 2,729,724 0.71
TAVH
B ERRIER
uUsb 3,576,000  NSLT 2005-2 A5 FRN 23/03/37 2,190,460 2,084,793 0.53
USD 3,533,000  SMB 2016-A A2B FRN 15/05/31 1,910,366 1,857,212 0.48
UsD 1,764,000  SMB 2019-A A2A 3.4400% 15/07/36 1,806,377 1,788,532 0.47
uUsb 1,665,000  VZOT 2020-A A1A 1.8500% 22/07/24 1,664,805 1,707,065 0.45
UsD 1,662,000  NAVSL 2019-FA A2 2.6000% 15/08/68 1,661,398 1,698,035 0.44
UsD 1,597,000  FORDR 2018-2 A 3.4700% 15/01/30 1,634,571 1,650,680 0.43
usb 2,636,000  NSLT 2005-1 A5 FRN 25/10/33 1,506,823 1,424,338 0.37
UsD 3,840,000  SLMA 2012-3 A FRN 27/12/38 1,187,795 1,145,575 0.30
UsD 1,070,000  FORDR 2018-1 A 3.1900% 15/07/31 1,103,987 1,114,349 0.29
usb 966,000  FORDR 20201 A 2.0400% 15/08/31 965,667 958,942 0.25
UsD 840,000  SREV 2019-A A 2.5100% 26/01/32 839,889 811,500 0.21
UsD 775,000  FORDR 2019-1 A 3.5200% 15/07/30 823,165 802,958 0.21
usb 785,000  NAVSL 2019-GA A 2.4000% 15/10/68 711,856 719,397 0.19
UsD 1,151,000  SMB 2016-C A2B FRN 15/09/34 723,499 711,952 0.19
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Bk T i fZ2iEd] B ATl 448 AL (%)

USDh 653,000  SOFI 2020-A A2FX 2.5400% 15/05/46 652,683 666,249 0.17
usDh 611,000  SOFI 2020-C AFX 1.9500% 15/02/46 610,902 611,000 0.16
usDh 1,128,000  SMB 2016-B A2A 2.4300% 17/02/32 626,258 607,060 0.16
USD 779,000  SMB 2017-B A2B FRN 15/10/35 600,242 579,289 0.15
usb 800,000  SGR 2019-3 Al FRN 25/09/59 565,959 557,721 0.15
usb 511,000  NAVSL 2018-DA A2A 4.0000% 15/12/59 533,995 534,246 0.14
USD 986,000  NSLT 2005-3 A5 FRN 24/12/35 555,627 531,242 0.14
usbh 531,000  SOFI 2018-A A2B 2.9500% 25/02/42 539,297 530,958 0.14
usbh 508,000 HAROT 2020-2 A3 0.8200% 15/07/24 507,960 510,158 0.13
USD 490,000  NAVSL 2019-CA A2 3.1300% 15/02/68 501,107 502,668 0.13
usb 456,000  FORDO 2020-A A3 1.0400% 15/08/24 455,919 460,680 0.12
usb 460,000  NAVSL 2017-A A2A 2.8800% 16/12/58 401,142 404,859 0.11
uSD 373,000  NAVSL 2020-A A2A 2.4600% 15/11/68 372,975 380,407 0.10
usb 368,000  VALET 2020-1 A3 0.9800% 20/11/24 367,975 367,907 0.10
USsD 357,000 TAOT 2020-B A3 1.3600% 15/08/24 356,929 361,860 0.09
usD 617,000  SLMA 2012-6 A3 FRN 26/05/26 369,754 341,272 0.09
UsD 456,000  SMB 2017-A A2B FRN 15/09/34 320,347 312,511 0.08
usb 324,000  NAVSL 2020-A A2B FRN 15/11/68 324,000 299,792 0.08
uSD 1,063,000  NSLT 2012-2A A FRN 26/12/33 310,181 298,454 0.08
usb 292,000  CNH 2020-A A3 1.1600% 16/06/25 291,943 291,982 0.08
usb 1,000,000  SMB 2015-C A2A 2.7500% 15/07/27 302,496 290,448 0.08
USD 281,000  NAVSL 2020-BA A2 2.1200% 15/01/69 280,883 278,178 0.07
UsD 276,000  NAVSL 2020-CA A2A 2.1500% 15/11/68 275,410 274,571 0.07
UsD 233,000  GMCAR 2020-2 A3 1.4900% 16/12/24 232,987 237,466 0.06
USDh 818,000  SLMA 2012-2 A FRN 25/01/29 253,406 223,799 0.06
uUsD 211,000 FORDR 2017-1 A 2.6200% 15/08/28 213,481 213,615 0.06
uUsD 376,000  SMB 2016-B A2B FRN 17/02/32 210,226 206,913 0.05
USDh 300,000  SLMA 2012-1 A3 FRN 25/09/28 194,459 181,732 0.05
usDh 174,000  HAROT 2020-2 A4 1.0900% 15/10/26 173,970 175,642 0.05
usDh 173,000  NAVSL 2019-D A2A 3.0100% 15/12/59 174,298 172,357 0.04
USDh 500,000  SMB 2015-B A2B FRN 15/07/27 171,256 167,621 0.04
usDh 680,000  SOFI 2016-A A2 2.7600% 26/12/36 161,916 160,518 0.04
usDh 150,000 FORDO 2020-A A4 1.3500% 15/07/25 149,956 150,999 0.04
USDh 149,000  SDART 2020-1 A3 2.0300% 15/02/24 148,988 149,267 0.04
usDh 197,000  NAVSL 2015-1 A2 FRN 25/04/40 154,788 146,565 0.04
usDh 144,000  NAVSL 2018-EA A2 4.0000% 15/12/59 148,770 145,475 0.04
USDh 140,000  VALET 2020-1 A4 1.2600% 20/08/26 139,968 139,862 0.04
ush 264,000  SMB 2016-A A2A 2.7000% 15/05/31 141,210 137,847 0.04
USD 425,000  NSLT 2004-4 A5 FRN 25/01/37 143,058 136,163 0.04
USDh 347,000  NSLT 2004-3 A5 FRN 27/10/36 141,949 135,799 0.04
USD 247,000  NAVSL 2016-1A A FRN 25/02/70 146,583 135,567 0.04
usDh 116,000  GMCAR 2020-2 A4 1.7400% 18/08/25 115,973 116,421 0.03
USDh 115,000  ALLYA 2017-4 A4 1.9600% 15/07/22 114,989 115,376 0.03
usDh 600,000  SLCLT 2010-1 A FRN 25/11/42 117,142 113,325 0.03
uUsDh 101,000  NAVSL 2018-BA A2A 3.6100% 15/12/59 103,273 104,111 0.03
USDh 144,000  NSLT 2005-4 A4 FRN 22/03/32 105,120 102,812 0.03
UsDh 100,000  SMB 2018-C A2A 3.6300% 15/11/35 102,625 102,184 0.03
usDh 90,000  NAROT 2017-B A4 1.9500% 16/10/23 89,986 91,036 0.02
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usb 277,000  SLMA 2003-1 A5C FRN 15/12/32 95,045 90,309 0.02
usDh 252,000 SMB 2015-A A2B FRN 15/06/27 90,180 87,409 0.02
uUsh 82,000 CNH 2020-A A4 1.5100% 15/04/27 81,984 82,026 0.02
usb 111,000  CASL 2017-A Al FRN 26/11/46 70,474 66,447 0.02
uUsh 114,000 NAVSL 2016-AA A2B FRN 15/12/45 65,948 65,055 0.02
USD 179,000 NSLT 2013-1A A FRN 25/06/41 60,446 56,322 0.01
usb 51,000  VZOT 2019-C A1A 1.9400% 22/04/24 52,042 52,283 0.01
USD 155,000 SLMA 2013-4 A FRN 25/06/43 51,908 49,772 0.01
UsDh 45,000 CARMX 2017-4 A4 2.3300% 15/05/23 44,997 45,901 0.01
usb 116,000  NSLT 2014-1A A FRN 25/09/41 39,561 37,144 0.01
Ush 35,000 NALT 2019-A A3 2.7600% 15/03/22 34,997 35,446 0.01
USDh 30,000 OSCAR 2017-2A A4 2.7600% 10/12/24 29,992 30,578 0.01
uUSb 126,000  SOFI 2017-A Al FRN 26/03/40 19,299 18,904 0.00
USD 101,000 SOFI 2017-E Al FRN 26/11/40 13,208 12,660 0.00
USD 20,000 OSCAR 2017-2A A3 2.4500% 10/12/21 7,596 7,622 0.00
33,462,696 32,969,190 8.61
TP VRIS
usDh 4,966,000 FNR 2016-57 PC 1.7500% 25/06/46 3,060,668 3,193,596 0.84
usb 16,833,000  FNR 2012-151 NX 1.5000% 25/01/43 2,853,058 3,027,055 0.79
usb 3,157,000  FHR 4880 DA 3.0000% 15/05/50 2,588,254 2,692,565 0.70
usD 4,862,000 FNR 2016-48 MA 2.0000% 25/06/38 2,182,332 2,255,872 0.59
usb 1,816,000  VERUS 2019-INV3 Al FRN 25/11/59 1,721,655 1,741,734 0.45
usb 2,500,000  GNR 2019-132 NA 3.5000% 20/09/49 1,687,256 1,708,892 0.45
USD 1,733,000 DRMT 2019-4A Al FRN 25/10/59 1,410,982 1,421,799 0.37
usb 4,016,000  FNR 2013-11 AP 1.5000% 25/01/43 1,295,528 1,338,302 0.35
usb 1,021,000  VERUS 2020-1 Al FRN 25/01/60 969,739 969,281 0.25
USDh 685,000  VERUS 2020-2 A1 FRN 25/05/60 684,990 684,264 0.18
usb 805,000  VERUS 2019-INV1 Al FRN 25/12/59 606,944 609,327 0.16
usb 622,000  FNR 2019-25 PA 3.0000% 25/05/48 599,076 607,906 0.16
USD 667,000 VERUS 2019-4 Al 2.6420% 25/11/59 587,024 591,462 0.15
usb 579,000  STAR 2020-1 Al FRN 25/02/50 535,504 533,928 0.14
usb 692,000  FHR 4742 PA 3.0000% 15/10/47 490,021 509,413 0.13
ush 504,000 AOMT 2020-2 A1A FRN 26/01/65 503,992 503,955 0.13
usb 442,000  BHLD 2019-3 A1 2.7240% 25/11/59 402,634 397,939 0.10
usb 1,517,000  FNR 2013-43 BP 1.7500% 25/05/43 363,090 376,249 0.10
Ush 882,000 FHS 264 30 3.0000% 15/07/42 324,035 342,866 0.09
USDh 917,000  FHR 4205 PA 1.7500% 15/05/43 259,220 267,916 0.07
usb 1,505,000  FHS 343 F4 FRN 15/10/37 254,559 255,311 0.07
ush 309,000 GNR 2017-167 BQ 2.5000% 20/08/44 181,773 187,120 0.05
usb 156,000  FNR 2018-8 KL 2.5000% 25/03/47 138,706 143,303 0.04
usb 115,000  BHLD 2019-1 A1 3.6130% 26/10/48 79,840 83,173 0.02
ush 109,000 FNR 2018-15 AB 3.0000% 25/03/48 72,535 74,614 0.02
usb 80,000  SCRT 2019-1 M55D 4.0000% 25/07/58 68,653 70,250 0.02
usb 1,490,000  FNR 1998-61 PL 6.0000% 25/11/28 52,338 52,768 0.01
ush 220,000 GNR 2014-H12 GA 2.5000% 20/06/64 42,312 42,829 0.01
usb 153,000  FNR 2013-30 CA 1.5000% 25/04/43 35,491 37,255 0.01
usb 35,000  SCRT 2019-1 MA 3.5000% 25/07/58 29,765 31,615 0.01
USDh 30,000 SCRT 2019-3 M55D 4.0000% 25/10/58 27,102 27,026 0.01
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usb 25,000  SLST 2019-1 A2 3.5000% 25/05/29 25,611 26,572 0.01
24,134,687 24,806,157 6.48
FAERBIERIRAES
usb 1,000,000  JPMCC 2017-JP6 ASB 3.2829% 15/07/50 1,046,953 1,054,246 0.28
usb 495,000  CD 2017-CD4 A4 FRN 10/05/50 529,611 540,246 0.14
usDh 400,000  CSAIL 2019-C15 A4 4.0529% 15/03/52 445,688 456,954 0.12
usb 819,000  IFUND 2010-1 A1 5.3140% 25/01/51 451,802 439,268 0.11
usb 279,000  GSMS 2020-GC47 A5 2.3772% 12/05/53 287,368 285,620 0.07
usD 238,000 COMM 2015-1.C23 A4 3.7740% 10/10/48 258,053 259,589 0.07
usb 231,000  JPMBB 2014-C26 A4 3.4943% 15/01/48 244,554 246,571 0.06
usb 215,000 COMM 2015-DC1 A5 3.35% 10/02/48 227,470 227,860 0.06
uUsh 179,000  JPMBB 2015-C29 A4 3.6108% 15/05/48 191,698 193,180 0.05
usb 130,000  FHMS K095 A2 2.7850% 25/06/29 133,893 145,794 0.04
usb 119,000  COMM 2015-1.C21 A4 3.7080% 10/07/48 127,767 128,027 0.03
ush 100,000  CSAIL 2015-C2 A4 3.5040% 15/06/57 105,449 106,565 0.03
usb 85,000  FHMS K089 A2 3.5630% 25/01/29 87,549 99,609 0.03
usb 80,000  FHMS K090 A2 3.4220% 25/02/29 82,395 92,976 0.02
ush 100,000  MSBAM 2013-C13 ASB 3.5570% 15/11/46 76,008 76,613 0.02
usb 62,000 COMM 2016-COR1 ASB 2.9720% 10/10/49 63,521 64,372 0.02
usb 44,000  MSBAM 2017-C34 ASB 3.3540% 15/11/52 46,148 46,672 0.01
uUsDh 42,000  MSC 2016-UB12 ASB 3.4360% 15/12/49 43,952 44,214 0.01
usb 39,000 BMARK 2018-B1 ASB FRN 15/01/51 41,249 41,605 0.01
usb 23,000  GSMS 2015-GC28 A5 3.3960% 10/02/48 24,078 24,575 0.01
4,515,206 4,574,556 1.19
EHSFIE
usb 1,404,000  CITIGROUP INC FRN 08/04/26 1,415,802 1,481,785 0.39
ush 1,202,000  JPMORGAN CHASE FRN 01/06/24 1,202,000 1,209,018 0.32
usb 833,000 BANK OF AMER CRP FRN 20/12/28 872,505 906,153 0.24
usb 781,000  CITIGROUP INC FRN 31/03/31 781,085 898,783 0.23
usDh 742,000 BANK OF AMER CRP FRN 22/10/25 MTN 747,684 771,135 0.20
usb 614,000 BANK OF AMER CRP FRN 23/07/29 MTN 681,762 708,055 0.18
usb 647,000 BANK OF AMER CRP FRN 20/12/23 664,121 674,958 0.18
ush 519,000 JPMORGAN CHASE FRN 13/05/31 519,999 532,390 0.14
usb 501,000  CITIGROUP INC FRN 03/06/31 501,000 500,069 0.13
usb 463,000  BANK OF AMER CRP FRN 01/10/25 MTN 478,265 492,371 0.13
ush 398,000 JPMORGAN CHASE FRN 01/04/23 392,213 413,623 0.11
usb 361,000 JPMORGAN CHASE FRN 01/06/28 361,000 362,615 0.09
usb 348,000  CITIGROUP INC FRN 05/11/30 348,440 360,339 0.09
ush 313,000 STATE STREET CRP FRN 30/03/23 144A 313,492 323,552 0.08
usb 149,000  JPMORGAN CHASE FRN 24/03/31 176,297 175,981 0.05
usb 126,000  BANK OF AMER CRP FRN 29/04/31 126,035 129,515 0.03
ush 60,000 GOLDMAN SACHS GP FRN 29/09/25 57,111 63,421 0.02
9,638,811 10,003,763 2.61
7=
usDh 6,066,000 FR SD7501 4.0000% 01/07/49 5,513,112 5,673,369 1.47
ush 4,519,000  FN CA4822 4.0000% 01/12/49 4,807,869 4,999,822 1.30
usb 4,618,000  FN FM2415 4.0000% 01/01/50 4,701,211 4,736,234 1.24
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USDh 8,500,000 G2 MA5653 5.0000% 20/12/48 3,956,260 4,058,026 1.06
usD 6,703,000 G2 MA4511 4.0000% 20/06/47 3,522,478 3,596,654 0.94
usDh 2,526,000 FN CA4563 3.5000% 01/11/49 2,465,135 2,522,610 0.66
USD 2,936,000  FR ZT1858 4.5000% 01/04/49 2,269,673 2,325,664 0.61
usDh 1,800,000  FN MA4019 2.5000% 01/05/50 1,871,853 1,859,157 0.49
ush 1,988,000  FN BF0319 4.0000% 01/07/48 1,803,461 1,847,496 0.48
USD 1,743,000  FN CA3839 4.5000% 01/07/49 1,698,011 1,768,265 0.46
ush 3,522,000 G2 MA4383 4.0000% 20/04/47 1,708,371 1,748,147 0.46
usb 1,595,000  FN BF0335 4.0000% 01/01/59 1,645,389 1,668,724 0.44
USD 1,701,000  FR SD7505 4.5000% 01/08/49 1,636,469 1,644,538 0.43
usb 1,491,000  FN CA5361 4.0000% 01/03/50 1,621,175 1,642,842 0.43
USD 2,204,000 FG G60909 4.0000% 01/04/47 1,482,847 1,503,536 0.39
USDh 1,699,000  FR ZT1859 5.0000% 01/03/49 1,468,841 1,471,933 0.38
USD 2,515,000 G2 MA5192 4.0000% 20/05/48 1,424,773 1,452,511 0.38
USD 1,371,000 G2 BR8755 3.0000% 20/02/50 1,418,453 1,443,532 0.38
USD 1,682,000  FN CA2950 4.5000% 01/01/49 1,401,873 1,439,593 0.38
USD 1,515,000 FN CA2536 4.5000% 01/10/48 1,275,454 1,296,478 0.34
USsD 1,520,000  FR ZT0542 4.0000% 01/07/48 1,291,463 1,295,558 0.34
uSDh 1,244,000  FG G67720 4.5000% 01/03/49 1,128,426 1,162,083 0.30
USD 1,730,000  FG C92010 4.0000% 01/08/38 1,117,463 1,141,875 0.30
usb 1,228,000  FR ZT1526 4.0000% 01/11/48 1,067,725 1,074,444 0.28
USD 961,000  FN CA5378 4.5000% 01/03/50 1,059,976 1,071,506 0.28
UsD 1,112,000  FN FM1386 5.0000% 01/08/49 1,032,522 1,070,431 0.28
usD 1,042,000  FR RA1729 3.5000% 01/11/49 997,094 1,022,439 0.27
USDh 958,000  FN CA3500 4.0000% 01/05/49 979,310 986,201 0.26
uUsDh 940,000  FN FM1385 5.0000% 01/08/49 905,859 941,471 0.25
uUsDh 883,000  FN BF0337 4.5000% 01/01/59 910,074 928,410 0.24
USDh 1,027,000  FN CA2196 4.5000% 01/08/48 840,582 896,257 0.23
uUsDh 882,000  FN CA2479 4.5000% 01/10/48 788,619 804,231 0.21
uUsDh 1,621,469 G2 MA5712 5.0000% 20/01/49 771,701 779,544 0.20
USDh 712,000  FN FM2280 4.0000% 01/01/50 759,973 776,769 0.20
usDh 694,000  FR RA1794 4.0000% 01/11/49 724,001 747,462 0.20
uUsD 680,000  FN FM1955 4.0000% 01/06/48 677,265 707,164 0.18
USDh 757,000  FN CA3075 4.0000% 01/02/49 656,533 676,356 0.18
UsD 1,382,000 G2 MA5194 5.0000% 20/05/48 659,705 664,536 0.17
usDh 656,000 FN CA4585 5.0000% 01/11/49 625,238 646,933 0.17
USDh 675,000  FN FM1387 5.0000% 01/06/49 610,934 632,205 0.17
usDh 919,000  FN AL8076 4.0000% 01/01/46 594,302 623,364 0.16
USD 1,177,000 G2 MA5265 4.5000% 20/06/48 591,871 607,061 0.16
uSDh 721,000  FR ZT1703 4.0000% 01/01/49 602,904 605,800 0.16
USD 540,000  FN CA5377 4.5000% 01/03/50 598,565 603,448 0.16
UsD 733,000 FG Q61475 4.0000% 01/02/49 580,416 597,319 0.16
USDh 648,000  FN BN3943 4.0000% 01/01/49 554,265 574,097 0.15
UsD 498,000  FN CA5572 4.0000% 01/04/50 552,503 561,557 0.15
UsD 597,000 FG Q59729 4.5000% 01/11/48 520,451 546,326 0.14
USDh 493,000  FR QA8072 3.0000% 01/02/50 524,238 526,724 0.14
UsD 600,000 FN CA2328 4.0000% 01/09/48 505,034 525,249 0.14
USD 902,000 G2 MA5137 4.0000% 20/04/48 499,724 510,622 0.13
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USDh 766,000  FN AL6860 4.5000% 01/03/44 484,962 501,448 0.13
usDh 514,000  FN BJ9264 4.5000% 01/06/48 485,082 492,095 0.13
UsD 587,000 FN CA2812 5.0000% 01/12/48 476,365 487,861 0.13
USDh 589,000  FG V84630 5.0000% 01/09/48 473,409 479,581 0.13
uUsDh 431,000  FN FM2315 4.0000% 01/12/49 454,810 471,532 0.12
usDh 460,000  FN BF0328 4.5000% 01/07/48 459,023 467,253 0.12
USD 501,000  FN BN1637 4.0000% 01/11/48 436,500 453,992 0.12
uUsDh 542,000  FN BH9279 4.5000% 01/02/48 447,558 450,370 0.12
usDh 515,000 FN CA2456 4.0000% 01/10/48 433,940 446,100 0.12
USDh 960,000 G2 MA5080 5.0000% 20/03/48 425,188 437,715 0.11
usDh 457,000  FN BM4857 4.0000% 01/03/48 410,464 430,025 0.11
usDh 464,000  FN BM5449 5.0000% 01/02/49 412,934 429,318 0.11
USDh 398,000  FN CA4568 4.0000% 01/11/49 412,049 425,400 0.11
ush 411,000  FN CA4892 3.0000% 01/12/34 408,147 421,721 0.11
usDh 418,000  FR SD0063 3.5000% 01/08/49 397,514 412,924 0.11
USDh 437,000  FN FM1622 4.0000% 01/01/47 405,967 409,469 0.11
USD 352,000 FN FM2618 4.0000% 01/12/49 374,194 381,808 0.10
USD 415,000  FN BK7949 5.0000% 01/11/48 335,944 347,965 0.09
USD 354,000  FR SD7500 4.0000% 01/07/49 332,432 341,118 0.09
usb 292,000  FN CA5583 4.5000% 01/04/50 328,604 335,767 0.09
usb 334,000 FN FM1056 5.5000% 01/06/49 315,948 327,798 0.09
USD 333,000  FN BM5175 4.0000% 01/12/48 304,709 320,392 0.08
uUsD 319,000  FN CA3485 4.0000% 01/05/49 307,385 315,503 0.08
UsDh 347,000  FR ZT1912 4.0000% 01/03/49 301,152 312,683 0.08
USDh 420,000  FN AS8816 4.0000% 01/02/47 293,432 306,557 0.08
usDh 344,000 FG Q61551 4.0000% 01/02/49 282,672 292,218 0.08
usDh 599,000  FN AT6153 4.0000% 01/02/42 241,386 250,580 0.07
USDh 274,000  FN CA1916 5.0000% 01/06/48 237,303 246,710 0.06
usDh 244,000  FN BM5178 4.5000% 01/11/48 242,891 243,981 0.06
usD 250,000 FG Q56600 4.0000% 01/06/48 216,283 223,143 0.06
USDh 182,000  FN CA5578 4.5000% 01/04/50 202,845 207,263 0.05
usDh 209,000  FN BM5465 5.0000% 01/01/49 188,256 195,463 0.05
usDh 212,000  FN CA3089 4.5000% 01/02/49 182,954 191,326 0.05
USDh 184,000  FN CA3838 4.5000% 01/07/49 180,451 188,641 0.05
uUsDh 178,000  FR QA8068 2.5000% 01/03/50 186,368 186,732 0.05
UsD 200,000 G2 784667 4.5000% 20/02/49 165,411 172,241 0.04
USDh 163,000  FN CA3679 4.5000% 01/06/49 156,089 163,203 0.04
UsD 223,000  FN AL7667 4.5000% 01/10/45 138,069 142,779 0.04
uUsD 150,000  FN CA2494 5.0000% 01/10/48 135,507 141,362 0.04
USbh 132,000 G2 BM7538 3.0000% 20/02/50 140,239 140,598 0.04
uUsD 276,000  FN AL5396 4.5000% 01/05/34 132,255 136,102 0.04
uUsDh 157,000  FG Q58403 4.0000% 01/09/48 130,675 135,120 0.04
USDh 123,000 G2 BM7542 3.0000% 20/03/50 130,875 131,210 0.03
uUsDh 219,000 G2 MA4963 4.0000% 20/01/48 127,709 130,817 0.03
usDh 151,000  FN CA2822 5.5000% 01/12/48 123,577 127,335 0.03
uUSDh 117,000  FN CA3978 4.5000% 01/08/49 119,386 124,744 0.03
uUsD 298,000  FN AL7223 2.5000% 01/11/28 121,304 122,944 0.03
UsDh 125,000  FR ZT2046 3.5000% 01/04/49 107,915 113,070 0.03
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USDh 93,000  FR QA7310 3.0000% 01/02/50 96,459 98,964 0.03
UsD 123,000  FN BJ5781 4.5000% 01/04/48 94,692 98,596 0.03
USD 92,000  FN BK0456 4.0000% 01/12/49 93,880 97,229 0.03
USD 92,000  FN BN8175 4.0000% 01/06/49 91,522 94,775 0.02
USsD 100,000  FG Q54449 3.5000% 01/02/48 87,282 92,552 0.02
USD 241,000  FN AL6226 2.5000% 01/01/30 91,325 92,523 0.02
USD 88,000  FR QA5624 3.0000% 01/12/49 87,046 91,567 0.02
USD 167,000  FN AL5890 4.5000% 01/03/43 88,421 91,458 0.02
USD 81,000  FN BP0336 3.0000% 01/02/50 84,131 86,223 0.02
uUSD 161,000 G2 MA5400 5.0000% 20/08/48 78,204 79,339 0.02
uUsD 77,000  FN BN4773 4.0000% 01/04/49 74,535 77,126 0.02
UsD 82,000  FN BK9917 4.5000% 01/10/48 73,827 76,901 0.02
uSD 68,000 R QA5699 3.0000% 01/12/49 68,920 72,497 0.02
USD 75,000  FN BK9930 5.0000% 01/09/48 69,904 71,533 0.02
USD 117,000  FN AL7500 4.0000% 01/09/45 62,774 66,092 0.02
usD 89,000 FN MA3361 4.0000% 01/05/38 58,407 59,600 0.02
uUsD 59,000  FN BN4698 4.0000% 01/03/49 54,974 56,816 0.01
uUsD 127,000  FN AY3409 2.5000% 01/04/30 55,395 56,040 0.01
USD 55,000  FN BJ5810 4.5000% 01/05/48 46,463 48,407 0.01
USD 43,000 G2 BL4661 4.5000% 20/05/49 43,743 45,975 0.01
USD 60,000  FN BE2755 4.0000% 01/10/47 43,458 44,844 0.01
USDh 41,000 G2 BL7728 4.5000% 20/05/49 42,299 44,500 0.01
USD 51,000 FN BE2711 4.0000% 01/11/47 39,340 40,561 0.01
USD 42,000 G2 BK2509 4.5000% 20/04/49 37,019 38,904 0.01
USDh 33,000 G2 BL7745 4.5000% 20/05/49 32,445 34,134 0.01
USD 62,000 FG G15811 2.5000% 01/05/31 32,801 33,421 0.01
86,958,842 89,011,127 23.24
gt R (E E A1)
USDh 1,514,000  GOLDMAN SACHS GP 3.5000% 01,/04/25 1,513,455 1,625,581 0.43
UsD 964,000  ABBVIE INC 2.3000% 21/11/22 144A 963,362 993,938 0.27
USD 873,000  CAPITAL ONE FINL 2.6000% 11/05/23 872,890 895,937 0.23
USD 741,000  AMER INTL GROUP 2.5000% 30/06/25 740,200 763,804 0.20
USD 737,000 COSTCO COMPANIES 1.6000% 20/04/30 735,661 738,309 0.19
USD 684,000 BROADCOM INC 3.1500% 15/11/25 144A 683,070 705,728 0.18
USDh 643,000 NOVARTIS CAPITAL 2.2000% 14/08/30 649,631 677,257 0.18
UsD 641,000 CHEVRON CORP 1.5540% 11/05/25 641,000 660,715 0.17
USD 570,000  ABBVIE INC 3.8000% 15/03/25 144A 609,375 627,823 0.16
USD 595,000  EXXON MOBIL CORP 1.5710% 15/04/23 595,014 610,147 0.16
USD 582,000 BROADCOM INC 4.1500% 15/11/30 144A 581,542 604,502 0.16
usD 530,000  T-MOBILE USA  3.5000% 15/04/25 144A 529,878 562,562 0.15
usD 454,000  THERMO FISHER 4.4970% 25/03/30 485,110 553,146 0.14
USsD 534,000 GE CAP FUNDIN 3.4500% 15/05/25 144A 533,514 540,693 0.14
usD 496,000  GOLDMAN SACHS GP 3.5% 16/11/26 525,461 533,707 0.14
usD 472,000  AT&T INC 3.4% 15/05/25 499,906 508,578 0.13
UsD 465,000 CHEVRON CORP 1.1410% 11/05/23 465,209 473,516 0.12
usD 462,000  PAYPAL HOLDING 1.6500% 01/06/25 461,908 472,726 0.12
usD 454,000  MORGAN STANLEY 2.7500% 19/05/22 462,626 470,753 0.12
uUsD 465,000  PRUDENTIAL FIN 1.5000% 10/03/26 MTN 463,010 467,578 0.12
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USDh 434,000  ADOBE INC 2.3000% 01/02/30 432,914 460,198 0.12
usDh 455,000 COMCAST CORP 1.9500% 15/01/31 453,571 455,008 0.12
usDh 427,000  ABBVIE INC 2.6000% 21/11/24 144A 426,908 448,455 0.12
USD 425,000  BRISTOL-MYERS 2.7500% 15/02/23 144A 433,409 446,192 0.12
usDh 410,000  BRISTOL-MYERS 2.9000% 26/07/24 144A 421,361 442,669 0.12
usbh 403,000  T-MOBILE USA  3.7500% 15/04/27 144A 402,827 434,877 0.11
USDh 413,000  CHEVRON CORP 2.2360% 11/05/30 413,000 433,889 0.11
usbh 460,000  STORE CAPITAL 4.5000% 15/03/28 501,992 431,669 0.11
usbh 402,000  NEXTERA ENERGY 2.7500% 01/05/25 401,429 430,238 0.11
USD 420,000  PFIZER INC 1.7000% 28/05/30 418,694 423,237 0.11
usbh 413,000  GEORGIA-PACIF 1.7500% 30/09/25 144A 412,917 420,782 0.11
UsD 391,000  GENERAL MILLS IN 2.8750% 15/04/30 400,530 419,767 0.11
USD 391,000  APPLE INC 2.0500% 11/09/26 388,693 417,974 0.11
usDh 326,000 EXELON CORP 4.7000% 15/04/50 372,023 408,595 0.11
USD 373,000 ORACLE CORP 2.8000% 01/04/27 372,198 404,306 0.11
USD 386,000 NORTHROP GRUMMAN 2.5500% 15/10/22 392,031 403,919 0.11
USsD 361,000  UNI OF PENNSYLVA 3.6100% 15/02/19 383,461 403,390 0.11
usb 388,000  GEN MOTORS FIN 5.2000% 20/03/23 387,825 403,179 0.11
uSD 395,000  BLACK HILLS CORP 3.0500% 15/10/29 399,937 400,408 0.10
usb 371,000  ABBVIE INC 3.2000% 21/11/29 144A 385,539 400,091 0.10
usb 382,000  INGREDION INC 2.9000% 01/06/30 387,022 398,125 0.10
USDh 377,000  BAT CAPITAL CORP 3.5570% 15/08/27 388,671 396,978 0.10
UsD 397,000 BECTON DICKINSON 2.4040% 05/06/20 397,828 396,961 0.10
UsD 398,000  LINCOLN NATL CRP 3.0500% 15/01/30 400,252 396,642 0.10
USDh 386,000  MICRON TECH 2.4970% 24/04/23 386,000 395,040 0.10
uUsDh 390,000  AT&T INC 2.3000% 01/06/27 389,423 394,700 0.10
uUsD 390,000  AT&T INC 2.7500% 01/06/31 389,372 393,572 0.10
USDh 387,000  NEXTERA ENERGY 2.2500% 01/06/30 386,997 393,304 0.10
uUsDh 346,000 BANK OF AMERICA 4.183% 25/11/27 L 376,386 387,088 0.10
usDh 356,000 NORTHROP GRUMMAN 3.2500% 01/08/23 371,326 384,172 0.10
USDh 369,000  VIACOMCBS INC 4.2000% 19/05/32 359,388 381,093 0.10
ush 376,000  SANTANDER HOLD 3.4500% 02/06/25 375,263 378,218 0.10
usDh 320,000  WALMART INC 3.7000% 26/06/28 358,618 377,672 0.10
USD 373,000 TOYOTA MTR CRE 1.3500% 25/08/23 MTN 372,862 375,555 0.10
usDh 339,000 CHARLES SCHWAB 3.2500% 22/05/29 356,700 373,738 0.10
usDh 300,000 COMCAST CORP 4.6000% 15/10/38 359,376 372,467 0.10
USDh 307,000  COMCAST CORP 4.1500% 15/10/28 353,551 362,555 0.09
USsD 343,000  EQUINIX INC 2.9000% 18/11/26 342,999 362,163 0.09
USD 337,000 CROWN CASTLE INT 3.3000% 01/07/30 337,628 361,818 0.09
uUSD 364,000  GEN ELECTRIC CO 3.4500% 01/05/27 367,822 360,447 0.09
usb 331,000 EVERGY KANSAS 3.4500% 15/04/50 340,304 358,889 0.09
uUsDh 318,000  PPL CAPITAL FDG 4.1250% 15/04/30 317,892 358,486 0.09
USDh 346,000  EXELON GENERATIO 3.2500% 01/06/25 345,356 358,161 0.09
uUsDh 314,000  NVIDIA CORP 3.5000% 01/04/50 313,374 353,501 0.09
uUsDh 366,000  DAIMLER FINAN 2.1250% 10/03/25 144A 364,364 352,907 0.09
USDh 323,000 DOWDUPONT 4.2050% 15/11/23 344,745 350,019 0.09
usDh 344,000 ADVANCE AUTO  3.9000% 15/04/30 144A 342,789 349,283 0.09
usDh 326,000 CVS HEALTH CORP 3.7000% 09/03/23 338,031 348,796 0.09
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USDh 314,000  AMER FINL GROUP 5.2500% 02/04/30 309,758 345,506 0.09
usDh 330,000  ABBVIE INC 2.9% 06/11/22 343,705 344,910 0.09
usDh 308,000 BROADCOM INC 4.7000% 15/04/25 144A 307,969 337,603 0.09
USD 296,000  COMCAST CORP 3.7500% 01/04/40 330,442 336,998 0.09
usDh 311,000  FIRSTENERGY CORP 4.25% 15/03/23 B 329,083 335,685 0.09
usbh 330,000  PAYPAL HOLDING 1.3500% 01/06/23 329,696 335,238 0.09
USD 310,000  ARIZONA PUB SERV 3.1500% 15/05/25 332,360 334,824 0.09
usbh 305,000 BP CAP MKTS AMER 3.5430% 06/04/27 307,567 333,510 0.09
UsD 300,000  MISS POWER CO 3.9500% 30/03/28 326,797 333,247 0.09
USD 327,000  GEORGIA-PACIF 2.3000% 30/04/30 144A 326,595 333,027 0.09
USsD 324,000  ANTHEM INC 2.2500% 15/05/30 322,785 332,277 0.09
USsD 321,000 MARATHON PETRO 3.6250% 15/09/24 337,195 330,578 0.09
uSD 303,000  BP CAP MKTS AMER 3.1940% 06/04/25 303,000 329,574 0.09
USD 297,000  CIGNA CORP 3.4000% 01/03/27 144A 306,478 324,042 0.08
usb 307,000  UNION PAC CORP 3.2500% 05/02/50 314,594 322,976 0.08
usD 297,000  PPL CAPITAL FGD INC 3.1% 15/05/26 303,136 316,304 0.08
usb 256,000  VERIZON COMM INC 4.4000% 01/11/34 295,471 313,448 0.08
usb 285,000  VERIZON COMM INC 3.5000% 01/11/24 304,245 313,319 0.08
usD 308,000  TENNESSEE GAS 2.9000% 01/03/30 144A 307,522 312,369 0.08
usb 274,000 THERMO FISHER 4.1330% 25/03/25 274,118 311,442 0.08
usb 296,000 BRDCOM CRP / FIN 3.8750% 15/01/27 298,521 311,321 0.08
USDh 300,000  AT&T INC 3% 30/06/22 306,493 311,152 0.08
UsD 271,000  AT&T INC 4.3000% 15/02/30 300,857 306,550 0.08
uUsDh 287,000 HOME DEPOT INC 3.1250% 15/12/49 287,585 306,506 0.08
USDh 309,000  GEN MOTORS FIN 2.9000% 26/02/25 273,121 296,451 0.08
uUsDh 286,000  MID-AMER APT LP 3.7500% 15/06/24 301,570 294,209 0.08
UsD 300,000 COCA-COLA CO/THE 2.6000% 01/06/50 296,880 293,336 0.08
USDh 261,000  BAT CAPITAL CORP 4.7000% 02/04/27 261,000 291,688 0.08
UsD 272,000 CHEVRON CORP 3.0780% 11/05/50 272,983 291,462 0.08
UsD 253,000  AMER INTL GROUP 4.7500% 01/04/48 320,588 290,973 0.08
USDh 287,000  JOHN DEERE CAP 1.2000% 06/04/23 MTN 287,018 290,547 0.08
uUsDh 259,000  CIGNA CORP 3.8750% 15/10/47 144A 274,976 290,423 0.08
usDh 257,000  ANHEUSER-BUSCH 4.1500% 23/01/25 280,910 288,651 0.08
USDh 208,000  GOLDMAN SACHS GRP 6.75% 01/10/37 290,515 288,149 0.08
ush 273,000  DISCOVERY COMMUN 3.6250% 15/05/30 273,370 287,825 0.08
usDh 254,000  WALMART INC 3.5500% 26/06/25 274,741 286,184 0.07
uSDh 274,000  BRISTOL-MYERS 2.6000% 16/05/22 144A 279,123 285,023 0.07
USD 293,000  NATIONWIDE FI 3.9000% 30/11/49 144A 293,590 284,751 0.07
USD 231,000  AT&T INC 5.1500% 15/02/50 WI 274,675 284,540 0.07
USDh 264,000  T-MOBILE USA  3.8750% 15/04/30 144A 265,160 283,499 0.07
USD 251,000  O’REILLY AUTOMOT 4.2000% 01/04/30 250,976 282,630 0.07
usDh 253,000  WALT DISNEY CO 3.6000% 13/01/51 252,656 282,077 0.07
USDh 269,000  CIGNA CORP 3.4000% 17/09/21 275,369 278,222 0.07
usDh 271,000 DTE ELECTRIC CO 2.9500% 01/03/50 272,887 277,805 0.07
usDh 247,000  BRISTOL-MYERS 3.2000% 15/06/26 144A 260,737 276,124 0.07
USDh 255,000  DEERE & CO 2.7500% 15/04/25 254,760 275,938 0.07
uUsDh 266,000  CENTERPOINT ENER 2.5000% 01/09/24 267,295 275,698 0.07
uUsD 264,000  AMER INTL GROUP 3.4000% 30/06/30 263,966 275,678 0.07
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USDh 268,000  REALTY INCOME 3.2500% 15/01/31 267,005 272,924 0.07
usDh 250,000 COMCAST CORP 3.1000% 01/04/25 249,996 272,642 0.07
usDh 272,000  PUBLIC SERVICE 2.7000% 01/05/50 MTN 270,890 272,292 0.07
USD 235,000  ABBVIE INC 4.2500% 21/11/49 144A 246,461 268,843 0.07
usb 260,000  AMGEN INC 2.3000% 25/02/31 259,069 267,554 0.07
USsD 262,000 MARRIOTT INTL 4.6250% 15/06/30 260,373 266,548 0.07
USD 225,000  EOG RESOURCES IN 4.3750% 15/04/30 224,910 264,671 0.07
USD 216,000  CHARLES SCHWAB 4.6250% 22/03/30 216,445 264,449 0.07
usb 244,000  ALABAMA POWER CO 3.4500% 01/10/49 252,580 264,303 0.07
USD 259,000  MONDELEZ INT INC 1.5000% 04/05/25 257,612 263,133 0.07
UsD 252,000  VENTAS REALTY LP 4.7500% 15/11/30 246,612 261,619 0.07
USD 262,000  STRYKER CORP 1.1500% 15/06/25 261,387 261,546 0.07
usD 236,000  COMCAST CORP 3.7000% 15/04/24 252,155 260,589 0.07
usb 230,000 DOWDUPONT 4.4930% 15/11/25 253,046 260,540 0.07
usb 257,000 DUKE ENERGY COR 1.8000% 01/09/21 256,796 259,946 0.07
usD 243,000  CITIGROUP INC 3.2% 21/10/26 255,911 259,464 0.07
usb 205,000 MICROSOFT CORP 4.1000% 06/02/37 244,106 258,901 0.07
usb 249,000  MAGELLAN MID 3.2500% 01/06/30 250,014 258,320 0.07
usD 248,000  CAPITAL ONE FINL 3.6500% 11/05/27 247,621 258,258 0.07
usb 262,000  TRUIST BANK 2.2500% 11/03/30 BKNT 261,581 257,737 0.07
usb 229,000  FIRSTENERGY CORP 3.9000% 15/07/27 B 239,499 255,866 0.07
USDh 246,000  ITC HOLDINGS COR 2.7000% 15/11/22 249,627 255,359 0.07
UsD 266,000 REGENCY CENTERS 2.9500% 15/09/29 266,484 254,834 0.07
usDh 191,000 NORTHROP GRUMMAN 5.1500% 01/05/40 191,771 253,626 0.07
USDh 222,000  ANHEUSER-BUSCH 4.7000% 01/02/36 257,986 251,811 0.07
usDh 229,000 MARATHON PETRO 4.7000% 01/05/25 228,580 251,251 0.07
uUsD 239,000  UNION PAC CORP 2.4000% 05/02/30 238,108 248,475 0.06
USDh 244,000  MCDONALD’S COR 1.4500% 01/09/25 MTN 243,521 246,887 0.06
usDh 240,000  EVERGY METRO 2.2500% 01/06/30 2020 239,722 245,419 0.06
usDh 214,000 COMCAST CORP 3.9500% 15/10/25 234,520 244,926 0.06
USDh 222,000  FISERV INC 3.5000% 01,/07/29 220,951 244,727 0.06
usbh 221,000 NORTHROP GRUMMAN 3.2500% 15/01/28 231,271 244,351 0.06
USD 240,000  PFIZER INC 2.5500% 28/05/40 238,510 242,254 0.06
USD 223,000  CIGNA CORP 3.7500% 15/07/23 233,874 242,165 0.06
UsD 228,000  NOVARTIS CAPITAL 2.0000% 14/02/27 227,793 241,072 0.06
USD 226,000  AT&T INC 3.6000% 17/02/23 239,707 240,482 0.06
USDh 240,000  PFIZER INC 2.7000% 28/05/50 238,044 239,612 0.06
USD 229,000  EVERGY INC 2.4500% 15/09/24 234,384 239,128 0.06
usb 238,000  STRYKER CORP 1.9500% 15/06/30 237,074 236,692 0.06
uSD 206,000  ORACLE CORP 3.8500% 01/04/60 205,207 236,161 0.06
usb 223,000 EVERGY INC 2.9000% 15/09/29 228,791 230,551 0.06
usD 200,000 SOUTHERN CAL ED 4.1250% 01/03/48 C 215,967 227,707 0.06
USDh 210,000  FISERV INC 3.2000% 01/07/26 218,983 227,164 0.06
usDh 219,000 DTE ENERGY CO 2.5290% 01/10/24 C 220,670 226,239 0.06
usDh 217,000  UNION PAC CORP 2.9500% 01/03/22 222,026 225,940 0.06
USDh 210,000  BROADCOM INC 4.2500% 15/04/26 144A 218,667 224,530 0.06
usbh 193,000 METROPLTN EDI 4.3000% 15/01/29 144A 217,282 223,687 0.06
usDh 223,000 LAM RESEARCH 1.9000% 15/06/30 222,267 223,225 0.06
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USDh 203,000  GOLDMAN SACHS GP 3.85% 26/01/27 206,260 223,038 0.06
usDh 203,000  VIACOMCBS INC 4.7500% 15/05/25 201,981 221,623 0.06
UsD 206,000  AMERIPRISE FINL 3.0000% 02/04/25 205,129 221,479 0.06
USDh 220,000  LAM RESEARCH 2.8750% 15/06/50 219,421 221,006 0.06
uUsDh 238,000 MARATHON OIL COR 4.4000% 15/07/27 195,728 219,985 0.06
UsD 237,000  PLAINS ALL AMER 3.5500% 15/12/29 230,045 219,216 0.06
USD 207,000  TRANSCONT GAS 3.9500% 15/05/50 144A 205,808 219,017 0.06
USD 188,000  ORACLE CORP 4.0000% 15/11/47 211,096 218,824 0.06
UsD 189,000  BRISTOL-MYERS 3.9000% 20/02/28 144A 208,312 218,545 0.06
USD 163,000  MICROSOFT CORP 4.0000% 12/02/55 194,491 211,374 0.06
UsD 189,000  CVS HEALTH CORP 3.6250% 01/04/27 188,664 207,464 0.05
UsD 200,000  ALTRIA GROUP INC 2.3500% 06/05/25 199,916 206,677 0.05
USbh 158,000  VERIZON COMM INC 4.5220% 15/09/48 199,598 204,693 0.05
uUsDh 192,000  SOUTHERN CAL GA 2.5500% 01/02/30 XX 191,656 204,406 0.05
uUsD 183,000  AMER INTL GROUP 4.2000% 01/04/28 201,231 203,626 0.05
USDh 195,000  AUTONATION INC 4.7500% 01/06/30 193,984 202,844 0.05
uUsDh 199,000  GEORGIA-PACIF 2.1000% 30/04/27 144A 198,807 202,074 0.05
uUsD 193,000  UNION PAC CORP 2.1500% 05/02/27 192,877 201,683 0.05
USDh 197,000  DENTSPLY SIRONA 3.2500% 01/06/30 196,582 201,482 0.05
ush 194,000  FED RLTY INVS TR 3.9500% 15/01/24 200,319 201,027 0.05
USD 194,000  AMGEN INC 2.2000% 21/02/27 196,035 200,871 0.05
USDh 176,000  UNITED TECH CORP 3.9500% 16/08/25 192,799 200,311 0.05
usDh 176,000  BRISTOL-MYERS 3.4500% 15/11/27 144A 189,385 199,290 0.05
ush 194,000 DUKE ENERGY COR 2.4500% 01/06/30 193,381 198,967 0.05
USDh 164,000  UNITED TECH CORP 4.4500% 16,/11/38 195,125 197,509 0.05
usb 192,000  CONSTELLATION BR 3.7500% 01/05/50 190,656 196,281 0.05
usbh 181,000  MISS POWER CO 4.2500% 15/03/42 12-A 198,776 196,215 0.05
USD 200,000  COMCAST CORP 2.8000% 15/01/51 198,227 195,485 0.05
usbh 149,000  BARRICK NA FIN LLC 5.7% 30/05/41 188,119 195,240 0.05
USD 196,000 NEWMONT CORP 2.2500% 01/10/30 194,252 195,124 0.05
USD 188,000  AT&T INC 3% 15/02/22 192,017 194,837 0.05
UsD 188,000  UNITEDHEALTH GRP 2.0000% 15/05/30 186,415 194,011 0.05
USD 178,000  CVS HEALTH CORP 4.0000% 05/12/23 188,647 193,904 0.05
uSD 172,000  NISOURCE INC 3.6000% 01/05/30 189,624 193,856 0.05
USD 181,000  NIKE INC 2.4000% 27/03/25 180,754 193,785 0.05
USD 199,000  DIAMONDBACK ENER 3.2500% 01/12/26 193,380 193,129 0.05
USD 182,000  DISCOVERY COMMUN 4.6500% 15/05/50 181,767 192,138 0.05
USD 190,000  COSTCO COMPANIES 1.7500% 20/04/32 190,129 191,719 0.05
usb 164,000  PPL CAPITAL FDG 5.0000% 15/03/44 190,580 191,090 0.05
usD 168,000  ANTHEM INC 3.6500% 01/12/27 183,375 189,646 0.05
usb 149,000 LOWE’S COS INC 5.0000% 15/04/40 148,539 189,027 0.05
usDh 181,000  AT&T INC 3.8750% 15/08/21 177,322 187,816 0.05
USDh 177,000  COMCAST CORP 2.6500% 01/02/30 177,277 187,604 0.05
usDh 198,000  BOEING CO 2.9500% 01/02/30 176,457 184,780 0.05
usDh 187,000  GEN ELECTRIC CO 3.6250% 01/05/30 186,703 184,607 0.05
uUSDh 161,000  BRISTOL-MYERS 3.4000% 26/07/29 144A 172,411 184,426 0.05
ush 180,000  DUKE ENERGY OHIO 2.1250% 01/06/30 179,887 184,200 0.05
USD 183,000  STRYKER CORP 2.9000% 15/06/50 182,453 182,002 0.05
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USDh 164,000  BROADCOM INC 5.0000% 15/04/30 144A 163,270 181,428 0.05
usDh 170,000  PEPSICO INC 2.2500% 19/03/25 169,879 181,220 0.05
usDh 163,000  AMER INTL GROUP 4.5000% 16/07/44 188,570 180,957 0.05
USD 163,000  ANHEUSER-BUSCH 4.6000% 15/04/48 186,159 180,415 0.05
usD 154,000 ABBOTT LABORATORIES 3.75% 30/11/26 170,568 179,652 0.05
uUsDh 174,000  APPLE INC 2.6500% 11/05/50 171,514 178,457 0.05
USDh 173,000  JOHN DEERE CAP 1.7500% 09/03/27 MTN 173,096 177,443 0.05
usDh 164,000  ALTRIA GROUP INC 4.4500% 06/05/50 162,685 176,282 0.05
usDh 185,000  ELI LILLY & CO 2.2500% 15/05/50 184,277 174,762 0.05
USDh 172,000  DOMINION RES 2.0000% 15/08/21 C 171,950 174,269 0.05
usDh 182,000  GENERAL MOTORS C 5.4000% 01/04/48 175,715 174,250 0.05
usDh 186,000  BOEING CO 2.7000% 01/02/27 167,870 173,347 0.05
USDh 165,000  EQUINIX INC 2.6250% 18/11/24 165,231 173,252 0.05
USD 170,000  NATIONWIDE MU 4.3500% 30/04/50 144A 169,604 172,453 0.05
USD 146,000  VERIZON COMM IN 4.0160% 03/12/29 WI 166,041 171,356 0.04
uSDh 162,000  ORACLE CORP 2.6250% 15/02/23 165,542 170,704 0.04
USD 160,000  DUKE ENERGY CORP 2.65% 01/09/26 164,546 170,676 0.04
USD 161,000  ALTRIA GROUP INC 3.4000% 06/05/30 160,499 169,683 0.04
USDh 153,000  GENERAL DYNAMICS 3.2500% 01/04/25 152,319 169,072 0.04
USD 164,000  DTE ENERGY CO 2.9500% 01/03/30 163,903 168,546 0.04
USD 161,000 CHEVRON CORP 1.9950% 11/05/27 161,000 167,900 0.04
USDh 166,000 KLA CORP 3.3000% 01/03/50 166,781 165,651 0.04
UsDh 149,000 DOLLAR GENERAL 3.5000% 03/04/30 153,507 165,265 0.04
usDh 151,000 HOME DEPOT INC 2.5000% 15/04/27 150,265 163,745 0.04
USDh 141,000 NIKE INC 3.3750% 27/03/50 146,523 161,556 0.04
uUsDh 153,000 DOMINION RESOURCES 2.85% 15/08/26 D 159,570 160,796 0.04
uUsDh 124,000  INTEL CORP 4.6000% 25/03/40 124,856 160,675 0.04
USDh 134,000  REYNOLDS AMERICA 5.8500% 15/08/45 150,477 160,107 0.04
usDh 139,000  WRKCO INC 4.9000% 15/03/29 159,166 159,516 0.04
uUsDh 155,000  TEXAS INSTRUMENT 1.3750% 12/03/25 155,105 159,442 0.04
USDh 142,000  ABBVIE INC 4.0500% 21/11/39 144A 148,676 158,943 0.04
usDh 146,000  WALT DISNEY CO 3.5000% 13/05/40 145,854 158,611 0.04
USD 156,000  STARBUCKS CORP 1.3000% 07/05/22 155,895 157,935 0.04
USDh 139,000  BOEING CO 5.8050% 01/05/50 144,681 156,459 0.04
UsD 150,000  MID-AMER APT LP 4.0000% 15/11/25 162,397 155,671 0.04
USD 136,000  BRISTOL-MYERS 3.8750% 15/08/25 144A 144,772 154,323 0.04
USDh 144,000  INTEL CORP 2.4500% 15/11/29 145,833 154,321 0.04
USD 149,000  UNITEDHEALTH GRP 2.7500% 15/05/40 144,655 154,300 0.04
USD 127,000  NORTHROP GRUMMAN 4.0300% 15/10/47 143,035 152,957 0.04
USD 125,000  ALEXANDRIA REAL 4.9000% 15/12/30 124,916 151,766 0.04
usb 132,000  UNITEDHEALTH GRP 3.7000% 15/12/25 143,042 150,523 0.04
usDh 133,000 LOWE’S COS INC 4.0000% 15/04/25 132,695 150,112 0.04
uUSDh 130,000  MIDAMERICAN ENER 3.6500% 01/08/48 141,544 149,460 0.04
ush 152,000  BIOGEN INC 3.1500% 01/05/50 150,744 147,095 0.04
usbh 135,000  AT&T INC 3.9000% 11/03/24 143,623 146,081 0.04
USD 132,000  CVS HEALTH CORP 3.0000% 15/08/26 133,961 143,476 0.04
usDh 155,000  STORE CAPITAL 4.6250% 15/03/29 160,410 142,881 0.04
USsD 126,000  NVIDIA CORP 3.5000% 01/04/40 125,908 142,130 0.04
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USD 125,000  MASTERCARD INC 3.3000% 26/03/27 124,651 141,697 0.04
USD 143,000 NOBLE ENERGY INC 3.9% 15/11/24 127,270 140,628 0.04
USD 134,000  AMGEN INC 3.1500% 21,/02/40 142,246 140,515 0.04
USD 129,000  KEURIG DR PEPPER 3.8000% 01/05/50 137,264 139,498 0.04
USD 121,000  PRUDENTIAL FIN 4.3500% 25/02/50 MTN 139,330 138,487 0.04
USD 119,000  AT&T INC 4.8500% 01/03/39 135,924 138,405 0.04
USD 107,000  APPLE INC 4.25% 09/02/47 128,271 138,144 0.04
USD 124,000  INTL PAPER CO 4.4000% 15/08/47 139,956 137,713 0.04
UsD 129,000  TRANSCONT GAS 3.2500% 15/05/30 144A 128,725 137,126 0.04
USD 172,000  NOBLE ENERGY INC 4.2000% 15/10/49 174,686 136,708 0.04
USDh 124,000  VERIZON COMM INC 3.0000% 22/03/27 124,203 135,173 0.04
USD 123,000  VIACOMCBS INC 4.9500% 15/01/31 131,762 135,021 0.04
USDh 123,000  MID-AMER APT LP 3.9500% 15/03/29 135,077 134,972 0.04
UsD 112,000  DEERE & CO 3.7500% 15/04/50 111,998 134,621 0.04
USD 123,000  WILLIAMS COS INC 5.4000% 04/03/44 128,740 134,615 0.04
uSD 123,000  EXXON MOBIL CORP 2.9920% 19/03/25 129,521 134,376 0.04
USsD 129,000  BAT CAPITAL CORP 3.2150% 06/09/26 128,187 134,081 0.04
usD 122,000  DANAHER CORP 3.3500% 15/09/25 129,023 133,821 0.03
UsD 130,000  NUCOR CORP 2.7000% 01/06/30 129,637 132,250 0.03
usD 119,000  NIKE INC 2.8500% 27/03/30 118,825 132,199 0.03
uUsD 130,000  ANTHEM INC 3.1250% 15/05/50 129,668 132,155 0.03
USD 101,000  BRISTOL-MYERS 4.2500% 26/10/49 144A 118,190 132,150 0.03
USDh 130,000  NUCOR CORP 2.0000% 01/06/25 129,802 132,145 0.03
USsD 124,000 MARATHON PETRO 4.5000% 01/05/23 123,937 131,763 0.03
USD 118,000  INGREDION INC 3.9000% 01,/06/50 116,310 131,605 0.03
USD 120,000  NIKE INC 2.7500% 27/03/27 119,984 131,025 0.03
USDh 122,000  ABBVIE INC 2.9500% 21/11/26 144A 118,876 130,963 0.03
USDh 128,000  STARBUCKS CORP 2.5500% 15/11/30 127,648 130,660 0.03
USD 125,000  MID-AMER APT LP 4.3000% 15/10/23 133,825 130,435 0.03
USDh 153,000  NOBLE ENERGY INC 4.9500% 15/08/47 165,465 130,136 0.03
USD 125,000  SOUTHERN CAL ED 2.8500% 01/08/29 126,116 129,984 0.03
USDh 130,000  AT&T INC 3.5000% 01/06/41 129,597 129,919 0.03
USD 130,000  AT&T INC 3.8500% 01/06/60 129,446 129,629 0.03
USD 115,000  WALMART INC 3.0500% 08/07/26 126,180 128,482 0.03
USDh 122,000  AMGEN INC 3.3750% 21,/02/50 126,360 127,389 0.03
USD 120,000  CENTERPOINT ENER 4.1000% 01/09/47 128,953 126,979 0.03
USDh 148,000  SPIRIT REALTY LP 3.4000% 15/01/30 148,401 126,846 0.03
USD 126,000  ENTERPRISE PRODU 3.9500% 31/01/60 125,286 126,213 0.03
USDh 125,000  OTIS WORLDWID 2.5650% 15/02/30 144A 124,949 126,156 0.03
USDh 117,000  CHARTER COMM 4.464% 23/07/22 123,218 124,520 0.03
USD 124,000  AT&T INC 3.6500% 01/06/51 123,520 124,125 0.03
USD 105,000  UNITEDHEALTH GRP 3.7500% 15/10/47 116,490 123,543 0.03
USD 118,000  PFIZER INC 2.8000% 11/03/22 120,665 122,898 0.03
USD 116,000  CENTERPOINT ENER 2.9500% 01/03/30 118,333 121,873 0.03
USD 118,000  BRISTOL-MYERS 2.8750% 19/02/21 144A 119,418 120,139 0.03
USD 124,000  GLP CAP/FIN II 5.3000% 15/01/29 137,538 119,040 0.03
USD 137,000  BRIGHTHOUSE FIN 4.7000% 22/06/47 WI 135,031 119,031 0.03
USD 100,000  IBM CORP 4.1500% 15/05/39 112,379 118,122 0.03
USDh 107,000  PEPSICO INC 2.6250% 19/03/27 106,451 116,802 0.03
USD 106,000  EXXON MOBIL CORP 3.4520% 15/04/51 106,000 115,921 0.03
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USD 95,000  AT&T INC 5.3750% 15/10/41 112,077 115,411 0.03
USD 94,000  CVS HEALTH CORP 4.7800% 25/03/38 104,669 114,684 0.03
USD 114,000  ENTERPRISE PRODU 3.7000% 31/01/51 114,462 113,864 0.03
USD 100,000  AT&T INC 4.5000% 09/03/48 112,517 112,274 0.03
USD 104,000  UNION PAC CORP 3.1500% 01/03/24 108,502 111,822 0.03
USD 107,000  PACKAGING CORP 3.0000% 15/12/29 107,112 111,797 0.03
USD 100,000  IBM CORP 3.3000% 15/05/26 105,751 111,249 0.03
USD 103,000  DTE ENERGY CO 3.8% 15/03/27 111,405 110,994 0.03
USD 104,000  PENN ELEC CO 3.2500% 15/03/28 144A 107,430 110,930 0.03
USD 100,000  CONSTELLATION BR 3.7000% 06/12/26 106,457 109,878 0.03
USD 85,000  CSX CORP 4.7500% 15/11/48 102,273 109,872 0.03
UsD 110,000  BLACK HILLS CORP 3.8750% 15/10/49 111,678 109,659 0.03
USD 110,000  UNIV OF TEXAS SYS- 2.4390% 15/08/49 110,000 109,624 0.03
UsD 98,000 CHARTER COMM OPT 4.8000% 01/03/50 101,694 108,958 0.03
uSDh 84,000  TIME WARNER CABL 6.5500% 01/05/37 101,988 107,002 0.03
USD 98,000  MARATHON PETRO 4.7500% 15/12/23 WI 106,662 105,698 0.03
UsD 97,000  AETNA INC 3.8750% 15/08/47 95,458 105,014 0.03
usD 100,000  UNITEDHEALTH GRP 2.9000% 15/05/50 97,181 103,464 0.03
USsD 91,000  WALT DISNEY CO 3.8000% 13/05/60 90,896 102,844 0.03
uSD 85,000 MERCK & CO INC 3.7% 10/02/45 95,424 102,525 0.03
USsD 90,000  APPLE INC 3.2% 13/05/25 95,225 100,764 0.03
USD 88,000 ORACLE CORP 3.8000% 15/11/37 97,053 99,608 0.03
USDh 94,000  INTERSTATE P&L 3.5000% 30/09/49 94,795 99,312 0.03
USsD 92,000  UNITEDHEALTH GRP 2.3750% 15/08/24 93,206 97,666 0.03
USD 104,000  CONSUMERS ENERGY 2.5000% 01/05/60 103,115 96,675 0.03
UsD 86,000 TRANS ALLEGHENY 3.85% 01/06/25 144A 93,114 95,312 0.02
USDh 92,000 LAM RESEARCH 3.1250% 15/06/60 91,725 94,327 0.02
USD 87,000 ORACLE CORP 2.9500% 15/11/24 90,670 94,266 0.02
USsD 93,000  INTL LEASE FIN 5.8750% 15/08/22 90,954 93,590 0.02
USD 86,000  VIACOM INC 5.8500% 01/09/43 110,458 92,714 0.02
UsD 87,000  WILLIAMS PARTNERS 3.9% 15/1/25 91,402 92,329 0.02
uSD 80,000 PROCTER & GAMBLE 3.0000% 25/03/30 79,808 91,452 0.02
USsD 90,000  STARBUCKS CORP 3.5000% 15/11/50 89,397 91,298 0.02
USD 89,000 REGENCY CENTERS 3.7000% 15/06/30 88,826 89,724 0.02
uSD 87,000 MOSAIC CO 5.6250% 15/11/43 87,055 88,422 0.02
UsD 101,000  GLP CAP/FIN II 4.0000% 15/01/30 102,035 88,123 0.02
usD 94,000 DEVON ENERGY CORP 5.6% 15/07/41 111,726 86,932 0.02
uUsD 84,000 BURLINGTON NORTH 3.0500% 15/02/51 83,469 86,587 0.02
usD 70,000  AT&T INC 5.2500% 01/03/37 82,809 85,132 0.02
usD 64,000  SYSCO CORP 6.6000% 01/04/50 63,851 82,091 0.02
uUsD 80,000 TOYOTA MTR CRE 2.1500% 13/02/30 MTN 79,605 81,169 0.02
USDh 75,000  MICROSOFT CORP 2.8750% 06/02/24 77,269 81,104 0.02
USD 64,000 PROCTER & GAMBLE 3.6000% 25/03/50 63,593 79,607 0.02
USD 57,000  BARRICK NA FIN LLC 5.75% 01/05/43 74,323 78,418 0.02
USD 80,000 SUNOCO LOGISTICS 5.3000% 01/04/44 83,129 77,889 0.02
USD 64,000  UNITEDHEALTH GRP 3.8750% 15/08/59 70,282 76,391 0.02
USD 59,000  BRISTOL-MYERS 4.3500% 15/11/47 144A 70,565 75,893 0.02
USD 72,000 MCDONALD’S COR 2.6250% 01/09/29 MTN 72,296 75,145 0.02
USDh 70,000  SOUTHERN CAL GA 2.6000% 15/06/26 TT 71,321 75,044 0.02
USD 68,000 HOME DEPOT INC 2.7000% 15/04/30 67,620 74,006 0.02
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USD 62,000  CIGNA CORP 4.3750% 15/10/28 71,635 72,277 0.02
USD 59,000  AT&T INC 5.3500% 15/12/43 67,234 71,125 0.02
USD 63,000 PROCTER & GAMBLE 2.8000% 25/03/27 62,897 69,769 0.02
USD 62,000 CROWN CASTLE INT 4.0000% 01/03/27 67,477 69,217 0.02
USD 68,000 GEN MOTORS FIN 4.3500% 09/04/25 65,198 69,086 0.02
USD 59,000 SOUTHERN CAL ED 4.6500% 01/10/43 67,570 68,498 0.02
USD 65,000  NATIONAL FUEL GA 5.5000% 15/01/26 64,687 65,821 0.02
USD 62,000  UNITEDHEALTH GRP 3.1250% 15/05/60 60,354 64,858 0.02
USD 60,000  CIGNA CORP 3.4000% 15/03/50 59,890 64,170 0.02
UsD 58,000 AMEREN CORP 3.5000% 15/01/31 63,028 64,086 0.02
USDh 60,000 CONSTELLATION BR 3.2000% 15/02/23 61,839 63,640 0.02
USD 62,000  AIR PROD & CHEM 2.7000% 15/05/40 61,828 63,425 0.02
USDh 51,000  GENERAL DYNAMICS 4.2500% 01/04/40 51,240 62,912 0.02
USD 52,000  VERIZON COMM 4.272% 15/01/36 58,719 62,752 0.02
USDh 68,000  SPIRIT REALTY LP 4.0000% 15/07/29 60,120 61,517 0.02
USDh 57,000 ENERGY TRANSF PARTN 6.05% 01/06/41 65,479 59,536 0.02
USD 61,000 STARBUCKS CORP 3.3500% 12/03/50 62,757 58,616 0.02
uSDh 66,000 DEVON ENERGY CORP 5% 15/06/45 51,398 58,239 0.02
USD 53,000 GOLDMAN SACHS GP 4% 03/03/24 50,950 57,873 0.02
USD 43,000 LOWE’S COS INC 5.1250% 15/04/50 42,920 57,727 0.02
USD 62,000 NOBLE ENERGY INC 3.8500% 15/01/28 48,670 56,346 0.01
USD 54,000  FIRSTENERGY CORP 2.8500% 15/07/22 A 54,946 55,695 0.01
USD 48,000  ENERGY TRANSFER 6.1250% 15/12/45 55,541 49,907 0.01
USD 46,000  ENTERPRISE PRODU 4.2000% 31/01/50 48,945 49,385 0.01
USDh 53,000  PLAINS ALL AMER 4.9000% 15/02/45 51,334 49,083 0.01
USD 42,000  UNITEDHEALTH GRP 3.5000% 15/08/39 44,113 48,149 0.01
USDh 42,000  BANK OF AMERICA 4.125% 22/01/24 41,313 46,215 0.01
USDh 38,000 PROCTER & GAMBLE 3.5500% 25/03/40 37,811 45,551 0.01
USD 43,000  GENERAL ELEC CAP 3.1% 09/01/23 MTN 43,779 44,334 0.01
USDh 39,000  UNION PAC CORP 3.7500% 05/02/70 39,037 41,946 0.01
USD 36,000 ANHEUSER-BUSCH 4.9000% 01/02/46 42,817 41,425 0.01
USDh 32,000  UNION PAC CORP 4.3000% 01,/03/49 37,172 40,110 0.01
USD 36,000 JPMORGAN CHASE & CO 2.95% 01/10/26 37,021 38,836 0.01
USD 31,000 BRISTOL-MYERS 4.1250% 15/06/39 144A 35,582 38,729 0.01
USDh 37,000  CSX CORP 2.4000% 15/02/30 36,253 38,412 0.01
USD 34,000  ABBVIE INC 3.7500% 14/11/23 32,187 36,882 0.01
USDh 35,000  PPL CAPITAL FDG 3.4000% 01,/06/23 36,103 36,601 0.01
USD 35,000 MCDONALD’S COR 2.1250% 01/03/30 MTN 35,039 35,114 0.01
USD 37,000  VIACOM INC 4.375% 15/03/43 39,677 35,093 0.01
USD 34,000 GENERAL MOTORS C 5.9500% 01/04/49 37,029 34,577 0.01
USD 27,000 DOLLAR GENERAL 4.1250% 03/04/50 26,729 31,878 0.01
USD 31,000  GENERAL MOTORS FIN 3.95% 13/04/24 25,999 31,019 0.01
USD 32,000 MARATHON PETRO 4.5000% 01/04/48 WI 33,829 30,211 0.01
USD 26,000  APPLE INC 2.9500% 11/09/49 25,460 27,995 0.01
USD 22,000  MASTERCARD INC 3.8500% 26/03/50 21,907 27,665 0.01
USD 25,000  CENTERPOINT ENER 2.5000% 01/09/22 25,215 25,748 0.01
USDh 22,000  FISERV INC 4.2000% 01/10/28 24,568 25,446 0.01
USD 23,000  UNITED TECH CORP 3.6500% 16/08/23 24,319 24,998 0.01
uUSDh 21,000  HOME DEPOT INC 2.9500% 15/06/29 22,071 23,183 0.01
UsD 25,000  ONEOK INC 3.4000% 01/09/29 22,745 22,881 0.01
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uUsb 23,000  CBS CORP 4.6000% 15/01/45 25,831 22,131 0.01
UsD 19,000  CONSTELLATION BR 4.4000% 15/11/25 21,049 21,623 0.01
Usb 19,000  GECC 5.875% 14/01/38 MTN 22,982 21,127 0.01
uUsb 19,000  MID-AMER APT LP 3.6000% 01,/06/27 20,229 20,256 0.01
UsD 16,000  CSX CORP 4.3000% 01/03/48 18,344 19,586 0.01
uUsb 18,000  NORTHROP GRUMMAN 2.9300% 15/01/25 18,670 19,419 0.01
UsD 18,000  BAT CAPITAL CORP 4.3900% 15/08/37 18,725 18,854 0.00
usb 18,000  MOSAIC CO 5.4500% 15/11/33 20,963 18,192 0.00
UsD 16,000  SUNOCO LOGISTICS 5.3500% 15/05/45 16,882 15,519 0.00
uUsD 15,000  SPIRIT REALTY LP 4.4500% 15/09/26 14,312 14,337 0.00
usb 17,000  FORD MOTOR CO 4.7500% 15/01/43 14,796 12,984 0.00
uUsb 3,000  WALMART INC 4.0500% 29/06/48 3,582 3,822 0.00
usb 1,000  EDISON INTL 4.1250% 15/03/28 1,024 1,037 0.00
87,377,124 90,535,472 23.64

TBARS|
UsDh 15,500,000  FNCL MBS 30YR TBA 2.5000% 11/06/20 16,027,811 16,052,187 4.20
USD 7,900,000  FNCL MBS 30YR TBA 3.0000% 14/07/20 8,283,119 8,287,594 2.16
uUsb 6,700,000  FNCL MBS 30YR TBA 2.5000% 14/07/20 6,915,806 6,924,031 1.81
UsD 5,800,000  FNCL MBS 30YR TBA 2.5000% 13/08/20 5,972,109 5,979,438 1.56
uUsb 3,800,000  FNCI MBS 15YR TBA 2.0000% 17/06/20 3,910,099 3,916,375 1.02
uUsb 2,400,000  FNCI MBS 15YR TBA 2.0000% 16/07/20 2,465,160 2,469,750 0.64
UsD 600,000  G2SF MBS 30YR TBA 2.0000% 21/07/20 616,875 617,664 0.16
usb 500,000  G2SF MBS 30YR TBA 2.5000% 22/06/20 525,391 523,750 0.14
UsD 200,000  FNCI MBS 15YR TBA 2.5000% 16,/07/20 208,852 208,750 0.05
44,925,222 44,979,539 11.74
Exfi-g

UsD 8,168,000  US TREASURY N/B 0.6250% 15/05/30 8,125,708 8,124,607 2.11
Usb 6,963,000  WI TREASURY SEC. 1.0000% 15/05/40 7,036,339 6,856,379 1.79
UsD 5,014,000  US TREASURY N/B 2.0000% 15/02/50 5,824,087 5,686,189 1.48
uUsb 4,720,000  US TREASURY N/B 0.3750% 30/04/25 4,728,243 4,730,325 1.23
UsD 3,617,000  US TREASURY N/B 2.7500% 15/11/42 4,686,321 4,588,504 1.20
UsD 3,534,000  US TREASURY N/B 2.8750% 15/05/43 4,640,474 4,574,321 1.19
uUsb 2,630,000  US TREAS NOTE 3.125% 15/08/44 3,621,591 3,555,431 0.93
UsD 2,459,000  US TREASURY N/B 2.5000% 28/02/26 2,749,712 2,748,701 0.72
usb 2,640,000  US TREASURY N/B 0.1250% 15/05/23 2,633,495 2,633,813 0.69
UsD 1,603,000  US TREASURY N/B 0.5000% 30/04/27 1,600,589 1,601,497 0.42
usb 898,000  US TREASURY N/B 2.6250% 31/03/25 995,503 996,640 0.26
usb 830,000  US TREASURY N/B 1.2500% 15/05/50 818,925 788,630 0.21
uUsb 673,000  US TREASURY N/B 0.1250% 30/04/22 672,307 672,369 0.18
usb 299,000  US TREASURY N/B 2.3750% 15/11/49 377,430 365,621 0.10
uUsb 296,000  US TREASURY N/B 2.8750% 30/11/25 335,507 335,868 0.09
usb 25,000  US TREASURY N/B 0.3750% 31/03/22 25,081 25,094 0.01
48,871,312 48,283,989 12.61
BRb: T AU 339,883,900 345,163,793 90.12
HMARESR 366,694,776 372,645,997 97.29

VRIS 2T T THT,
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JPY 16,465,435,807 USD 153,435,794 202046 H29H 221,728
USD 59 JPY 6,420 202046 A29H 0
USD 0 JPY 50 202046 H29H 0
USD 1 JPY 152 202046 H29H 0
USD 3 JPY 416 202046 H29H 0
USD 19 JPY 2,050 202046 A29H 0
USD 16 JPY 1,800 202046 H29A 0
USD 7 JPY 827  20204F6 H29H 0
[SNIB) 25 JPY 2,750 202046 H29H 0
USD 34 JPY 3,700 202046 H29H 0
uUSD 42 JPY 4,522 202046 H29H 0
[SNIB) 66 JPY 7,150 2020426 H29 A 0
USD 30 JPY 3,258 202046 H29H 0
uUsD 69 JPY 7,469 202046 H29 R 0
USD 72 JPY 7,786 202046 H29H 0
USsD 64 JPY 6,904 202046 H29H 0
USD 63 JPY 6,880 202046 A29H 0
uUsD 66 JPY 7,210 202046 H29 R 0
USD 66 JPY 7,218 202046 H29H 0
USD 79 JPY 8,528 202046 H29H 0
USD 80 JPY 8,704 202046 H29H 0
USD 4,645 JPY 500,000 202046 H29H (20)
JPY 2,760,000 USD 25,645 202046 H29H 110
JPY 1,950,000 USD 18,119 202046 H29H 7
JPY 2,770,000 USD 25,771 202046 H29H 7
JPY 1,780,000 uUSD 16,539 202046 H29H 72
JPY 1,580,000 USD 14,674 202046 H29H 70
JPY 1,820,000 uUSD 16,933 202046 H29H 51
JPY 1,220,000 USD 11,336 202046 H29H 49
JPY 910,000 uUSD 8,455 202046 H29H 37
JPY 1,220,000 USD 11,350 202046 A29H 34
JPY 1,190,000 uUSDh 11,071 2020426 H29H 34
JPY 860,000 USD 7,992 202046 H29H 33
JPY 790,000 uUSD 7,341 20204F6 H29H 30
JPY 640,000 USD 5,947 202046 A29H 25
JPY 560,000 USD 5,203 202046 A29H 23
JPY 790,000 uUSD 7,350 202046 H29H 22
JPY 470,000 USD 4,367 202046 A29H 19
JPY 550,000 uUSDh 5,117 202046 H29H 15
JPY 260,000 USD 2,415 202046 A29H 11
JPY 180,000 uUSDh 1,672 202046 H29H 7

222,504
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12231 (201847 H 9 H) 11,138 7 1.1 127. 42 1.3 94.8 A14.8 61, 124
1238 (201848 H 8 H) 11,034 7 A0.9 126. 30 A0.9 94.5 A17.9 58, 942
1243 (201849 H10H) 10,917 7 Al1.0 125.12 A0.9 92.5 A18.4 58, 316
1258 (20184104 9 H) 10, 945 5 0.3 125. 49 0.3 93.8 A 2.2 57, 633
12631 (20184E11H 8 H) 11, 003 7 0.6 126. 41 0.7 94.8 A 9.8 56, 148
12731 (20184E12H10H) 10, 845 7 Al.4 125. 46 A0.8 94.0 A 1.6 55, 341
12831 (201941 H 8 H) 10, 549 6 N2. 7 122.17 N2.6 93.7 A 1.1 53, 342
1298 (201942 H 8 H) 10, 690 7 1.4 123. 69 1.2 93.9 A 5.1 52, 262
1308 (201943 H8 H) 10, 806 5 1.1 125. 36 1.4 96. 2 A16.3 52, 731
1313 (201944 H8 H) 10,918 6 1.1 126. 25 0.7 95.7 A 6.3 52, 896
13231 (201945 H 8 H) 10, 790 6 Al 1 124. 98 A1.0 93.9 4.7 51, 900
13331 (20194E 6 H10H) 10, 906 7 1.1 126. 12 0.9 94.0 A 9.0 50, 817
13431 (20194 7 H 8 H) 10, 976 5 0.7 126. 60 0.4 95. 1 A15.0 46, 488
1358 (201948 H 8 H) 10, 860 6 Al1.0 125. 58 A0.8 92. 6 A 9.1 43, 151
1363 (2019429 H 9 H) 10, 850 5 A0. 0 125. 65 0.1 90. 3 A 6.1 42, 678
13781 (2019410H 8 H) 10, 839 4 AO0. 1 125.51 A0. 1 94.1 A 4.7 41, 793
138351 (20194E11H 8 H) 11,011 6 1.6 127.12 1.3 94.0 0.8 38, 203
1393 (20194E12H 9 H) 10, 966 5 A0. 4 126. 68 A0.3 93.5 A 5.8 35, 429
14031 (202041 H 8 H) 11,018 5 0.5 127.17 0.4 93.3 AN 1.7 34, 763
1413 (20204 2 H10H) 11,131 4 1.1 128. 58 1.1 94. 4 Al11.9 33, 559
1423 (2020423 H 9 H) 10, 788 3 A3. 1 125. 55 AN2.4 95.7 A 1.6 32, 191
1434 (2020424 H 8 H) 10, 467 5 AN2.9 122. 08 N2.8 91.2 9.5 30, 944
14431 (20204 5 H 8 H) 10, 422 5 A0. 4 121. 34 AN0. 6 91.3 7.4 30, 442
1453 (202046 H 8 H) 11, 304 4 8.5 130. 04 7.2 91.7 6.9 31, 794
14670 (20204 7 A 8 1) 11,215 1 2.0.8 129. 15 0.7 92.9 A 0.5 31, 247
14700 (20204 8 A LLA) 11, 649 3 3.9 133.81 3.6 912 2.6 32, 815
1487 (2020429 A 8 1) 11, 661 3 0.1 134.12 0.2 93.6 A 2.0 32, 430
1493 (20204E10H 8 H) 11, 609 3 A0. 4 133. 57 N0. 4 95.2 A 1.5 34, 321
1504 (20204E11H 9 H) 11, 538 3 A0. 6 132.78 N0. 6 94.2 A1T7.1 31, 700
1513 (20204E12H 8 H) 11, 863 3 2.8 136. 41 2.7 92.5 AN12.7 32,074
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Fow—7 % (BEREAEREED) 4, 262 1,215
TANT VR EE R 16,925 7,953
% (BEEANEREED) — 1, 359
( 189)
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f+ #

JIE

=
Jo

t  #

a—u Foa—n Fa—n
XUy EfE RS 11,018 14, 929

X 7uR EfE RS 647 —
ARy kH v EE R 14,903 8, 177
% (REEAERYED) 898 1,218

AaR{T EfERESR 635 4,226
AaR=7 EE R 814 1, 960
TAUH ik (BEEAEREED) 34,824 39,917
A=A T VT | HEE BEEMEEED) — 5,514
LU HR—)L HHER (BEEAEREED) 1,051 -
—a—U—J U8 | ik EEEMELED) — 6, 660

s T4V EL LR - 1,736
AV RRTT EfERES: 1, 398 —
AT a L% (REEAERYED) 2, 341 3, 245
( 1,213)

F EE R 3,504 1,579
Faya EfERES: 2, 366 —
A= F EfE RS — 1,136
i EME R 1, 540 —
A< HE ik (BEREAEREED) 1,763 —
N—<=7 EfERES: 3, 105 1,632

7 hET EfE RS — 912
= ik RaEAEREED) - 2,000
=] ER B A FERRAE SR — 40, 347
TAATUER EfERES: 1, 598 —
O EfERES: 2, 094 2,143
FFzaanr FFzaant

F = EE R 82,513 —
T74+ Uk T+ Vb

INH Y — EfE RS — 646, 342
FXuaF FRAaF

A—Z7v kK EfERES — 103, 020
Fo—7 TF—7)

o7 [EfE& R 286, 930 86, 520

R BRTZ T LS, RBFIF2I3E £ TRY EHA.)

sk HALRTIIEI D $5C,

k() PUIMEERIC L 280 C, LEOKTFITIEENTEY A,
RAHES (EIENMESFZEL) TR TR () 35 Eh Tl £8A.
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O AEEDOEM (20204 6 A 8 HEITE)

. SNEAIHE

(A)SME SR il FRERIBR

El i ES
X o Wi _ %V“ fili ,‘fﬁ __ A ,5 %BB%UI _ ?ﬁﬁﬁﬁl’ﬂgl{%ﬁ)\tb% __
BEeH RIS SAE A R sEDE | 24RE | 24k
FHAR R FHAR R T % % % % %
AFXY R 41,796 47,530 6,612,018 11.2 — 9.5 — 1.7
TAA AT T | TAAL AT T
AA A 8,900 9,215 1, 048, 489 1.8 — 1.8 — —
TFAyz—=Fvpu—+ | FAVz—Fv/u—+
AT z—F 59, 500 63, 420 757, 240 1.3 — 1.3 — —
FIvyz=sa—x| F)Vyz=ya—%
ST = — 21, 000 21,978 259, 783 0.4 — — 0.4 —
a—u Fa—n Fa—n
KA 31, 251 36, 939 4,569, 036 7.7 - 7.7 — -
ALV 58, 859 60, 556 7, 490, 236 12.7 1.0 10.5 0.4 1.8
7T UA 60, 739 68, 568 8, 481, 206 14. 4 0.2 13.0 1.3 —
AXY R 12, 357 13,327 1, 648, 445 2.8 0.4 2.8 — —
AA A 3,414 3, 486 431, 222 0.7 — 0.7 — —
s 18, 358 18, 768 2,321, 532 3.9 0.4 3.5 0.5 —
RS 34, 649 36, 823 4, 554, 653 7.7 — 6.1 1.6 —
ALF— 9,719 10, 785 1,334, 087 2.3 — 2.3 — —
A z—F 2,801 2, 823 349, 237 0.6 — — 0.6 —
JIVT = — 3, 255 3, 382 418, 374 0.7 — 0.7 - -
F—2 K )T 12, 586 12, 963 1,603,515 2.7 — 2.7 — —
N ITNG 3, 207 3,243 401, 198 0.7 — 0.7 — —
PE AN 1,830 1,975 244, 336 0.4 — 0.4 — —
Frw—7 3, 082 2, 994 370, 426 0.6 — — 0.6 —
TANT R 13,119 13, 222 1, 635, 449 2.8 — 2.4 0.4 —
XUy 5,903 6,521 806, 613 1.4 1.4 1.3 0.1 —
E A= 650 676 83, 714 0.1 0.1 0.1 — —
AL N AL 7, 360 7,730 956, 140 1.6 0.2 1.4 0.2 —
ATNRFT 640 695 86, 018 0.1 — 0.1 — —
Z2pR_R=F 816 810 100, 278 0.2 — 0.2 — —
TAUA 27,970 29, 221 3,614, 370 6.1 0.2 4.6 0.9 0.7
BN L] 7,890 9,161 1,133,210 1.9 — 1.9 — -
=2 T VT 5, 770 5, 863 725, 280 1.2 — — 1.2 —
A R— v 1, 065 1, 036 128, 199 0.2 — 0.2 — —
A RxVT 1, 400 1,286 159, 087 0.3 — 0.3 — —
AFTa 1, 400 1,472 182, 151 0.3 — 0.3 — —
F U 1, 900 1, 889 233, 676 0.4 — 0.4 — —
L= 2, 392 2,171 268, 587 0.5 0.5 0.5 — —
PE 1,548 1,530 189, 332 0.3 — 0.3 — —
A= R 1, 550 1,657 205, 005 0.3 — 0.3 — —
N—<=T 1,315 1,361 168, 401 0.3 — 0.3 — —
Va=Vaavd 1, 200 1,346 166, 536 0.3 0.3 0.3 — —
TAAZ VR 1, 600 1,599 197, 894 0.3 — — 0.3 —

108 —




I LS —A YA FEINESH T 7 > FFD GERHERERER)

g i N
5 5 W W g | 2 EIIT Bl ARBIR R

BEEH o rrmem | kbnam | O Ak % [ SRS | okt | 2hRl

T—n Ta—n Ta—n M % % % % %

[FhET 540 581 71,852 0.1 - 0.1 - -
TFzaanr)y | FFzaait

F 84, 000 84, 184 391, 459 0.7 — 0.7 — —
Tr—7n Tr—7n

= e 200, 000 218, 549 349, 678 0.6 — 0.6 - —

& i — 54, 748, 007 92.6 4.6 80. 0 8.5 4.2

FOMEHSBAL . HIR O 2 3073 [E 0O & e 15 7¢ B A

RAALLRIT, MEPEREIC KT 2 B OE &
* @A HALATITE) Y T,
*FMIC DWW TR BRI I 26, st B L) 77— 2 AF L TC0ET,
HSEPTH—/) s =T T =T A =R A Y RAF =R e =R T v F - =T 4 VT AZRBRBMNTERAL TVET,
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(B)#ME (OMER) AFHE SBIBER
& 1 . FEOMm & _—
MR | WEER immew | mEpmewm | 0N
A XY R % e AN e TH
Ef7E% | UK TREASURY 1.75 6,510 7, 629 1,061,370 | 2037/9/7
UK TREASURY 3.5 2, 360 3, 781 526,067 | 2045/ 1 /22
UK TREASURY 1.5 13, 100 15, 357 2,136,330 | 2047/7/22
ﬁﬁgﬁ;) INTL BK RECON & DEVELOP 1.0 3, 230 3,333 463,766 | 2029/12/21
PR\ SRR TE
@A % | ELECTRICITE DE FRANCE SA 6.0 800 856 119,183 | 2099/ 1 /29
(BDREEMEE) | FCA BANK SPA TRELAND 1. 625 5, 470 5, 404 751,761 | 2021/9/29
GLENCORE FINANCE EUROPE 6.0 1,770 1,879 261,461 | 2022/4/3
HEATHROW FUNDING LTD 6.75 1,000 1,234 171,703 | 2026/12/ 3
NATIONAL GRID GAS FIN 2.75 1, 360 1,536 213,682 | 2046/9/22
NIE FINANCE PLC 2.5 1,307 1,383 192,443 | 2025/10/27
PEARSON FUNDING PLC 3.75 922 971 135,208 | 2030/6/4
PRUDENTTIAL PLC 6.34 500 587 81,772 | 2063/12/19
ROTHESAY LIFE 3.375 1, 350 1,348 187,647 | 2026/ 7 /12
SCOTTISH HYDRO ELECTRIC 2.25 1, 462 1,539 214,190 | 2035/9/27
TESCO CORP TREASURY SERV 2.75 655 686 95,429 | 2030/ 4 /27
/h At 6,612,018
AA A TFAA AT TV | TAL AT TV
[ Ef5E% [ SWITZERLAND GOVERNMENT — 8,900 9,215 1,048,489 | 2029/6 /22
/h it 1, 048, 489
A x—F FAYz=Fy)n—F | FAVz—Fv)n—F
[ Eff7E% [ SWEDISH GOVERNMENT 0.75 59, 500 63, 420 757,240 | 2029/11/12
/I B 757, 240
Iz — TIvvz=pu—%| F/ryz=)n—%
| #51E% [ 0SLO KOMMUNE 2.05 21, 000 21,978 259,783 | 2024/10/31
s B 259, 783
a—u Fa—n TFa—n
KA [E{#ZE% | BUNDESREPUB. DEUTSCHLAND 5.5 2, 700 4, 352 538,334 | 2031/1/4
BUNDESREPUB. DEUTSCHLAND 4.75 1,750 2, 955 365,580 | 2034/ 7/4
DEUTSCHLAND 1/L BOND 0.5 7, 180 8,712 1,077,655 | 2030/4 /15
Hu 3% | GEMEINSAME BUNDESLAENDER 0. 625 4,326 4,551 563,014 | 2029/2/13
LAND HESSEN 0.75 1,000 1,063 131,494 | 2036/8/4
LAND NORDRHEIN-WESTFALEN 0.5 3, 760 3, 809 471,162 | 2039/11/25
LAND NORDRHEIN-WESTFALEN 1.55 1,700 2, 146 265,511 | 2048/6/16
LAND SACHSEN-ANHALT 0.125 1,450 1,461 180,821 | 2029/6 /21
?%gﬁ;) KFW 1.375 700 820 101,466 | 2035/7 /31
PR\ SRR TE
Ei@tL{% | CONTINENTAL AG 2.5 1,198 1,271 157,278 | 2026/ 8 /27
(AGBZENES) | DEUTSCHE BAHN FIN GMBH 1.375 1,144 1,218 150,669 | 2040/ 4 /16
UNICREDIT BANK AG 0.01 2, 839 2, 853 352,911 | 2027/11/19
VOLKSWAGEN FIN SERV AG 3.375 1, 504 1,723 213,134 | 2028/4/6
AE)T [Ef#ZE% | BUONI POLIENNALI DEL I/L 1.3 7, 580 8, 117 1,004,035 | 2028/5/15
BUONT POLIENNALI DEL I/L 0.4 12,070 11,504 1,423,030 | 2030/5/15
BUONI POLIENNALI DEL I/L 1.25 2, 400 2, 534 313,543 | 2032/9/15
BUONT POLIENNALI DEL I/L 2.55 3,233 4,414 546,070 | 2041/9/15
BUONI POLIENNALI DEL TES 0. 05 6, 600 6,593 815,537 | 2021/4/15
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1 . FEOMm & _—
B KA AR ERAE | RERET ERFEA A
o—n % Ta—n TFa—n T
AE)T [Ef#ZE% | BUONI POLIENNALI DEL TES 1.5 1,680 1,735 214,697 | 2025/6/1
BUONI POLIENNALI DEL TES 1.85 5, 800 6, 080 752,052 | 2025/7/1
BUONI POLIENNALI DEL TES 2.0 420 445 55,046 | 2025/12/ 1
BUONI POLIENNALI DEL TES 2.45 6, 280 6, 367 787,648 | 2050/9/1
BUONI POLIENNALI DEL TES 2.8 2, 500 2, 665 329,658 | 2067/3/1
L@ A% | ASSICURAZIONT GENERALI 2.124 1, 400 1,358 168,081 | 2030/10/ 1
(BOREENES) | FCA BANK SPA IRELAND — 2,094 2, 056 254,313 | 2021/6 /17
INTESA SANPAOLO SPA 1.75 1,712 1,736 214,817 | 2029/ 7/ 4
UNICREDIT SPA 5.75 2, 350 2,376 293,895 | 2025/10/28
UNICREDIT SPA 4. 875 290 302 37,355 | 2029/2/20
UNICREDIT SPA 2.0 2, 450 2, 267 280,451 | 2029/9/23
7T VR [Ef#zE% | FRANCE (GOVT OF) 1.75 2, 794 3,419 422,929 | 2039/6 /25
FRANCE (GOVT OF) 0.5 5, 166 5, 087 629,296 | 2040/ 5 /25
FRANCE (GOVT OF) 1.5 3, 430 4, 064 502,724 | 2050/ 5 /25
FRANCE (GOVT OF) 0.75 6, 550 6, 380 789,171 | 2052/ 5/25
FRANCE (GOVT OF) 1.75 1,450 1,918 237,315 | 2066/ 5 /25
FRANCE (GOVT OF) I/L 0.1 10, 000 10, 951 1,354,543 | 2028/3/1
FRANCE (GOVT OF) I/L 0.7 2, 600 3,121 386,142 | 2030/ 7 /25
FRANCE (GOVT OF) I/L 0.1 500 589 72,945 | 2047/ 7 /25
FRANCE GOVERNMENT 0. A.T 4.0 2, 620 5, 358 662,818 | 2060/ 4 /25
FRANCE GVENMNT 0.A.T I/L 3.15 1, 700 3, 247 401,635 | 2032/7 /25
FRANCE (GOVT OF) I/L 0.1 3, 600 3, 884 480,465 | 2029/3/1
Ei@tb{% | AEROPORTS DE PARIS 2.75 900 1,021 126,327 | 2030/4/2
(BUBZEMES) | ARKEA HOME LOANS 0.125 2, 100 2,117 261,894 | 2029/7 /12
AXA BANK EUROPE SCF 0.01 600 603 74,672 | 2027/1/22
BNP PARIBAS 0.5 1,700 1, 669 206,480 | 2028/ 2/19
BPCE SA 0. 625 2,900 2,943 364,136 | 2025/4 /28
CREDIT AGRICOLE HOME LOA 0. 05 2, 400 2, 401 297,012 | 2029/12/6
CREDIT AGRICOLE LONDON 0.5 3, 400 3, 405 421,218 | 2024/ 6 /24
ELECTRICITE DE FRANCE SA 5. 625 323 485 60,005 | 2033/2/21
ELECTRICITE DE FRANCE SA 2.0 2, 800 2, 694 333,309 | 2049/12/9
ORANGE SA 1.2 1,000 963 119,222 | 2034/7/11
SOCIETE GENERALE 0.75 1, 400 1,371 169,633 | 2027/1 /25
TOTAL S. A. 3.369 706 766 94,773 | 2049/12/29
TOTAL SA 2.25 100 101 12,530 | 2049/12/29
RS Wit iE 2% | BARCLAYS PLC 0.75 1,872 1,852 229,137 | 2025/6/9
(bREENES) | BARCLAYS PLC 2.0 1,695 1,679 207,723 | 2028/2/7
BP CAPITAL MARKETS PLC 2.519 4, 400 4,914 607,812 | 2028/4/7
CADENT FINANCE PLC 0.75 379 364 45,144 | 2032/3/11
DIAGEO FINANCE PLC 2.5 2,811 3,322 410,983 | 2032/3/27
LLOYDS BANK PLC 0.125 1,200 1,193 147,644 | 2029/ 9 /23
AA A W@ L% | CREDIT SUISSE GROUP AG 3.25 1,014 1,134 140,362 | 2026/4/2
(ALBEENES) | CREDIT SUISSE GROUP AG 0. 65 2, 400 2, 351 290,859 | 2028/1/14
Y [Ef#ZE% | NETHERLANDS GOVERNMENT — 4, 600 4,645 574,549 | 2030/ 7 /15
NETHERLANDS GOVERNMENT 0.5 2, 630 2, 789 344,997 | 2040/1/15
L@ A% | AIRBUS SE 2.375 737 784 97,058 | 2040/6/9
(£UREEAES) | BAT NETHERLANDS FINANCE 3.125 1,900 2,119 262,104 | 2028/4/7
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MR | WEER immew | mEpmewm | 0N
a—n % Fa—n Fa—n M
T i@k | ENEL FINANCE INTL NV 0. 375 753 749 92,703 | 2027/6/17
(BOREENES) | ENEL FINANCE INTL NV 1.125 594 610 75,451 | 2034/10/17
GIVAUDAN FIN EUROPE 1.0 500 519 64,272 | 2027/4 /22
GIVAUDAN FIN EUROPE 1. 625 344 369 45,755 | 2032/ 4 /22
ING BANK NV 3.625 1, 500 1,529 189, 149 | 2026/ 2 /25
ING GROEP NV 1.0 1,000 1,024 126,732 | 2023/9 /20
WINTERSHALL DEA FINANCE 1.332 1, 300 1,237 153,094 | 2028/9 /25
WINTERSHALL DEA FINANCE 1.823 700 677 83,761 | 2031/9/25
ZF EUROPE FINANCE BV 1.25 1,200 1,148 142,055 | 2023/10/23
ZF EUROPE FINANCE BV 3.0 600 564 69,845 | 2029/10/23
AL [E[f& 725 | BONOS Y OBLIG DEL ESTADO 0.35 3,200 3, 257 402,938 | 2023/ 7 /30
BONOS Y OBLIG DEL ESTADO — 4, 464 4,482 554,388 | 2025/1/31
BONOS Y OBLIG DEL ESTADO 1.3 1, 500 1,615 199,874 | 2026/10/31
BONOS Y OBLIG DEL ESTADO 0.8 2, 500 2,601 321,717 | 2027/7/30
BONOS Y OBLIG DEL ESTADO 1.4 1,050 1,141 141,212 | 2028/ 7 /30
BONOS Y OBLIG DEL ESTADO 1.45 3, 305 3, 601 445,505 | 2029/ 4 /30
BONOS Y OBLIG DEL ESTADO 0.5 3, 900 3,905 483,024 | 2030/4 /30
BONOS Y OBLIG DEL ESTADO 1.95 780 890 110,191 | 2030/ 7 /30
BONOS Y OBLIG DEL ESTADO 1.25 11, 236 12, 007 1,485,258 | 2030/10/31
BONOS Y OBLIG DEL ESTADO 2.35 2,074 2, 480 306,762 | 2033/7 /30
BONOS Y OBLIG DEL ESTADO 2.7 640 839 103,780 | 2048/10/31
AL — [Eff7F% | BELGIUM KINGDOM 0.8 3, 140 3, 320 410,651 | 2025/ 6 /22
BELGIUM KINGDOM 1.0 3, 200 3, 495 432,341 | 2031/6 /22
BELGIUM KINGDOM 2.25 600 857 106,024 | 2057/6 /22
WSE@ L% | ANHEUSER-BUSCH INBEV SA/ 3.7 1,679 1,997 247,030 | 2040/4/2
(AUREBEMES) | ELIA TRANSMISSION BE 0. 875 1, 100 1,116 138,040 | 2030/ 4 /28
Az —F g;%fﬁﬁ? SWEDBANK HYPOTEK AB 0. 05 2, 801 2,823 349,237 | 2025/5/28
VT z— Fﬁ%@? DNB BOLIGKREDITT AS 0. 625 3, 255 3,382 418,374 | 2025/6/19
F—ANUT | Ef&GEA | REPUBLIC OF AUSTRIA 0.5 7, 400 7,770 961,071 | 2029/ 2 /20
REPUBLIC OF AUSTRIA — 5, 186 5,193 642,444 | 2030/ 2 /20
Vv TV | @S | CK HUTCHISON GROUP 1.125 1,317 1,305 161,462 | 2028/10/17
(BDREEMEE) | LOGICOR FINANCING SARL 1. 625 1,243 1,227 151,777 | 2027/ 7/15
NESTLE FINANCE INTL LTD 1.5 647 711 87,958 | 2030/4/1
74v7 v R | [EMEFES | FINNISH GOVERNMENT 0.75 1,830 1,975 244,336 | 2031/4/15
Fow—7 | W@tk S | NYKREDIT REALKREDIT AS 0.125 1,861 1,795 222,125 | 2024/ 7 /10
(BOREENES) | NYKREDIT REALKREDIT AS 0. 625 1,221 1,198 148,301 | 2025/1/17
TANT R | EfEGES: | IRISH TSY 0.2% 0.2 5, 550 5,632 696, 712 | 2027/5/15
IRISH TSY 0. 4% 2035 0.4 3, 440 3,372 417,191 | 2035/5/15
jﬁ@fﬂf@% ABBOTT IRELAND FINANCING 0. 875 1,636 1,673 207,000 | 2023/9/27
[i%) | SILVERBACK FINANCE DAC 3.1261 2,493 2, 543 314,545 | 2037/2/25
XUy [Ef#zF% | HELLENIC REPUBLIC 3.45 483 532 65,925 | 2024/4/2
HELLENIC REPUBLIC 2.0 3, 800 4,030 498,534 | 2027/4 /22
HELLENIC REPUBLIC 3.875 1,620 1,957 242,153 | 2029/3/12
*7a A [Ef&FE% | REPUBLIC OF CYPRUS 1.5 650 676 83,714 | 2027/4/16
AV N AV | [EEFES: | OBRIGACOES DO TESOURO 0.7 4,710 4,857 600,878 | 2027/10/15
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U A A NERaE | RREAT fEIRFEA A
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AV R AV | [EMEFES: | OBRIGACOES DO TESOURO 0. 475 1,290 1,281 158,552 | 2030/10/18

OBRIGACOES DO TESOURO 4.1 460 716 88,634 | 2045/2/15

?g;%gg%‘@ CAIXA GERAL DE DEPOSITOS 1.25 900 873 108,073 | 2024/11/25

Aw %7 | [EEFES | SLOVAKTA GOVERNMENT BOND 1.0 640 695 86,018 | 2032/5/14

Zu~_=7 | [E#FF% |REPUBLIKA SLOVENIJA 0. 275 816 810 100,278 | 2030/1 /14

TAYT W@ S | AT&T INC 3.55 131 157 19,464 | 2032/12/17

(EOREEMER) | AT&T INC 3.375 636 755 93,405 | 2034/3/15

AT&T INC 3.15 1,875 2,115 261,724 | 2036/9/4

BALL CORP 1.5 901 884 109,353 | 2027/3/15

BANK OF AMERICA CORP 1. 662 1,893 2,018 249,669 | 2028/4 /25

BANK OF AMERICA CORP 3.648 1,493 1,799 222,613 | 2029/ 3/31

COMCAST CORP 1.25 1,703 1,654 204, 647 | 2040/ 2 /20

DANAHER CORP 2.5 718 825 102,084 | 2030/ 3/30

DOW CHEMICAL CO/THE 1.125 339 304 37,704 | 2032/3/15

FIDELITY NATL INFO SERV 0.75 1,109 1,123 139,010 | 2023/5/21

FIDELITY NATL INFO SERV 0. 625 826 829 102,539 | 2025/12/ 3

FIDELITY NATL INFO SERV 1.0 794 800 98,968 | 2028/12/ 3

GOLDMAN SACHS GROUP INC 3.375 2, 620 2,939 363,604 | 2025/3/27

JPMORGAN CHASE & CO 0. 389 1,965 1,931 238,858 | 2028/ 2/24

JPMORGAN CHASE & CO 1.001 520 526 65,135 | 2031/7 /25

PHILIP MORRIS INTL INC 1.45 1,085 984 121,746 | 2039/8/1

THERMO FISHER SCIENTIFIC 1.875 420 405 50,114 | 2049/10/ 1

UNITED PARCEL SERVICE 0.21 3, 120 3, 120 386,032 | 2020/ 7/15

VERIZON COMMUNICATIONS 1.3 4,972 5, 150 637,104 | 2033/5/18

ZIMMER BIOMET HOLDINGS 2.425 850 894 110,587 | 2026/12/13

ES[E L H5ERMEE % | ASTAN DEVELOPMENT BANK 1.4 3, 600 4,258 526,726 | 2037/2/6

(K< 4RfE) | EUROPEAN INVESTMENT BANK 1.125 4, 290 4,903 606,483 | 2033/4 /13

A=A +7YT fﬁ;%ﬁﬁ@ COMMONWEALTH BANK AUST 0.375 5,770 5, 863 725,280 | 2024/4 /11

D% ks gﬁﬁﬁﬁ TEMASEK FINANCIAL I LTD 0.5 1,065 1,036 128,199 | 2031/11/20

AV Rxv7 | EMERES | REPUBLIC OF INDONESIA 1.4 1, 400 1,286 159,087 | 2031/10/30

AF¥va [Ef#zFE% | UNITED MEXICAN STATES 3.375 1,100 1,184 146,483 | 2031/2/23

UNITED MEXICAN STATES 2.875 300 288 35,667 | 2039/4/8

FU [Ef&zFE% | REPUBLIC OF CHILE 0.83 1,900 1,889 233,676 | 2031/7/2

Frwya EfEzE% | KINGDOM OF MOROCCO 1.5 2,392 2,171 268,587 | 2031/11/27

NS [Ef&7iE%: | CHINA GOVT INTL BOND 0.125 1,548 1,530 189,332 | 2026/11/12

EReL 1 :‘f;ﬁifﬂﬁlﬁ XLIT LTD 3.25 1, 550 1, 657 205,005 | 2047/ 6 /29
SURBEARS)

N—<=7 | EfFES | ROMANIA 3.624 850 906 112,128 | 2030/ 5 /26

ROMANTA 3.375 465 454 56,272 | 2050/1 /28

a7 F7 | EEFES | CROATIA 2.75 1, 200 1, 346 166,536 | 2030/ 1 /27

TA A7V R | EffFE% | REPUBLIC OF ICELAND 0.1 1, 600 1,599 197,894 | 2024/ 6 /20
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© )T A VA NEMERT 7 v RE (ERREEEEZEH)  1,859,468,718
« AT A MBS 7 7 v REVA GEISSEEEZER)  1,796,064,5891
C JANT T E—IL e LA — R 1,265,369,461H

O&HMit

* ORI O H T B) FIBEIHTEB S L 0(C) MG FERE]
BRIIWROFHRZIC LD b DEERET,

KR OB O F T Q) BIMERZBRES L H 2D, FFEDBMF
EORS, BINEEZ LI ligi) b A% 2= Lol W B8N 2 0
E3

FEIBORTOH T H) BHEZBRE L H 501X, PRMKIOE. T
AR S FRAMG AR Z 72 LB W e 28801 A VW E T,

BRUBHEEIEVEEA.

— 115 —




BRNIv—CUJ8%5 77 0 FFD (EREERERER)

BHIT—CUJEHT7 72 FFD (EREERERER)
1528 ~2E15787 (2020426 A 9 H~20205£128 7 B)

O&Z 77y DA
s 5 | —
(S 5 7 RS | 2007410811 EH LR, HEBLE LET,
BNIv—SVT@BEIT—T7 R (UT IRF—TJ7 2R EVWWET, ) SRTEHE~OREEZRLT. T& L THEEBOKH.
B A A & | BUFKE. 6 LI EORTT 8% (UT IHEEES] EVOWET, ) CREL. BKEDA VALST AV ORRELETHED
AEENDCLEZEME L TERETVEYT, EEMAANERTEEICOVTIE, FAELTRABEAYPEFTVERA,
BHIN—VYIEEI7 YR [RP O 7 Y FERASEIERENRE LTI 00 AUHBECEERET EBEEHY £,
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MREETDI) VI BEFIRETIEELHYET,
s npEnE | BRI -V IRE 7 Y F) | MR CRE~ ORARARA - GHBERTE LA,
< ~ ¥ — 7 7 v F|AERCEE~OREINOIFFHBEERTEIEA,
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T BENHYET, BEFOEACOVNTIE. FICHRBERZGTS, TAMHLA—DERAETVET,
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1284 (20184£7 A 9 H) 12, 231 39 0.5 182. 14 1.0 90. 1 2.7 19, 107
12931 (201848 H 7 H) 12, 356 42 1.4 184. 24 1.2 90. 3 3.6 19, 354
130351 (2018429 H 7 H) 11,991 44 A 2.6 179.72 A 2.5 90. 1 8.5 18, 853
1318 (20184104 9 H) 12, 283 40 2.8 184.73 2.8 91.0 3.3 19, 521
13281 (20184E11H 7 H) 12, 207 43 A 0.3 184. 30 A 0.2 95. 0 1.2 19, 340
1331 (20184E12H 7 H) 12, 002 46 A 1.3 183. 14 A 0.6 93.8 4.1 18, 751
13431 (201941 A 7 H) 11,717 44 A 2.0 179. 72 A 1.9 91.7 6.3 18, 530
13581 (201942 H 7 H) 12, 310 45 5.4 188. 95 5.1 94. 3 3.2 19,219
136351 (201943 H 7 H) 12,415 41 1.2 191. 68 1.4 92.9 4.6 19, 276
137351 (201945 4 H 8 A) 12, 592 45 1.8 195. 02 1.7 96. 4 2.5 19, 310
1384 (20194E5 A 7 H) 12, 499 25 A 0.5 194. 03 A 0.5 93.3 AT.5 19,117
1394 (20194£6 A 7 H) 12, 330 47 A 1.0 192. 92 A 0.6 94. 7 N0, 3 18,614
1404 (20194£7 A 8 H) 12, 664 43 3.1 198. 02 2.6 94. 4 1.0 19,117
14131 (201948 H 7 H) 12, 337 43 A 2.2 194. 37 A 1.8 94. 4 AL T 18,312
142351 (2019429 H 9 H) 12, 520 43 1.8 198. 50 2.1 92.5 3.0 18, 495
1438 (20194104 7 H) 12,371 34 A 0.9 196. 99 A 0.8 91.6 3.6 18, 194
14431 (20194115 7 H) 12, 607 43 2.3 200. 35 1.7 93.8 3.2 18, 357
14581 (2019412 9 H) 12, 544 41 A 0.2 200. 04 A 0.2 92.7 4.5 18, 229
1463 (202041 A 7 H) 12, 759 40 2.0 203. 53 1.7 95. 1 0.5 18,518
14731 (202042 H 7 H) 13, 100 42 3.0 209. 87 3.1 95. 5 A0, 1 18, 808
14831 (202043 H 9 H) 12, 142 39 A 7.0 195. 75 A 6.7 95. 5 0.3 17, 257
14931 (20204 4 H 7 A) 10, 950 37 A 9.5 178.97 A 8.6 92. 1 5.9 15, 080
1504 (20204E 5 A 7 H) 11, 056 32 1.3 180. 76 1.0 90. 5 6.1 15,513
1514 (20204£ 6 A 8 H) 12,217 39 10.9 199. 79 10. 5 93.0 1.2 17, 201
15200 (20204 7 A 7 1) 12, 154 38 2 0.2 200. 06 0.1 92.5 3.9 17, 106
15300 (202048 A 7 1) 12, 367 26 2.0 203.87 19 94.9 16 17,081
15470 (202049 A 7 ) 12, 449 33 0.9 205. 20 0.7 93.7 3.3 17, 148
1558 (20204£10H 7 H) 12, 051 50 A 2.8 199. 74 A 2.7 92.4 5.4 16, 554
15644 (20204E11H 9 H) 11,993 32 A 0.2 198. 56 A 0.6 92. 4 3.9 16, 522
15781 (20204E12H 7 H) 12, 380 26 3.4 204. 16 2.8 94. 3 0.7 17,027

* SEYEAAR DS L Bl 0 A F

¥ M7 7 RiE~P—7 7 REMBANETOT, MEFMALE], ERembs) TEELRLZTEL T £,

RAEFED LRI E VR TIHE — 78 0 BT,

(kX Fv—0 (SJPEATY s =0 T e w—F o b RN ATy A Zu—rL (H#FER—2) ) X, JP Morgan Emerging Market Bond Index
(EMBI) Global (US$~—2) %% &Iz, MIHTHWTHIR Lz b 0TY, Ak, SEEEINICHT > TiE, REMFE~ORKBAZE LT, F¥ A/ A OHEHKiis
EHAYAOK FABFL— b CIRFEBEFTEFAGME CHRNLTBY ¥, @EMEZI0L LTHEEEL TVET, )

XJPENH Y 2w =V T =y b AR R e A F w7 A+ Za—s3L (JP Morgan Emerging Market Bond Index (EMBI) Global) %, J.P.Morgan Securities]
LLCBAAERLTND, ==V« v—Fy MEERMGR L LicA VT v 7 ATHY . ZOFE S L OMIMERITFREIRE L E T,

(H4FT) J.P.Morgan Securities LLC, Z/L—A/N—7
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[€TED)

202047 H 7 H 12, 154 — 200. 06 — 92.5 3.9
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[S&DERAS]
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F15THIR
- ; FAN 5 ER
THM %
B~ -V IR~ —T 7K 16, 833, 820 98.5
a—)L - m—E Zofh 247, 687 1.5
B (5 M PERREA 17, 081, 507 100. 0

* BAHOFAAGTEI Y 5T,

kT — DU TR — T 7 v RIZBWT, FHISTHIERICR T 2 /MR THIEFE (19, 251, T10F 1) OEE(EFEMEEREE (19,572, 144
TFH) (2%H4 2 Hh3RI1398. 4% TT,

FAMEEETHEIEIL, B 15THIR DR % 4023 [E O i &

EIEEAMGOMEI L0 M L7z b D TF, 1K FL=104. 081, 1 b=y 7

=13.35M, 1=—m=126.25], 1L/b—7/L=1.40/, LULET=0.0074[, 17 NE L Fo_Y=1.2TH, 1 AF T a~Y=5 26/, 117 /1=20.29/,
1F U ~_V=0.1397H, 1am 7 ~<V=0.03M, 1//1=29.01[M, 17 > F=6.85[,

O&E. BfE. TARUEEMEDIKNR
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A A A A A A
AN &HE 17,170, 945, 728 17,150, 859, 025 17,221,950, 745 16, 634, 198, 942 16, 592, 338, 566 17,081,507, 782
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A A A A A A
(W) EEHFIE A 5100 | A 419% | A A 6,09 | A 3564 | A 5,035
SCHFILE, A 5100 | A 419% | A A 6,095 | A 3,564 | A 5,035
(B) AffiFEHFTEEES A 21,165,946 341,728, 665 170, 075, 503 A 467,168,729 A 23,157,502 576, 386, 416
JEE IR 3,309, 750 343, 256, 166 170, 579, 957 2,323, 486 489, 731 579, 110,805
JERH A 24,475,696 | A L5T501 | A A 469,492,215 | A 23,647,233 | A 2,724,389
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A 53,485,228

3,031,301, 541

2,086, 064, 918
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H i x
X 53 i i A fii % I 3 BBk gi FRAF I RTRIFEA L SR
SMEHEGAE | HEHELH fOAE R sEE | 2MEE | 24ERE
TF* kv THK RV TH % % % % %
TAYA 170, 078 156, 133 17, 093, 462 87.3 49.9 70. 3 14.2 2.8
a—n Fa—n Fa—n
AFY 2 450 435 53,918 0.3 0.3 — 0.3 —
‘A ET 1,165 1,162 143, 840 0.7 0.7 0.7 — —
NUH Y — 800 800 98, 981 0.5 - 0.5 — —
oy a 300 272 33, 685 0.2 - 0.2 — —
Faz=V7 300 256 31, 782 0.2 0.2 0.2 — —
a— kYR =L 1,010 952 117,833 0.6 0.6 0.6 — —
N—=T 340 351 43, 443 0.2 — 0.2 — —
Va-Ve e 2,425 2, 550 315, 471 1.6 — 1.6 — —
ZDAth 1, 625 1, 668 206, 409 1.1 1.1 0.4 — 0.7
Tr—71 TLr—7
o7 27, 325 31, 496 50, 395 0.3 0.1 0.3 — —
Ty TFrer
A RRTT 9, 092, 300 9,441, 910 74,591 0.4 - — 0.3 0.1
FAFaXYy | FAFvaY
Axy = 44, 000 13, 904 70, 771 0.4 — 0.4 — —
FLr7 FLrrn
7TV 254 2,765 61,028 0.3 0.3 — — 0.3
& 3t — — 18, 395, 614 93.9 52.8 75.3 14.8 3.9
kIR BEHIL ﬁ)ﬁlﬂ%@u#ﬂﬁ%bﬁ S[E D 45‘%%3*&%@@1@:1 DHEBE LD T,
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[EfiFE% | ABU DHABI GOVT INT' L 3.125 495 534 58,528 | 2030/4 /16
ABU DHABI GOVT INT' L 3.125 3, 055 3,037 332,565 | 2049/9/30
ABU DHABI GOVT INT' L 3. 875 335 378 41,410 | 2050/ 4 /16
ARAB REPUBLIC OF EGYPT 5.75 200 202 22,200 | 2024/5/29
ARAB REPUBLIC OF EGYPT 7.0529 470 456 49,986 | 2032/1/15
ARAB REPUBLIC OF EGYPT 7.625 220 222 24,360 | 2032/5/29
ARAB REPUBLIC OF EGYPT 8.5 740 738 80,809 | 2047/1/31
ARAB REPUBLIC OF EGYPT 7.903 1, 140 1,088 119,125 | 2048/ 2/21
ARAB REPUBLIC OF EGYPT 8.7002 650 655 71,814 | 2049/3/1
ARAB REPUBLIC OF EGYPT 8. 875 370 377 41, 381 2050/5 /29
ARGENT-GLOBAL 11. 608874 415 274 30,070 | 2033/12/31
ARGENT-GLOBAL 3.75 2,100 816 89,387 | 2038/12/31
BOLIVARIAN REP OF VZLA - 1,230 73 8,079 | 2023/5/7
BOLIVARIAN REP OF VZLA - 855 51 5,616 | 2024/10/13
BOLIVARIAN REP OF VZLA - 2,370 142 15,568 | 2028/5/7
CBB INTL SUKUK PRGM SPC 6.25 200 211 23,111 2024/11/14
COSTA RICA GOVERNMENT 9.2 169 177 19,427 | 2024/ 2 /21
CROATIA 6.0 423 484 53,020 | 2024/1/26
DOMINICAN REPUBLIC 6.6 1, 135 1,193 130,615 | 2024/ 1 /28
DOMINICAN REPUBLIC 5.95 605 608 66,669 | 2027/1 /25
DOMINICAN REPUBLIC 6.0 150 150 16,422 | 2028/ 7/19
DOMINICAN REPUBLIC 7.45 645 669 73,262 | 2044/4 /30
DOMINICAN REPUBLIC 6.85 322 319 34,970 | 2045/1 /27
DOMINICAN REPUBLIC 6.4 500 473 51,866 | 2049/6/5
DUBAT GOVT INT L BONDS 5.25 207 223 24,417 | 2043/1/30
EL SALVADOR GLOBAL 8.25 45 40 4,392 | 2032/4/10
FED REPUBLIC OF BRAZIL 2.875 250 249 27,349 | 2025/6/6
FED REPUBLIC OF BRAZIL 3. 875 310 306 33,608 | 2030/6/12
FED REPUBLIC OF BRAZIL 5.625 210 227 24,871 2047/ 2 /21
FED REPUBLIC OF BRAZIL 4.75 295 290 31,751 2050/ 1/14
FEDERAL REP OF ETHIOPIA 6. 625 825 807 88,424 | 2024/12/11
GABONESE REPUBLIC 6. 375 455 428 46,904 | 2024/12/12
GABONESE REPUBLIC 6.95 650 609 66,724 | 2025/6/16
GOVERNMENT OF JAMAICA 7.875 475 557 61,025 | 2045/7/28
GOVT OF BERMUDA 4.75 470 527 57,787 | 2029/2/15
HUNGARY 5.375 860 944 103, 456 | 2023/ 2 /21
IVORY COAST 6.125 435 424 46,428 | 2033/6/15
KINGDOM OF BAHRAIN 7.375 200 222 24,308 | 2030/5/14
KINGDOM OF BAHRAIN 5. 625 550 544 59,657 | 2031/9/30
KINGDOM OF BAHRAIN 7.5 320 348 38,203 | 2047/9/20
KINGDOM OF JORDAN 6. 125 345 352 38,570 | 2026/ 1 /29
KINGDOM OF JORDAN 5.75 400 399 43,700 | 2027/1/31
KINGDOM OF JORDAN 7.375 1, 145 1,093 119,721 2047/10/10
KINGDOM OF MOROCCO 4.25 642 677 74,125 | 2022/12/11
KINGDOM OF MOROCCO 5.5 250 296 32,411 2042/12/11
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[Efif7E% | LEBANESE REPUBLIC — 90 17 1,898 | 2025/6/12
LEBANESE REPUBLIC — 125 24 2,642 | 2026/11/27
LEBANESE REPUBLIC — 60 11 1,248 | 2027/11/29
LEBANESE REPUBLIC — 45 8 945 | 2028/11/3
MONGOLTA 5.125 400 393 43,133 | 2022/12/5
MONGOLIA INTL BOND 5. 625 200 196 21,512 | 2023/5/1
OMAN GOV INTERNTL BOND 3.625 780 766 83,906 | 2021/6/15
OMAN GOV INTERNTL BOND 3.875 595 578 63,374 | 2022/3/8
OMAN GOV INTERNTL BOND 4.75 285 257 28,202 | 2026/6/15
OMAN GOV INTERNTL BOND 6.75 875 706 77,344 | 2048/ 1 /17
PANAMA GLOBAL 7.125 750 944 103,443 | 2026/ 1 /29
PANAMA NOTAS DEL TESORO 3.75 765 801 87,769 | 2026/4 /17
PERUSAHAAN PENERBIT SBSN 4.325 265 289 31,695 | 2025/5/28
PERUSAHAAN PENERBIT SBSN 4.15 1,165 1,269 139,023 | 2027/3 /29
REPUBLIC OF ANGOLA 8.25 955 672 73,648 | 2028/5/9
REPUBLIC OF ANGOLA 8.0 335 237 25,984 | 2029/11/26
REPUBLIC OF ARGENTINA 5. 625 160 64 7,094 | 2022/1/26
REPUBLIC OF ARGENTINA 4.625 70 28 3,108 | 2023/1/11
REPUBLIC OF ARGENTINA 7.5 150 58 6,448 | 2026/4 /22
REPUBLIC OF ARGENTINA 6. 875 2,095 805 88,131 | 2027/1/26
REPUBLIC OF ARGENTINA 5. 875 1,205 462 50,666 | 2028/1 /11
REPUBLIC OF ARGENTINA 7.625 235 89 9,797 | 2046/ 4 /22
REPUBLIC OF ARGENTINA 6. 875 900 338 37,072 | 2048/1 /11
REPUBLIC OF ARMENIA 7.15 1, 300 1,479 161,943 | 2025/ 3 /26
REPUBLIC OF AZERBAIJAN 4.75 1,645 1,762 192,947 | 2024/3/18
REPUBLIC OF AZERBAIJAN 3.5 2,245 2, 200 240,881 | 2032/9/1
REPUBLIC OF CHILE 2.55 200 206 22,609 | 2032/1/27
REPUBLIC OF COLOMBIA 4.5 530 583 63,935 | 2029/3/15
REPUBLIC OF COLOMBIA 3.125 340 339 37,195 | 2031/4/15
REPUBLIC OF COLOMBIA 5.0 600 677 74,181 | 2045/6 /15
REPUBLIC OF COLOMBIA 4.125 290 288 31,606 | 2051/5/15
REPUBLIC OF ECUADOR 7.95 200 103 11,364 | 2024/ 6 /20
REPUBLIC OF ECUADOR 9.625 545 243 26,691 | 2027/6/2
REPUBLIC OF ECUADOR 8.875 200 86 9,466 | 2027/10/23
REPUBLIC OF ECUADOR 7.775 1,280 544 59,615 | 2028/1/23
REPUBLIC OF ECUADOR 10. 65 400 170 18,619 | 2029/1 /31
REPUBLIC OF ECUADOR 9.5 900 386 42,260 | 2030/ 3/27
REPUBLIC OF EL SALVADOR 6. 375 80 70 7,663 | 2027/1/18
REPUBLIC OF EL SALVADOR 7.1246 215 176 19,283 | 2050/ 1 /20
REPUBLIC OF GABON 6. 625 280 243 26,678 | 2031/2/6
REPUBLIC OF GEORGIA 6. 875 600 616 67,494 | 2021/4/12
REPUBLIC OF GHANA 7.625 1, 380 1, 309 143,331 | 2029/5/16
REPUBLIC OF GHANA 8.125 445 409 44,869 | 2032/3/26
REPUBLIC OF GHANA 7.875 455 423 46,403 | 2035/2/11
REPUBLIC OF GUATEMALA 5.375 200 221 24,216 | 2032/4 /24
REPUBLIC OF GUATEMALA 6.125 205 235 25,794 | 2050/6/1
REPUBLIC OF INDONESIA 4.75 2,797 3, 164 346,408 | 2026/1/8
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[EfifFE% | REPUBLIC OF INDONESIA 4.35 200 222 24,402 | 2027/1/8
REPUBLIC OF INDONESTA 3.85 400 434 47,602 | 2027/7/18
REPUBLIC OF INDONESTA 4.75 765 892 97,713 | 2029/2/11
REPUBLIC OF INDONESTA 4.625 860 983 107,692 | 2043/4 /15
REPUBLIC OF INDONESTA 5.125 1, 450 1,772 194,003 | 2045/1 /15
REPUBLIC OF INDONESTA 4.75 305 356 39,030 | 2047/7/18
REPUBLIC OF INDONESIA 4.45 200 226 24,751 2070/ 4 /15
REPUBLIC OF KENYA 6.875 200 199 21,887 | 2024/6 /24
REPUBLIC OF KENYA 7.0 2,520 2,493 272,997 | 2027/5/22
REPUBLIC OF KENYA 8.0 205 203 22,261 2032/ 5 /22
REPUBLIC OF KENYA 8.25 200 196 21,545 | 2048/ 2/28
REPUBLIC OF NIGERIA 8. 747 390 389 42,671 2031/ 1 /21
REPUBLIC OF PANAMA 3.75 245 264 28,932 | 2025/3/16
REPUBLIC OF PANAMA 3.16 425 451 49,477 | 2030/1/23
REPUBLIC OF PANAMA 4.5 1, 080 1,291 141,443 | 2050/ 4 /16
REPUBLIC OF PANAMA 4.3 200 233 25,536 | 2053/4/29
REPUBLIC OF PANAMA 4.5 1, 550 1,852 202,784 | 2056/4/1
REPUBLIC OF PARAGUAY 4.625 2,480 2,606 285,360 | 2023/1/25
REPUBLIC OF PARAGUAY 4.7 200 218 23,944 | 2027/3/27
REPUBLIC OF PARAGUAY 6.1 400 484 53,066 | 2044/8 /11
REPUBLIC OF PARAGUAY 5.6 500 575 62,967 | 2048/3/13
REPUBLIC OF PARAGUAY 5.4 210 239 26, 170 | 2050/ 3 /30
REPUBLIC OF PERU 2.392 290 298 32,669 | 2026/1/23
REPUBLIC OF SENEGAL 6. 25 225 228 25,030 | 2024/ 7 /30
REPUBLIC OF SENEGAL 6. 25 835 794 86,982 | 2033/5/23
REPUBLIC OF SENEGAL 6.75 1, 035 955 104,620 | 2048/ 3 /13
REPUBLIC OF SOUTH AFRICA 5.75 300 270 29,619 | 2049/9 /30
REPUBLIC OF SRI LANKA 6. 25 362 331 36,322 | 2020/10/ 4
REPUBLIC OF SRI LANKA 6. 85 455 295 32,378 | 2024/3/14
REPUBLIC OF SRI LANKA 6. 85 665 418 45,866 | 2025/11/3
REPUBLIC OF SRI LANKA 6.825 200 124 13,577 | 2026/ 7 /18
REPUBLIC OF SRI LANKA 6.75 200 123 13,468 | 2028/4/18
REPUBLIC OF TURKEY 4.875 2,310 2,182 238,904 | 2026/10/9
REPUBLIC OF TURKEY 6.0 1, 055 1,047 114,673 | 2027/3/25
REPUBLIC OF TURKEY 5.125 1, 840 1,719 188,225 | 2028/ 2 /17
REPUBLIC OF TURKEY 4. 875 300 237 26,028 | 2043/4/16
REPUBLIC OF TURKEY 5.75 1,220 1,037 113,583 | 2047/5/11
REPUBLIC OF VENEZUELA - 1, 325 79 8,703 | 2038/3/31
ROMANIA 6.125 540 691 75,743 | 2044/1/22
ROMANIA 5.125 1,490 1,718 188,088 | 2048/6 /15
RUSSTAN FEDERATION 4.75 800 912 99,847 | 2026/ 5 /27
RUSSIAN FEDERATION 4.375 800 920 100, 787 | 2029/ 3 /21
RUSSTAN FEDERATION 5.1 1, 600 2,000 219,003 | 2035/ 3/28
RUSSTAN FEDERATION 5. 625 1, 000 1,361 149,110 | 2042/4/4
SAUDT INTERNATIONAL BOND 2.9 575 601 65,897 | 2025/10/22
SAUDI INTERNATIONAL BOND 3.25 285 302 33,110 | 2026/10/26
SAUDT INTERNATIONAL BOND 3.625 1,955 2,115 231,590 | 2028/3/4
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[EMfERES: | SAUDT INTERNATTONAL BOND 4. 375 200 228 25,010 | 2029/4 /16
SAUDI INTERNATIONAL BOND 4.5 710 787 86, 171 2046/10/26
STATE OF ISRAEL 2.5 665 707 77,446 | 2030/ 1 /15
STATE OF ISRAEL 2.75 245 266 29, 121 2030/ 7/ 3
STATE OF ISRAEL 3. 375 415 430 47,085 | 2050/ 1 /15
STATE OF ISRAEL 3.8 665 717 78,526 | 2060/5/13
STATE OF QATAR 3.4 200 214 23,428 | 2025/4/16
STATE OF QATAR 4.5 1,515 1,759 192,662 | 2028/4 /23
STATE OF QATAR 4.0 535 606 66,348 | 2029/ 3/14
STATE OF QATAR 3.75 215 239 26,240 | 2030/4/16
STATE OF QATAR 5.103 1,770 2,337 255,960 | 2048/4 /23
STATE OF QATAR 4.817 490 625 68,492 | 2049/3/14
STATE OF QATAR 4.4 260 312 34,240 | 2050/4/16
THIRD PKSTAN INTL SUKUK 5.5 713 702 76,959 | 2021/10/13
TURKEY GLOBAL 5.75 655 660 72,339 | 2024/3/22
UKRAINE GOVERNMENT 7.75 390 416 45,562 | 2027/9/1
UKRAINE GOVERNMENT 7.375 401 420 46,034 | 2032/9/25
UKRAINE GOVERNMENT REGS 7.75 750 768 84, 121 2022/9/1
UKRAINE GOVERNMENT REGS 7.75 200 211 23,205 | 2024/9/1
UKRAINE GOVERNMENT REGS 7.75 828 866 94,837 | 2026/9/1
UNITED MEXICAN STATES 4.5 1,431 1,573 172,234 | 2029/ 4 /22
UNITED MEXICAN STATES 3.25 795 797 87,292 | 2030/4/16
UNITED MEXICAN STATES 4.75 1,710 1,910 209, 208 | 2032/ 4 /27
UNITED MEXICAN STATES 4.6 200 211 23,162 | 2046/ 1 /23
UNITED MEXICAN STATES 4.5 2,282 2,413 264,198 | 2050/ 1 /31
UNITED MEXICAN STATES 5.0 1, 495 1,643 179,958 | 2051/4 /27
G ERES: | CITY OF BUENOS AIRES 8.95 244 219 23,986 | 2021/2/19
CITY OF BUENOS AIRES 7.5 330 246 27,006 | 2027/6/1
PROVINCIA DE CORDOBA 7.125 330 191 20,954 | 2021/6/10
REER(EZ% | ABU DHABI NATIONAL ENERG 4.875 600 701 76, 801 2030/ 4 /23
(Br< 4tf%) | BANQUE CENT DE TUNISIE 5.75 970 861 94,333 | 2025/1/30
ESKOM HOLDINGS LIMITED 6.75 564 530 58,046 | 2023/8/6
OFFICE CHERIFIEN DES PHO 6.875 375 442 48,483 | 2044/ 4 /25
PETRONAS CAPITAL LTD 3.5 455 492 53,877 | 2025/3/18
PETRONAS CAPITAL LTD 3.5 255 284 31,132 | 2030/4/21
PETRONAS CAPITAL LTD 4.55 430 535 58,613 | 2050/ 4 /21
PT PERTAMINA (PERSERO) 4. 175 852 854 93,527 | 2050/1/21
SOUTHERN GAS CORRIDOR 6.875 415 486 53,252 | 2026/ 3 /24
AEROPUERTO INTL TOCUMEN 6.0 214 224 24,612 | 2048/11/18
ARABIAN CENTRES SUKUK 5.375 245 214 23,534 | 2024/11/26
AZURE POWER ENERGY LTD 5.5 200 203 22,266 | 2022/11/3
BANCO DO BRASIL 4.75 605 634 69,427 | 2024/ 3 /20
BANCO DO BRASIL (CAYMAN) 4.625 465 488 53,505 | 2025/1/15
BANCOLOMBIA SA 3.0 720 707 77,422 | 2025/1/29
BANK LEUMI LE-ISRAEL 3.275 200 191 20,921 2031/1/29
BHARTI AIRTEL INTERNATIO 5.35 245 261 28,589 | 2024/5/20
BHARTI AIRTEL LTD 4. 375 200 208 22,799 | 2025/6/10
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WS | BIOCEANICO SOVEREIGN — 1,202 830 90,890 | 2034/6/5
(438EEMEE) | BRASKEM NETHERLANDS 4.5 325 300 32,845 | 2030/ 1/31
BRASKEM NETHERLANDS 5. 875 200 182 19,952 | 2050/ 1 /31
BRF SA 4. 875 540 530 58,085 | 2030/ 1/24
CELULOSA ARAUCO CONSTITU 4.2 620 635 69,588 | 2030/ 1/29
CENTRAIS ELETRICAS BRASI 3.625 200 193 21,218 | 2025/2/4
CENTRAIS ELETRICAS BRASI 4. 625 725 697 76,336 | 2030/2/4
COLBUN SA 3.15 200 197 21,622 | 2030/3/6
CSN RESOURCES SA 7.625 485 457 50,045 | 2026/ 4 /17
DUBAI DOF SUKUK LTD 5.0 200 226 24,850 | 2029/ 4 /30
ECOPETROL SA 5. 875 340 373 40,848 | 2023/ 9/18
ECOPETROL SA 6. 875 370 434 47,560 | 2030/ 4 /29
ENGIE ENERGIA CHILE SA 4.5 200 216 23,687 | 2025/ 1/29
GREENKO DUTCH BV 5.25 205 197 21,623 | 2024/ 7 /24
IND & COMM BK OF CHINA 4. 875 400 449 49,226 | 2025/ 9 /21
INVERSIONES CMPC SA 3.85 210 213 23,385 | 2030/1/13
ISRAEL ELECTRIC CORP LTD 5.0 1,510 1,668 182,655 | 2024/11/12
ISRAEL ELECTRIC CORP LTD 4.25 1,395 1,525 167,062 | 2028/8 /14
ITAU UNIBANCO HLDG SA/KY 2.9 880 871 95,391 | 2023/1/24
KAZMUNAYGAS NATIONAL CO 4.75 210 231 25,349 | 2027/4 /19
KONDOR FINANCE PLC (NAK) 7.375 390 388 42,484 | 2022/ 7/19
LIMA METRO LINE 2 FIN LT 4.35 220 232 25,439 | 2036/4/5
MDGH - GMTN BV 3.0 200 208 22,833 | 2024/4/19
MDGH — GMTN BV 3.95 200 215 23,645 | 2050/ 5 /21
MEXICO CITY ARPT TRUST 4.25 525 507 55,526 | 2026/10/31
MILLICOM INTL CELLULAR 6. 25 240 256 28,043 | 2029/ 3/25
MINEJESA CAPITAL BV 4.625 200 203 22,247 | 2030/ 8/10
MINEJESA CAPITAL BV 5. 625 250 256 28,034 | 2037/8/10
MINERVA LUXEMBOURG SA 5. 875 400 407 44,558 | 2028/1/19
MONG DUONG FIN HLDGS BV 5.125 500 494 54,157 | 2029/5/7
OFFICE CHERIFIEN DES PHO 5. 625 325 349 38,288 | 2024/ 4 /25
OFFICE CHERIFIEN DES PHO 4.5 1,045 1,083 118,656 | 2025/10/22
PEMEX PROJ FDG MASTER TR 6. 625 10 8 893 | 2038/6/15
PERUSAHAAN LISTRIK NEGAR 4.125 460 488 53,435 | 2027/5/15
PERUSAHAAN LISTRIK NEGAR 5. 45 200 229 25,177 | 2028/ 5/21
PERUSAHAAN LISTRIK NEGAR 6. 15 630 754 82,632 | 2048/5/21
PETROBRAS GLOBAL FINANCE 5.093 194 190 20,892 | 2030/1/15
PETROBRAS GLOBAL FINANCE 6.9 295 323 35,436 | 2049/3/19
PETROBRAS INTL FIN CO 6. 875 170 185 20,320 | 2040/ 1 /20
PETROLEOS DE VENEZUELA S — 100 3 410 | 2021/11/17
PETROLEOS DE VENEZUELA S — 235 8 964 | 2024/5/16
PETROLEOS DE VENEZUELA S — 4,005 150 16,442 | 2026/11/15
PETROLEOS DE VENEZUELA S - 555 20 2,278 | 2027/4/12
PETROLEOS DE VENEZUELA S - 1,430 53 5,870 | 2037/4/12
PETROLEOS MEXICANOS 6.5 1,050 998 109,328 | 2027/3/13
PETROLEOS MEXICANOS 5. 35 1,165 1,019 111,596 | 2028/2/12
PETROLEOS MEXICANOS 6.5 4,165 3, 827 419,022 | 2029/1 /23
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Wi % | PETROLEOS MEXICANOS 6. 84 960 878 96,173 | 2030/ 1/23
(BOHREENER) | PETROLEOS MEXICANOS 5.95 715 624 68,358 | 2031/1/28
PETROLEOS MEXICANOS 6.5 145 116 12,750 | 2041/6/2
PETROLEOS MEXICANOS 6.375 60 46 5,124 | 2045/1/23
PETROLEOS MEXICANOS 6.75 1,882 1,530 167,520 | 2047/9 /21
PETROLEOS MEXICANOS 7.69 1,323 1,170 128,195 | 2050/ 1 /23
POWER FINANCE CORP LTD 3.95 200 190 20,818 | 2030/4 /23
QNB FINANCE LTD 2.625 330 335 36,678 | 2025/5/12
REDE D’ OR FINANCE SARL 4.5 500 452 49,488 | 2030/ 1/22
RUMO LUXEMBOURG SARL 7.375 200 211 23,130 | 2024/2/9
RZD CAPITAL LIMITED (RZD 5.7 200 212 23,249 | 2022/4/5
SAUDI ARABIAN OIL CO 2.75 1,065 1,086 118,994 | 2022/4/16
SAUDI ARABIAN OIL CO 2.875 770 794 87,015 | 2024/4/16
SAUDI ARABIAN OIL CO 3.5 2,015 2, 156 236,101 | 2029/4/16
SINOPEC GRP DEV 2018 2.95 355 371 40,649 | 2029/8/8
SINOPEC GRP DEV 2018 2.7 1,410 1,448 158,585 | 2030/5/13
SINOPEC GRP OVERSEAS DEV 3.625 300 325 35,593 | 2027/4/12
STAR ENERGY GEOTHERMAL 6.75 181 183 20,064 | 2033/4 /24
STATE GRID OVERSEAS INV 3.5 1,275 1,386 151,774 | 2027/5/4
STATE OIL CO OF THE AZER 6.95 335 399 43,772 | 2030/ 3/18
SUZANO AUSTRIA GMBH 6.0 200 218 23,870 | 2029/1/15
SUZANO AUSTRIA GMBH 5.0 200 203 22,283 | 2030/1/15
TELFON CELUAR DEL PARAGU 5.875 200 207 22,728 | 2027/4/15
TENCENT HOLDINGS LTD 2.39 420 416 45,627 | 2030/6/3
TENCENT HOLDINGS LTD 3.925 200 220 24,187 | 2038/1/19
TENCENT HOLDINGS LTD 3.24 210 208 22,808 | 2050/6/3
TERMOCANDELARIA POWER 7.875 250 260 28,494 | 2029/ 1 /30
TRANSPRTDRA DE GAS INTL 5. 55 395 433 47,442 | 2028/11/ 1
YPF REGS 6.95 285 206 22,576 | 2027/ 7 /21
YPF SOCIEDAD ANONIMA 8.5 280 232 25,477 | 2021/ 3/23
YPF SOCIEDAD ANONIMA 7.0 374 259 28,387 | 2047/12/15

N 3t 17, 093, 462

—n Fa—n Fa—n
FE RS e KONDOR FINANCE PLC (NAK) 7.125 450 435 53,918 | 2024/7/19
wAET [Ef#7FE% | REPUBLIC OF SERBIA 3.125 590 619 76,647 | 2027/5/15
REPUBLIC OF SERBIA 1.5 575 543 67,192 | 2029/ 6 /26
N Y — | [EERES: | HUNGARY 1.625 350 354 43,799 | 2032/4 /28
HUNGARY 1.75 450 446 55,181 | 2035/6/5
Frya EfiaE% | KINGDOM OF MOROCCO 1.5 300 272 33,685 | 2031/11/27
2=U7 ﬁi&*ﬁ’tﬁ BNQ CEN TUNISIA INT BOND 6.375 300 256 31,782 | 2026/ 7/15
i< AEE)

2= b YRY=- | [EfEFES: | TVORY COAST 5.875 810 762 94,294 | 2031/10/17
IVORY COAST 6. 875 200 190 23,538 | 2040/10/17
N—~=7 | [EEFE% | ROMANIA 2.0 70 68 8,527 | 2026/12/8
ROMANTA 2.875 110 111 13,809 | 2028/5/26
ROMANTA 3.624 160 170 21,106 | 2030/ 5/26
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sua7FT | EEGEE CROATIA 3.0 1,370 1,516 187, 536 2027/ 3 /20
CROATIA 1.125 1, 055 1,034 127, 935 2029/ 6 /19
Z DAt [EE RIE SR NORTH MACEDONIA 3.975 1, 065 1, 090 134, 845 2021/ 7 /24
NORTH MACEDONIA 3.675 560 578 71, 564 2026/6/ 3
7N =t 1, 045, 366
= TLr—70 TLr—70
[EE RIE SR RUSSIA GOVT BOND - OFZ 6.9 4, 225 4, 615 7,384 2029/5/23
RUSSIA GOVT BOND - OFZ 7.65 11, 755 13, 538 21,661 2030/ 4 /10
RUSSIA GOVT BOND - OFZ 8.5 1, 560 1,919 3,070 2031/9/17
RUSSIA GOVT BOND - OFZ 7.7 9, 785 11,423 18, 278 2033/ 3 /23
ZN 7t 50, 395
P s TAET TAET
LSy e INTL BK RECON & DEVELOP 7.45 1,892, 300 1,911, 790 15,103 2021/ 8 /20
(Fx< 4% | INTL FINANCE CORP 8.0 7, 200, 000 7,530, 120 59, 487 2023/10/ 9
/h s 74, 591
Ao FAFVaxXY | TAFaxy
‘ ﬁ&?g@> ‘ INTL FINANCE CORP — 44, 000 13, 904 70,771 2038/ 2 /22
N EI 70, 771
TV TL7 TLr7rL
[ [Eff5ES% [ NOTA DO TESOURO NACIONAL 10.0 254 2, 765 61,028 | 2021/1/1
N EI 61,028
& 7t 18, 395,614
* PRI BT, WIER OBl 2 23 E O & B 78 BB O MBI L 0 F A L2 b0 T,
* I - AP HATARIZY 0 T,
. SERE| DRBRHRES
# i 51 _ B H _ N
H <3 #H 7E < #A
EpiE! EpiE!
&5 e | TNOTE (2YEAR) 603 —
sk TNOTE (5YEAR) 860 —
TBOND 1,473 —
TNOTE (10YEAR) — 1, 245
T-ULTRA — 181
ULTRA (10YEAR) — 1,279

k BRI D #5C,
* g

FLERIL, BRI Z o2 E O R EE T H

S OMEIC X E\E L2 b0 T,
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N 18, 395, 614 92.3
a—)L - m— B Z0fh 1,538,972 7.7
BEBE REM pERAH 19, 934, 586 100. 0

* RO BALART TE] D $5 T,
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LA 4,912, 405, 703 LRI, A 95, 727
S 249, 108, 571 ®) HMIEHEERE A 232,800, 740
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e JCHTH 5 s s

AT, o2 107, 077 (©) %MEN3IZHE A% A 18,611,945

®) ‘& 5,026, 704, 406 , 11,99
iy GIE 413, 671, 668
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92,889
2,099,274

232,079,177

15,034,629
63,979
405,951
3,815,527
506

251,399,769

1,106,328
5,101,433
487,891

6,695,652

244,704,117
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BRHES
202041 A31BIZ#R T3 5 H:8IHARS
GBEAIZ KR LZET)

[l

SRAT D RIS 198,093

RS (PR BB %) 15,282,799

2 U 2 45 (IRURTBUUB PEBR %) 57,249

e i 15,538,141

A

F A R 1,496,283

T PR T RN 249,405

PRE T A 75,168

s | 6RA T 14,191

e 49,920

TSI 1,929

S 24,936

RS2t 20,384

Mt A 20,188

T HAAF 1,952,404

e = B 13,585,737

BB A MRES 78 B AR DA (3,277,754)
HMENR B F6 J UM E 285 S0 L AN AR DS (260,284)
YIS HME AR (3,538,038)
B A AT AT HE 28 oD Ba sk 7,822,528

A ] 2785 S P LR AR D AR 28 D B 24,943

S} i Ea 7,847,471

1B OFE RAT L DRI PE DB JRER 17,895,170
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(3,538,038)
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17,895,170
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(9,895,145)

(6,469,561)

(17,052,440)
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2020

244,704,117

908,355,767
9,779

25,770,533,376
12,276

84,153

16,402
(7,666)

92,889

2,163,569

17,364
(81,659)

2,099,274

2019

250,330,948

818,662,633
9,728

26,399,820,058
12,202

2018

230,569,822

690,747,794
10,416

24,387,187,613
13,042
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20201 B31HIRE
(BHEIT K FILZER)
i S s WO e
+—2FSUT
LTEHE(BESME)
USD 850,000 MINERAL RESOU 8.1250% 01/05/27 144A 854,988 928,625 0.38
USD 860,000 FMG RES AUG 2 4.5000% 15/09/27 144A 860,000 878,404 0.36
USD 50,000 VIRGIN AU HLD 8.1250% 15/11/24 144A 50,000 48,688 0.02
USD 50,000 NUFARM AU LTD 5.7500% 30/04/26 144A 50,000 48,500 0.02
1,814,988 1,904,217 0.78
BEt A —=ANTUT 1,814,988 1,904,217 0.78
N2 —HHEE
LTEHE(BEEME)
USD 475,000 NABORS INDS L 7.2500% 15/01/26 144A 477,624 477,375 0.20
USD 400,000 DIGICEL LTD 6.75% 01/03/23 144A 388,000 257,504 0.11
USD 125,000  VIKING CRUISES LTD 6.25% 15/5/25 14 125,188 128,125 0.05
USD 75,000  VIK CRUISES L 5.8750% 15/09/27 144A 75,188 77,250 0.03
USD 50,000 NABORS INDS L 7.5000% 15/01/28 144A 50,000 49,875 0.02
USD 50,000 NCL CORP 3.6250% 15/12/24 144A 50,000 49,625 0.02
USD 202,863 DIGICEL GROUP PIK 01/04/24 144A 200,167 34,487 0.01
1,366,167 1,074,241 0.44
BN —HHE 1,366,167 1,074,241 0.44
Vel
EEEAE
USD 100,000 BANK NOVA SCOTIA FRN 12/04/66 100,000 101,777 0.04
100,000 101,777 0.04
RA A2 HAUR (PIK) &
USD 87,846  XPLORNET COMM PIK 9.625% 1/6/22 144 74,765 88,395 0.04
74,765 88,395 0.04
L@ E (BEEFE)
USD 1,175,000 PARKLAND FUEL 6.0000% 01/04/26 144A 1,178,265 1,236,687 0.52
USD 1,080,000 FIRST QUANTUM MIN 7.5% 01/04/25 144 1,030,981 1,070,095 0.45
USD 785,000 BOMBARDIER INC 6% 15/10/22 144A 759,740 771,262 0.32
USD 650,000 VALEANT PHARM 9.0000% 15/12/25 144A 663,307 735,013 0.30
USD 570,000 1011778 BC/NEW RED 4.25% 15/05/24 1 540,019 582,112 0.24
USD 540,000 BOMBARDIER INC 6.125% 15/01/23 144A 515,175 534,599 0.22
USD 495,000 VRX ESCROW 6.125% 15/4/25 144A 467,144 510,725 0.21
USD 430,000 BAUSCH HEALTH 5.2500% 30/01/30 144A 430,000 438,600 0.18
USD 430,000 BAUSCH HEALTH 5.0000% 30/01/28 144A 430,000 434,300 0.18
USD 400,000  FIRST QUANTUM 6.5000% 01/03/24 144A 395,000 390,000 0.16
USD 360,000 MATTAMY GROUP 5.2500% 15/12/27 144A 360,000 376,200 0.15
USD 350,000 1011778 BC UL 5.0000% 15/10/25 144A 349,143 359,916 0.15
USD 300,000 BOMBARDIER IN 7.8750% 15/04/27 144A 297,738 286,377 0.12
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USD 274,000 MEG ENERGY CORP 7% 31/03/24 144A 271,230 277,425 0.11
USD 225,000 CASCADES INC 5.75% 15/07/23 144A 225,000 230,558 0.09
USD 200,000  AIR CANADA 7.75% 15/04/21 144A 201,846 213,080 0.09
USD 225,000  ENSIGN DRILLI 9.2500% 15/04/24 144A 225,000 210,938 0.09
UsD 200,000 BAFFINLAND IR 8.7500% 15/07/26 144A 206,000 207,630 0.08
USD 200,000 COOKE/ALPHA 8.5000% 15/12/22 144A 194,116 203,500 0.08
USD 225,000 TASEKO MINES  8.7500% 15/06/22 144A 222,750 198,000 0.08
UsD 200,000  FIRST QUANTUM 6.8750% 01/03/26 144A 205,500 195,500 0.08
USD 175,000 MEG ENERGY CO 7.1250% 01/02/27 144A 175,000 173,665 0.07
USD 125,000 BAUSCH HLTH A 8.5000% 31/01/27 144A 129,219 141,100 0.06
UsD 125,000 BAUSCH HEALTH 7.0000% 15/01/28 144A 124,813 135,938 0.06
USD 125,000  FAIRSTONE FIN 7.8750% 15/07/24 144A 124,355 134,375 0.05
USD 125,000  SEVEN GENS EN 5.3750% 30/09/25 144A 125,000 125,938 0.05
uUsD 125,000  PRECISION DRI 7.1250% 15/01/26 144A 125,000 118,750 0.05
USD 100,000 PANTHER BF AG 8.5000% 15/05/27 144A 100,000 107,380 0.04
USD 100,000  OPEN TEXT CORP 5.875% 01/06/26 144A 100,000 105,375 0.04
USD 100,000 PARKLAND FUEL 5.8750% 15/07/27 144A 100,000 105,250 0.04
USD 100,000 IAMGOLD CORP 7% 15/04/25 144A 100,000 103,288 0.04
USD 100,000 MEG ENERGY CORP 6.375% 30/1/23 144A 86,706 101,190 0.04
USD 100,000 1011778 BC UL 4.3750% 15/01/28 144A 100,000 100,500 0.04
USD 100,000 ROCKPOINT GAS 7.0000% 31/03/23 144A 97,368 97,688 0.04
USD 75,000 BAUSCH HEALTH 7.2500% 30/05/29 144A 75,000 84,375 0.03
USD 100,000 NORTHWEST/DOM 7.1250% 01/11/22 144A 99,722 80,250 0.03
USD 75,000  KISSNER GR HDG 8.375% 01/12/22 144A 75,469 78,000 0.03
USD 75,000 PARAMOUNT RES 6.875% 30/06/23 144A 74,650 77,401 0.03
USD 75,000 TELESAT CANAD 4.8750% 01/06/27 144A 75,000 77,156 0.03
USD 75,000 TECK RESOURCES LTD 4.5% 15/01/21 77,313 76,258 0.03
USD 75,000 NOVA CHEMICALS CORP 5.25% 01/06/27 75,000 76,125 0.03
USD 75,000 GARDA SECURIT 4.6250% 15/02/27 144A 75,000 74,531 0.03
USD 75,000 MOUNTAIN PROV 8.0000% 15/12/22 144A 73,494 73,406 0.03
USD 50,000 BAUSCH HEALTH 5.7500% 15/08/27 144A 50,000 53,625 0.02
USD 50,000 TECK RESOURCES LTD 5.4% 01/02/43 48,344 53,116 0.02
USD 50,000 MASONITE INTL 5.7500% 15/09/26 144A 50,000 53,000 0.02
USD 50,000 TELESAT CANAD 6.5000% 15/10/27 144A 50,000 52,375 0.02
USD 50,000  MASONITE INTL 5.3750% 01/02/28 144A 50,000 52,375 0.02
USD 50,000 VALEANT PHARM 5.5000% 01/11/25 144A 50,375 51,844 0.02
USD 50,000  PRECISION DRILL 7.7500% 15/12/23 W1 50,000 49,000 0.02
USD 33,000 VALEANT PHARM 5.8750% 15/05/23 144A 31,962 33,289 0.01
USD 25,000 CASCADES INC/ 5.3750% 15/01/28 144A 25,000 25,868 0.01
USD 25,000 CASCADES INC/ 5.1250% 15/01/26 144A 25,000 25,813 0.01
USD 25,000 HUDBAY MINERALS  7.625% 15/01/25 14 25,250 25,490 0.01
USD 25,000 NOVA CHEMICALS CORP 5% 01/05/25 144 24,000 25,313 0.01
uUsD 13,000  FIRST QUANTUM MIN 7% 15/02/21 144A 13,228 13,012 0.01
USD 15,000  SANJEL CORP 0.0000% 29/12/67 INTR 0 0 0.00
uUsD 15,000 SANJEL CORP 0% 29/12/67 0 0 0.00
uUsD 15,000 SANJEL CORP 0% 29/12/67 INTR 0 0 0.00
USD 15,000  SANJEL CORP 0.0000% 29/12/67 INTR 0 0 0.00
USD 400,000  SANJEL CORP 0% 31/12/49 353,500 0 0.00
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USD 15,000  SANJEL CORP 0.0000% 29/12/67 INTR 0 0 0.00
USD 275,000 LIGHTSTREAM RESOUR 8.625% 1/2/20 14 273,625 0 0.00
USD 15,000  SANJEL CORP 0.0000% 29/12/67 INTR 0 0 0.00
USD 15,000  SANJEL CORP 0.0000% 29/12/67 INTR 0 0 0.00
USD 15,000 SANJEL CORP 0% 31/12/49 0 0 0.00
12,476,347 12,224,576 4.99
(i rard 12,651,112 12,414,748 5.07
TARVEE
ZOES
USD 675,000 TRANSOCEAN SE 5.3750% 15/05/23 144A 674,687 676,688 0.27
USD 770,000 TRANSOCEAN 5.8750% 15/01/24 144A 633,940 655,817 0.27
USD 260,000 TRANSOCEAN PROT 6.25% 01/12/24 144A 182,285 188,370 0.08
USD 125,000 TRANSOCEAN 6.1250% 01/08/25 144A 110,138 114,031 0.05
USD 75,000 TRANSOCEAN PO 6.8750% 01/02/27 144A 74,438 78,750 0.03
1,675,488 1,713,656 0.70
RATFVITITIE oA
USD 75,000 TRANSOCEAN INC 7.35% 15/12/41 71,813 58,500 0.02
71,813 58,500 0.02
LEE (EESFR)
USD 920,000 SHELF DRL HOL 8.2500% 15/02/25 144A 915,660 855,599 0.35
USD 550,000 GLB AIR LEASE CO PIK 15/09/24 144A 562,030 563,750 0.23
USD 400,000 UPCB FINANCE IV 5.375% 15/1/25 144A 399,000 410,500 0.17
USD 210,000 WYNN MACAU LT 5.1250% 15/12/29 144A 210,000 208,425 0.09
USD 200,000 GEMS MENASAK 7.1250% 31/07/26 144A 200,000 208,000 0.09
USD 200,000 WYNN MACAU LT 4.8750% 01/10/24 144A 200,000 202,000 0.08
USD 200,000 MELCO RESORTS 5.2500% 26/04/26 144A 200,000 200,665 0.08
USD 200,000 MELCO RESORTS 5.3750% 04/12/29 144A 200,000 198,520 0.08
USD 148,000 TRANSOCEAN IN 7.5000% 15/01/26 144A 151,091 139,490 0.06
USD 125,000 PARK AEROSPAC 3.6250% 15/03/21 144A 125,000 126,772 0.05
USD 50,000 AVOLON HDGS 5.2500% 15/05/24 144A 50,000 55,020 0.02
USD 75,000 NOBLE HLDG IN 7.8750% 01/02/26 144A 75,000 53,625 0.02
USD 99,000 NOBLE HDGS INTL 7.75% 15/01/24 90,114 51,604 0.02
USD 50,000 TRANSOCEAN IN 8.0000% 01/02/27 144A 50,000 47,000 0.02
USD 25,000 AVOLON HDGS 3.6250% 01/05/22 144A 24,982 25,708 0.01
USD 25,000 TRANSOCEAN IN 7.2500% 01/11/25 144A 23,906 23,563 0.01
USD 50,000 NOBLE HDGS INTL 6.95% 01/04/45 32,563 20,500 0.01
USD 25,000 NOBLE HDGS INTL 6.2% 01/08/40 18,438 8,500 0.00
3,527,784 3,399,241 1.39
AR~ R 5,275,085 5,171,397 2.11
TIVR
LEE(EEEFE)
USD 200,000  ALTICE FRANCE 8.1250% 01/02/27 144A 199,250 223,500 0.09
USD 200,000  ALTICE FRANCE 5.5000% 15/01/28 144A 200,000 204,000 0.08
399,250 427,500 0.17
BEt TR 399,250 427,500 0.17
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TAILTUR
TEAE(EEEFUR)
USD 390,000 JAMES HARDIE 4.7500% 15/01/25 144A 380,367 401,700 0.16
USD 250,000 ARDAGH PKG FI 5.2500% 15/08/27 144A 258,438 262,500 0.11
USD 200,000 ARDAGH PKG FIN 6% 15/02/25 144A 201,500 208,524 0.09
840,305 872,724 0.36
BEFTANTUR 840,305 872,724 0.36
A432)7
LEHE(EESFR)
USD 810,000 INTESA SANPAOLO 5.7100% 15/01/26 767,486 896,429 0.37
767,486 896,429 0.37
GEbAXIT 767,486 896,429 0.37
Tr—o—
TEMLE(EEEFUR)
USD 285,000 DELPHI JERSEY 5.0000% 01/10/25 144A 281,258 316,350 0.13
281,258 316,350 0.13
At Ur—U— 281,258 316,350 0.13
oI NG
RA A2 AR (PIK) 1&
USD 505,000 ARD FINANCE SA PIK 30/06/27 144A 505,000 522,044 0.21
505,000 522,044 0.21
TEMLE(EEEFUR)
USD 1,905,000  ALTICE LX 10.5000% 15/05/27 144A 2,055,799 2,212,181 0.91
USD 1,000,000 TELENET FIN L 5.5000% 01/03/28 144A 933,239 1,060,000 0.44
USD 830,000 INTELSAT JACK 9.7500% 15/07/25 144A 843,786 706,189 0.30
USD 550,000 YPSO FINANCE 6.0000% 15/02/28 144A 550,000 548,625 0.22
USD 490,000  ALTICE FINANC 5.0000% 15/01/28 144A 490,000 483,875 0.20
USD 465,000 CAMELOT FINAN 4.5000% 01/11/26 144A 465,000 472,557 0.19
USD 428,000 CIRSA FINANCE 7.8750% 20/12/23 144A 429,603 449,948 0.18
USD 200,000 TELECOM ITALIA CAP 6% 30/09/34 206,613 224,000 0.09
USD 200,000 INEOS GROUP HDGS 5.625% 01/08/24 14 200,000 204,500 0.08
USD 400,000 INTELSAT CONN 9.5000% 15/02/23 144A 393,772 202,000 0.08
USD 200,000 FOUR FINANCE SA 10.75% 01/05/22 144 200,000 182,500 0.07
USD 150,000 CONS ENERGY F 6.5000% 15/05/26 144A 150,000 148,125 0.06
USD 150,000 TR OP/TR FI 5.3750% 01/09/25 144A 150,047 141,000 0.06
USD 125,000 INTELSAT JACK 8.5000% 15/10/24 144A 125,402 104,375 0.04
USD 100,000  NIELSEN CO LU 5.5000% 01/10/21 144A 100,875 100,000 0.04
USD 50,000 INTELSAT JACK 8% 15/02/24 144A 51,144 51,104 0.02
USD 125,000 MALLINCKRODT FIN 5.625% 15/10/23 14 125,000 50,000 0.02
USD 125,000  INTELSAT LUX 8.125% 01/06/23 75,625 49,375 0.02
USD 25,000 TELECOM ITALIA CAP 7.2% 18/07/36 27,688 31,000 0.01
USD 25,000 MALLINCKRODT FIN 4.875% 15/04/20 14 23,969 20,000 0.01
7,597,562 7,441,354 3.04
HEb oL T 8,102,562 7,963,398 3.25
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E4I% ]
TEAE(EEEFUR)
USD 100,000  VISTAJET MAL 10.5000% 01/06/24 144A 98,113 95,750 0.04
98,113 95,750 0.04
% 98,113 95,750 0.04
I—IvLEE
LEHE (BESFR)
USD 205,000 NAVIOS MARITIME 8.125% 15/11/21 144 207,370 162,463 0.07
207,370 162,463 0.07
Hitv— L EE 207,370 162,463 0.07
A¥0
LEHE (EESFR)
USD 200,000 CEMEX SAB DE CV 7.75% 16/04/26 144A 199,972 218,220 0.09
USD 200,000 CEMEX SAB 5.4500% 19/11/29 144A 200,000 213,500 0.09
USD 200,000 CEMEX SAB DE CV 5.7% 11/1/25 144A 200,000 205,708 0.08
599,972 637,428 0.26
AEt AF T 599,972 637,428 0.26
r5o4
RA A2 AR (PIK) 1&
USD 790,000 ALPHA 2 BV PIK 01/06/23 144A 784,659 807,775 0.33
784,659 807,775 0.33
TEMLE(EEEFUR)
USD 1,390,000  ZIGGO SEC 5.5% 15/01/27 144A 1,369,551 1,470,341 0.61
USD 1,110,000 TEVA PHARMACEUTICALS 3.15% 01/10/26 941,431 949,050 0.40
USD 985,000 TEVA PHARMACEUTICALS 2.8% 21/07/23 849,480 916,050 0.37
USD 605,000 SENSATATECH 4.3750% 15/02/30 144A 606,000 613,289 0.25
USD 250,000 CONSTELLIUM NV 5.75% 15/05/24 144A 250,000 256,563 0.10
USD 235,000 ZIGGO BV 4.8750% 15/01/30 144A 235,000 242,050 0.10
USD 200,000 NXP BV/NXP FD 4.625% 15/06/22 144A 215,000 211,528 0.09
USD 200,000 TRIVIUM PACK  5.5000% 15/08/26 144A 200,000 211,250 0.09
USD 200,000  ZIGGO 5.8750% 15/01/25 144A 200,000 206,000 0.08
USD 200,000 OCINV 5.2500% 01/11/24 144A 200,000 206,000 0.08
USD 200,000 ALPHA 3 BV US BID 6.25% 01/02/25 14 200,000 204,250 0.08
USD 150,000 EAGLE INT/RUY 7.5000% 01/05/25 144A 150,000 121,500 0.05
USD 100,000  STARS GROUP H 7.0000% 15/07/26 144A 101,317 108,740 0.04
USD 75,000 OI EUROPEAN G 4.0000% 15/03/23 144A 71,625 76,125 0.03
5,589,404 5,792,736 237
Bt ATH 6,374,063 6,600,511 2.70
AAR
EHEFE
USD 200,000 CREDIT SUISSE GR FRN 29/12/49 144A 188,750 220,912 0.09
188,750 220,912 0.09
ARl AR 188,750 220,912 0.09
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1F¥YR
EESFIE
UsD 200,000 RBS FRN 29/12/49 200,000 204,600 0.08
UsD 100,000 VODAFONE GROUP FRN 04/04/79 114,713 117,939 0.05
314,713 322,539 0.13
LEE (EE£FIE)
UsD 1,290,000 KIRS MIDCO 3 8.6250% 15/07/23 144A 1,290,297 1,328,700 0.55
USD 1,005,000 VIRGIN MEDIA  5.5000% 15/05/29 144A 1,022,588 1,060,652 0.43
USD 400,000 CONNECT FINCO 6.7500% 01/10/26 144A 411,000 424,000 0.17
UsD 200,000 MERLIN ENTERT 5.7500% 15/06/26 144A 200,000 219,000 0.09
USD 200,000 TRANSDIGM UK HLD 6.8750% 15/05/26 211,250 213,500 0.09
USD 200,000 EG GLOBAL 6.7500% 07/02/25 144A 200,000 202,750 0.08
UsD 200,000 ALGECO GLOBAL 8.0000% 15/02/23 144A 195,994 199,500 0.08
USD 200,000 ALGECO FIN 2 10.0000% 15/08/23 144A 188,016 198,000 0.08
UsD 200,000 TRONOX FINANC 5.7500% 01/10/25 144A 201,531 197,500 0.08
UsD 200,000 TULLOW OIL PL 7.0000% 01/03/25 144A 200,000 161,000 0.07
USD 200,000 KCA DEUTAG UK 9.6250% 01/04/23 144A 200,000 139,000 0.06
4,320,676 4,343,602 1.78
Bt AXUR 4,635,389 4,666,141 1.91
FA)A
nNoyo—r
UsD 38,160 PARKER DRILLING FRN 26/03/24 TL 0 39,304 0.02
USD 18,225 GLOBAL AVIATION FRN 13/01/18 2ND TL 98,083 0 0.00
98,083 39,304 0.02
a—J)L-ISvk
- 3,348  MIDSTATES-CW20 208,621 0 0.00
208,621 0 0.00
Eniftt s
USD 840,000 DISH NETWO CV 3.3750% 15/08/26 144A 840,930 827,005 0.34
USD 50,000 CHESAPEAKE CV 5.5000% 15/09/26 144A 50,000 21,649 0.01
890,930 848,654 0.35
EEEFIE
USD 725,000 SUMMIT MIDSTREAM FRN 15/06/66 A 729,074 373,374 0.16
UsD 300,000 BANK OF AMERICA CORP FRN 23/10/49 Z 304,256 342,035 0.14
UsD 200,000 JP MORGAN CHASE & CO FRN 29/12/49 U 200,250 218,749 0.09
USD 200,000 CITIGROUP INC FRN 29/12/49 HYBRID 199,448 213,499 0.09
UsD 175,000 JPMORGAN CHASE CO FRN 29/12/49 V 174,045 175,665 0.07
UsD 150,000  JP MORGAN CHASE & CO FRN 29/12/49 Q 148,338 157,242 0.06
USD 150,000 GOLDMAN SACHS GP FRN 10/08/68 R 150,813 156,750 0.06
UsD 150,000 GOLDMAN SACHS FRN 31/12/49 M 150,438 151,013 0.06
UsD 125,000 BANK OF AMERICA FRN 29/12/49 DD 125,000 145,293 0.06
USD 125,000 CITIGROUP INC FRN 29/12/49 T 125,000 142,673 0.06
UsD 125,000 JP MORGAN CHASE & CO FRN 29/12/49 R 125,000 134,688 0.06
UsD 125,000  CITIGROUP INC FRN 29/12/49 Q 125,000 127,228 0.05
USD 125,000 CITIGROUP INC FRN 30/07/68 V 125,000 126,305 0.05
UsD 75,000  JP MORGAN CHASE & CO FRN 29/01/49 79,594 84,676 0.03
UsD 75,000 JPMORGAN CHASE FRN 01/08/68 HH 75,000 76,395 0.03
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USD 50,000 BANK OF AMERICA CORP FRN 29/09/49 X 54,350 55,645 0.02
USD 50,000 BANK OF AMER CRP FRN 20/12/67 JJ 50,000 52,865 0.02
USD 47,000 GOLDMAN SACHS FRN 29/12/49 L 47,957 47,059 0.02
USD 47,484 MOOD MEDIA BORROW FRN 31/12/23 144A 75,000 38,462 0.02
UsSD 25,000 BANK OF AMER CRP FRN 15/09/66 FF 25,000 27,991 0.01
USD 25,000 JP MORGAN CHASE & CO FRN 29/10/49 25,000 27,528 0.01
3,113,563 2,875,135 1.17
EE T
- 13,586 HEXION HOLDINGS 675,262 176,617 0.08
- 8,775  UCI HOLDINGS INC COMMON STOCK 139,813 109,688 0.04
-- 3,367 BONANZA CREEK ENERGY INC 97,770 61,178 0.03
- 2,557 PARKER DRILLING 119,770 44,517 0.02
- 1,636  VISTRA ENERGY CORP 83,621 36,875 0.02
-- 30 HOLDCO MEMBERSHIP INTERESTS 0 23,674 0.01
-- 1,728  JONES ENERGY 1I 227,963 22,896 0.01
-- 13,075 HERCULES OFFSHORE INC ESC 574,107 6,538 0.00
-- 4,873 NINE POINT ENERGY HDG DUMMY 227,217 4,873 0.00
-- 13,125  MOOD MEDIA CORP 0 4,266 0.00
-- 10,714  MOOD MEDIA CORPORATION R/B/R DUMMY 8,571 3,482 0.00
-- 3,520 DENBURY RESOURCES INC 7,987 3,434 0.00
-- 3,265 WARREN RESOURCES INC 0 3,265 0.00
-- 18  RUE21 CLASS ADUMMY 0 1,305 0.00
-- 38 SUNGUARD MEMBERSHIP INTEREST 0 817 0.00
-- 1,844  BLUESTEM GROUP INC 37,360 371 0.00
- 10  AMPLIFY ENERGY C 0 55 0.00
-- 2 PHYSIOTHERAPY PAH TR DUMMY 0 0 0.00
2,199,441 503,851 0.21
ZOfES
USD 250,000 REYNOLDS GROUP 5.7500% 15/10/20 243,416 242,810 0.09
USD 22,866  NAVAJO TRANSIT NRJ 9.0000% 24/10/24 57,639 13,034 0.01
301,055 255,844 0.10
RA A2 HAUF PIK)
USD 895,000 POLARIS INT PIK 01/12/22 144A 907,450 832,350 0.34
USD 450,000  VERTIV INT HOLD PIK 12% 15/02/22 14 441,000 463,129 0.19
USD 144,065  INN OF THE MOUNT PIK 30/11/20 191,059 142,624 0.06
UsD 75,000 EAGLE HOLDING II PIK 15/05/22 144A 74,250 75,750 0.03
USD 8,549  SORENSON COMM PIK 31/10/21 144A 7,645 8,592 0.00
USD 63,000 TOPS HLDNG II ESC PIK 15/06/18 62,370 0 0.00
1,683,774 1,522,445 0.62
54
-- 2,141  VISTRA ENERGY CORP RIGHT RTS 0 2,248 0.00
-- 78,402  CLAIRE'S HDGS LLC CONT VALUE RTS 0 0 0.00
0 2,248 0.00
RTFYI VT IE Y AR
USD 200,000 CRESTWOOD MID 6.25% 01/04/23 WI 187,125 202,476 0.08
USD 50,000 SOUTHWESTERN ENERGY 4.95% 23/01/25 45,250 41,626 0.02
232,375 244,102 0.10
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BB (ERLFR)

USD 2,595,000 UBER TECHNOLO 7.5000% 15/09/27 144A 2,601,696 2,743,589 1.13
USD 2,045,000 CCO HOLDINGS 4.7500% 01/03/30 144A 2,070,430 2,108,905 0.87
USD 1,930,000 HESS MIDSTREA 5.6250% 15/02/26 144A 1,937,858 2,021,674 0.84
UsD 1,825,000 TRANSDIGM INC 6.2500% 15/03/26 144A 1,871,165 1,971,550 0.82
USD 1,760,000  SPRINT CORP 7.875% 15/09/23 1,881,713 1,874,399 0.78
USD 1,780,000  FRONTIER COMM 8.0000% 01/04/27 144A 1,823,043 1,866,774 0.77
uUsD 1,625,000 CSC HOLDINGS 5.7500% 15/01/30 144A 1,632,999 1,750,449 0.73
USD 1,476,594  IHEART COMM INC 8.3750% 01/05/27 1,566,812 1,609,486 0.67
USD 1,465,000  SS&C TECH INC 5.5000% 30/09/27 144A 1,469,450 1,552,899 0.64
uUsD 1,300,000  ALLY FINANCIAL INC 5.125% 30/09/24 1,304,943 1,449,109 0.60
USD 1,300,000  BUILDERS FIRS 6.7500% 01/06/27 144A 1,351,449 1,423,499 0.59
USD 1,105,000  SPRINGLEAF FIN 7.1250% 15/03/26 1,099,618 1,265,224 0.53
USD 1,215,000 CALPINE CORP 5.1250% 15/03/28 144A 1,214,999 1,210,443 0.50
USD 1,160,000  GCP APPLIED T 5.5000% 15/04/26 144A 1,172,182 1,206,399 0.50
USD 1,140,000 CHENIERE ENER 4.5000% 01/10/29 144A 1,139,999 1,161,203 0.48
USD 1,100,000 BROOKFIELD PP 5.7500% 15/05/26 144A 1,099,999 1,152,249 0.48
USD 1,055,000 MARRIOTT OWNE 4.7500% 15/01/28 144A 1,061,787 1,080,129 0.45
USD 935,000 VALEANT PHARM 9.2500% 01/04/26 144A 1,013,769 1,068,237 0.45
USD 1,000,000  DISH DBS CORP 7.75% 01/07/26 1,027,264 1,049,999 0.44
USD 860,000 HCAINC 5.8750% 01/02/29 973,949 1,014,799 0.42
USD 945,000 LENNAR CORP 4.875% 15/12/23 955,598 1,013,512 0.42
USD 950,000  QUICKEN LOANS INC 5.75% 1/5/25 144A 941,662 983,249 0.41
USD 875,000  SPRINT CAPITAL 8.75% 15/03/32 1,019,777 979,999 0.41
USD 960,000 ICAHN ENTER/F 4.7500% 15/09/24 144A 962,524 974,399 0.41
USD 890,000  STAR MERGER S 6.8750% 15/08/26 144A 904,605 973,437 0.41
USD 935,000 NUSTAR LOGISTICS 5.625% 28/04/27 940,953 963,049 0.40
USD 900,000 ENPRO INDUSTRIES 5.7500% 15/10/26 907,124 949,499 0.40
USD 905,000 TOPBUILD CORP 5.6250% 01/05/26 144A 906,232 943,462 0.40
USD 1,450,000 BRUIN E&P PAR 8.8750% 01/08/23 144A 1,444,104 939,382 0.39
USD 870,000 HANESBRANDS INC 4.625% 15/5/24 144A 839,330 915,674 0.38
USD 1,045,000  ALLIANCE RES OP/FIN 7.5% 1/05/25 14 1,085,952 901,312 0.38
USD 785,000 NETFLIX INC 5.875% 15/02/25 834,062 880,180 0.37
USD 860,000 IRON MOUNTAIN 4.8750% 15/09/29 144A 859,999 877,199 0.37
USD 850,000 ARGOS MERGER 7.1250% 15/03/23 144A 831,015 849,999 0.36
USD 805,000 CHURCHILL DOW 5.5000% 01/04/27 144A 804,999 849,274 0.36
USD 775,000  US CONCRETE INC 6.375% 01/06/24 787,318 802,124 0.34
USD 775,000 KFC HOLD PIZZA 5% 01/06/24 144A 773,599 798,249 0.34
USD 775,000 LTF MERGER 8.5% 15/06/23 144A 772,546 788,403 0.33
USD 760,000 LADDER CAP FI 5.2500% 01/10/25 144A 720,217 781,849 0.33
USD 760,000  USIS MERGER SUB 6.875% 01/05/25 144 760,666 779,014 0.33
UsD 745,000 CENTENE CORP 4.2500% 15/12/27 144A 738,741 778,524 0.33
UsD 715,000 NRG ENERGY 6.625% 15/01/27 W1 754,107 768,624 0.32
USD 740,000  VISTRA OPERAT 5.6250% 15/02/27 144A 739,999 767,749 0.31
UsD 735,000 TARGA RES PRT 5.5000% 01/03/30 144A 735,000 757,049 0.31
UsD 700,000 WESTERN DIGITAL 4.7500% 15/02/26 682,763 747,263 0.31
USD 735,000 NAVIENT CORP 5.0000% 15/03/27 731,925 733,162 0.30
UsD 860,000 KLX ENERGY S 11.5000% 01/11/25 144A 865,150 722,399 0.30

— 147 —



I LT YNF I —T%—X - T7UR T —KE/NAA—)LE-7RURFC/FD

it R i WA e e

USD 675,000 CCO HOLDINGS 5.7500% 15/02/26 144A 690,725 709,593 0.29
USD 705,000 BBA US HOLDIN 4.0000% 01/03/28 144A 705,000 695,341 0.28
USD 690,000 GROUP 1 AUTO 5% 01/06/22 678,518 693,449 0.28
USD 650,000 ZAYO GROUP LLC/CAP 6% 01/04/23 654,424 663,812 0.27
uUsD 650,000 TRANSDIGM INC 5.5000% 15/11/27 144A 650,000 655,687 0.27
USD 620,000 HOLLY ENERGY PART 6% 01/08/24  144A 636,350 648,023 0.26
USD 615,000 ENCOMPASS HLTH 4.7500% 01/02/30 615,000 639,599 0.26
uUsD 590,000 CENTENE CORP 4.6250% 15/12/29 144A 590,000 634,279 0.26
USD 615,000 ENCOMPASS HLTH 4.5000% 01/02/28 615,000 633,449 0.26
USD 615,000 GROUP 1 AUTO 5.25% 15/12/23 144A 605,775 631,912 0.26
uUsD 610,000 JBS USALLC 5.75% 15/06/25 144A 591,045 631,654 0.26
USD 611,000 ASBURY AUTO 6% 15/12/24 609,038 629,836 0.26
USD 905,000 LONESTAR RES 11.2500% 01/01/23 144A 910,688 622,187 0.25
USD 615,000 CHS/COMMUNITY 6.6250% 15/02/25 144A 616,275 621,149 0.25
USD 585,000 OUTFRONT MEDI 5.0000% 15/08/27 144A 585,000 612,787 0.25
USD 665,000 ENLINK MIDSTREAM PRT 4.85% 15/07/26 618,950 610,137 0.25
USD 580,000 COMMSCOPE FIN 6.0000% 01/03/26 144A 589,344 608,275 0.25
USD 585,000 QUICKEN LOANS 5.2500% 15/01/28 144A 613,144 606,937 0.25
USD 600,000 CCO HDGS LLC/CAP 5.75% 01/09/23 583,875 606,749 0.25
USD 580,000 IRB HOLDING C 6.7500% 15/02/26 144A 567,235 605,374 0.25
USD 600,000 BCULC 3.8750% 15/01/28 144A 600,000 602,999 0.25
USD 580,000 AMER WOODMARK 4.8750% 15/03/26 144A 573,668 595,949 0.24
USD 585,000 NOVELIS CORP 4.7500% 30/01/30 144A 585,000 590,849 0.24
USD 550,000 BOYD GAMING CORP 6.375% 1/4/26 ~ WI 568,501 585,749 0.24
USD 525,000 CENTURYLINK INC 6.75% 01/12/23 w 506,130 582,093 0.24
USD 565,000  AES CORP 5.5% 15/04/25 582,230 581,395 0.24
USD 560,000 CATALENT PHAR 4.8750% 15/01/26 144A 541,325 575,399 0.24
USD 560,000 ASHTEAD CAPIT 4.1250% 15/08/25 144A 532,105 575,399 0.24
USD 515,000 NATIONSTAR MT 9.1250% 15/07/26 144A 523,171 571,649 0.23
USD 545,000  STAPLES INC 7.5000% 15/04/26 144A 557,750 562,712 0.23
USD 500,000 MGM GROWTH/MGM 5.7500% 01/02/27 WI 509,075 556,249 0.23
USD 560,000 PRIME SEC/FIN 6.2500% 15/01/28 144A 560,000 555,799 0.23
USD 555,000 DIAMOND SPORT 5.3750% 15/08/26 144A 555,000 552,919 0.23
USD 540,000 STEEL DYNAMICS 5.25% 15/04/23 549,215 548,744 0.22
USD 530,000 JBS USA LLC 5.875% 15/07/24 144A 533,638 541,925 0.22
USD 475,000 CSC HOLDINGS 7.5000% 01/04/28 144A 514,188 540,408 0.22
USD 740,000 WHITING PETR 6.25% 01/04/23 759,453 532,800 0.22
USD 520,000 WYNDHAM WORLDWID 4.2500% 01/03/22 506,636 532,350 0.22
USD 505,000 CENTENE ESC CORP 6.125% 15/2/24 W1 525,738 521,413 0.21
USD 500,000 ALBERTSONS COS 5.7500% 15/03/25 W1 506,000 518,750 0.21
USD 500,000  STAPLES INC 10.7500% 15/04/27 144A 503,813 510,000 0.21
USD 500,000 SABRE INC 5.375% 15/04/23 144A 500,000 508,750 0.21
uUsD 495,000 BOYD GAMING C 4.7500% 01/12/27 144A 495,000 507,375 0.21
USD 525,000 MPH ACQUISITION 7.125% 01/06/24 144 542,016 506,625 0.21
usD 500,000 ESH HOSPITALI 4.6250% 01/10/27 144A 501,875 503,750 0.21
usD 460,000 MGM RESORTS INTL 6% 15/03/23 478,436 503,530 0.21
USD 490,000  PILGRIM'S PRI 5.75% 15/03/25 144A 466,611 503,475 0.21
uUsD 470,000 CDK GLOBAL INC 5.8750% 15/06/26 479,337 499,375 0.20
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USD 475,000 GOLDEN NUGGET 8.7500% 01/10/25 144A 489,151 499,116 0.20
USD 930,000  VINE OIL & GA 8.7500% 15/04/23 144A 867,737 497,550 0.20
USD 485,000 JELD-WEN INC 4.6250% 15/12/25 144A 465,057 494,700 0.20
USD 1,435,000 CALIFORNIA RE 8.0000% 15/12/22 144A 1,227,923 487,900 0.20
UsD 700,000 CONSOL MININ 11.0000% 15/11/25 144A 763,918 486,500 0.20
USD 1,060,000 FRONTIER COMM 10.5% 15/09/22 912,101 482,300 0.20
USD 445,000 SELECT MEDICA 6.2500% 15/08/26 144A 451,000 480,600 0.20
uUsD 475,000 TESLAINC 5.3000% 15/08/25 144A 416,327 479,760 0.20
USD 475,000 INFOR US INC 6.5% 15/05/22 W1 468,297 478,563 0.20
USD 475,000  GRIFFON CORP 5.25% 01/03/22 472,570 475,000 0.19
uUsD 455,000 POST HLDGS 5.5% 01/03/25 144A 455,518 473,200 0.19
USD 450,000 FELCOR LODGING LP 6% 01/06/25 454,938 466,875 0.19
USD 550,000 NINE ENERGY S 8.7500% 01/11/23 144A 555,866 466,125 0.19
USD 425,000 AMWINS GROUP 7.7500% 01/07/26 144A 429,000 464,708 0.19
USD 460,000 ICAHN ENTER/F 5.2500% 15/05/27 144A 461,076 461,150 0.19
USD 450,000 CALPINE CORP 5.5% 01/02/24 438,469 455,063 0.19
USD 430,000 LAMB WESTON 4.875% 01/11/26 144A 424,075 451,500 0.18
USD 430,000 HCAHLDG 6.25% 15/02/21 443,322 446,125 0.18
USD 435,000 SPRINT CAP CORP 6.875% 15/11/28 445,613 443,700 0.18
USD 465,000 DIAMOND SPORT 6.6250% 15/08/27 144A 472,318 438,263 0.18
USD 415,000 J2 CLOUD LLC/ 6.0000% 15/07/25 144A 417,781 437,825 0.18
USD 515,000 ECLIPSE RESOURCES 8.875% 15/07/23 512,073 436,463 0.18
USD 415,000 NEXSTAR ESCRO 5.6250% 15/07/27 144A 419,875 435,750 0.18
USD 420,000 LIVE NATION E 4.7500% 15/10/27 144A 420,000 434,700 0.18
USD 440,000 COMMSCOPE TECH FIN 6% 15/06/25 144A 433,853 426,800 0.17
USD 405,000 MEREDITH CORP 6.8750% 01/02/26 412,052 415,125 0.17
USD 405,000  ALLISON TRANSMISS 5% 01/10/24 144A 406,182 412,602 0.17
USD 400,000 ALBERTSONS CO 4.8750% 15/02/30 144A 400,000 410,872 0.17
USD 429,000 MIDAS INT HOLD 7.875% 01/10/22 144A 420,184 410,231 0.17
USD 400,000 ALBERTSONS CO 4.6250% 15/01/27 144A 404,000 406,500 0.17
USD 390,000  VIPER ENERGY 5.3750% 01/11/27 144A 400,635 406,107 0.17
USD 400,000 LAMAR MEDIA C 3.7500% 15/02/28 144A 400,000 402,500 0.16
USD 385,000 CENTENE CORP 4.7500% 15/01/25 144A 396,069 399,515 0.16
USD 390,000 UNITED RENTAL NA 4.6250% 15/10/25 362,438 399,263 0.16
USD 360,000 JBS USA/FOOD/ 5.5000% 15/01/30 144A 360,000 390,600 0.16
USD 380,000 ALBERTSONS CO 3.5000% 15/02/23 144A 380,000 386,650 0.16
USD 375,000 GOLDEN NUGGET 6.7500% 15/10/24 144A 375,729 385,313 0.16
USD 350,000 HCAINC 7.5% 15/02/22 394,891 384,563 0.16
USD 350,000 COMMERCIAL METAL 5.7500% 15/04/26 343,125 368,464 0.15
USD 350,000 ELDORADO RESORTS 6.0000% 01/04/25 359,750 366,625 0.15
USD 358,000 XPO LOGISTICS 6.5% 15/06/22 144A 353,458 363,871 0.15
USD 350,000 JDA ECW/FNCE 7.3750% 15/10/24 144A 354,000 361,375 0.15
uUsD 680,000  VINE OIL & GA 9.7500% 15/04/23 144A 679,463 360,400 0.15
USD 310,000 SERVICEMASTER CO 7.45% 15/08/27 328,988 355,725 0.15
uUsD 377,000 DENBURY RESOURCES 9% 15/05/21 144A 372,963 348,725 0.14
usD 330,000 KGA ESCROW LL 7.5000% 15/08/23 144A 330,000 348,150 0.14
USD 325,000  ALLIED UNIVER 9.7500% 15/07/27 144A 322,982 346,938 0.14
usD 325,000 CENTENE CORP 5.3750% 01/06/26 144A 326,469 345,719 0.14
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USD 330,000 IMS HEALTH INC 5% 15/10/26144A 322,476 345,675 0.14
USD 325,000 DCP MIDSTREAM OP 5.1250% 15/05/29 333,875 344,500 0.14
USD 300,000 STAR MERGER 10.2500% 15/02/27 144A 301,912 343,623 0.14
USD 300,000 MERITAGE HOMES CORP 6% 01/06/25 306,375 339,000 0.14
UsD 325,000 TPC GROUP IN 10.5000% 01/08/24 144A 326,500 336,375 0.14
USD 325,000 CEDAR FAIR/CANA 5.375% 01/06/24 W1 325,000 333,531 0.14
USD 300,000 EMBARQ CORP 7.995% 01/06/36 302,844 332,736 0.14
UsD 315,000 LAMAR MEDIA CORP 5.7500% 01/02/26 323,300 331,931 0.14
USD 325,000 DAE FUNDING 4.5000% 01/08/22 144A 325,100 330,688 0.14
USD 320,000  GENESIS ENERGY 7.7500% 01/02/28 320,000 325,600 0.13
uUsD 325,000 BWAY HDGS CO 7.25% 15/04/25 144a 325,390 321,547 0.13
USD 365,000 PLASTIPAK HOL 6.2500% 15/10/25 144A 340,863 321,200 0.13
USD 300,000 KB HOME 7% 15/12/21 304,875 321,000 0.13
USD 225,000  ALLY FINANCIAL 8% 01/11/31 270,534 317,498 0.13
USD 295,000 BLUE CUBE SPINCO 9.75% 15/10/23 308,275 314,913 0.13
USD 300,000 TENET HEALTHC 5.1250% 01/11/27 144A 313,440 314,250 0.13
USD 300,000 NEWELL RUBBERMAID INC 4.2% 01/04/26 311,480 312,995 0.13
USD 315,000 PROVIDENT FDG ASS 6.375% 15/6/25 14 315,900 311,850 0.13
USD 285,000 GRAY TELE INC 7.0000% 15/05/27 144A 308,600 311,006 0.13
USD 300,000 CENTRAL GARDEN PET 6.125% 15/11/23 302,219 309,375 0.13
USD 275,000  SPRINGLEAF FIN 6.6250% 15/01/28 286,375 309,375 0.13
USD 300,000 PBF LOGIST LP/FIN 6.875% 15/5/23 W1 290,879 308,250 0.13
USD 350,000 SUMMIT MID HDGS 5.5% 15/08/22 312,703 308,000 0.13
USD 300,000 KENNEDY WILSON 5.875% 01/04/24 299,873 306,000 0.13
USD 350,000 JCPENNEY CORP 5.875% 1/07/23 144A 288,525 305,375 0.12
USD 280,000  NAVIENT CORP 6.7500% 15/06/26 280,000 304,500 0.12
USD 305,000 CENTENNIAL RE 6.8750% 01/04/27 144A 302,331 304,238 0.12
USD 250,000 HCA INC 7.69% 15/06/25 281,875 303,988 0.12
USD 325,000 HILLMAN GROUP INC 6.375% 15/7/22 14 314,000 303,875 0.12
USD 305,000 LADDER CAP FI14.2500% 01/02/27 144A 305,000 303,475 0.12
USD 290,000 CENTENE CORP 5.2500% 01/04/25 144A 292,388 301,687 0.12
USD 300,000 EXTERRAN SOL/FI 8.1250% 01/05/25 W1 298,750 297,126 0.12
USD 275,000  ALLIED UNIVER 6.6250% 15/07/26 144A 280,750 292,875 0.12
USD 250,000 NETFLIX INC 6.3750% 15/05/29 250,000 291,875 0.12
USD 275,000  CSC HOLDINGS 6.625% 15/10/25  144A 287,719 290,125 0.12
USD 275,000 POST HLDGS 5.75% 01/03/27 144A 287,250 290,125 0.12
USD 275,000 ICAHN ENTER/FIN 6.2500% 15/05/26 W1 271,766 289,438 0.12
USD 275,000 DIAMOND 1/2 FIN 7.125% 15/06/24 144 288,933 288,783 0.12
USD 373,000 ENDO FIN LLC/FINCO 6% 15/07/23 144A 309,013 287,210 0.12
USD 275,000  SPRINGLEAF FIN 5.3750% 15/11/29 275,000 286,000 0.12
USD 275,000 HUB INTL LTD 7.0000% 01/05/26 144A 277,188 282,563 0.12
USD 275,000  VISTRA OPERAT 5.0000% 31/07/27 144A 275,563 282,563 0.12
UsD 250,000  SPRINGLEAF FINANCE 6.8750% 15/03/25 249,531 282,500 0.12
USD 275,000 FREEPORT-MCMORAN 3.875% 15/03/23 266,938 281,762 0.12
uUsD 275,000 SBA COMMUNICA 3.8750% 15/02/27 144A 275,000 279,125 0.11
uUsD 275,000 CPG MERGER SUB 8% 01/10/21 144A 284,375 275,688 0.11
USD 290,000 ENLINK MIDSTREAM 4.4% 01/04/24 274,050 275,500 0.11
UsD 270,000  VICI PROPERTI 4.1250% 15/08/30 144A 270,000 274,995 0.11
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USD 260,000 CHS/COMMUNITY 8.0000% 15/03/26 144A 257,135 272,025 0.11
USD 270,000  VICI PROPERTI 3.7500% 15/02/27 144A 270,000 271,350 0.11
USD 275,000  WERNER LP/INC 8.7500% 15/07/25 144A 275,000 269,500 0.11
USD 225,000 HCAINC 7.58% 15/09/25 MTN 249,188 266,625 0.11
UsD 250,000 SOLERA LLC/FIN 10.5% 01/03/24 144A 251,731 265,000 0.11
USD 250,000 JACOBS ENTERT 7.875% 01/02/24 144A 254,625 264,949 0.11
USD 255,000 COMMSCOPE FIN 8.2500% 01/03/27 144A 258,141 262,650 0.11
uUsD 250,000  GRAY TELE INC 5.875% 15/07/26  144A 251,875 261,875 0.11
USD 250,000 H&E EQUIPMENT 5.6250% 01/09/25 257,000 260,625 0.11
USD 250,000 CAPITOLINV 10.0000% 01/08/24 144A 260,000 259,375 0.11
UsD 250,000 CHURCHILL DOW 4.7500% 15/01/28 144A 249,939 258,125 0.11
USD 250,000 T-MOBILE USA INC 6.375% 01/03/25 259,247 258,048 0.11
USD 250,000 COMMSCOPE FIN 5.5000% 01/03/24 144A 250,000 257,188 0.11
USD 250,000 LADDER CAP FIN 5.25% 15/03/22 144A 250,300 256,875 0.10
USD 250,000 SINCLAIR TELE 5.125% 15/02/27 144A 250,000 255,938 0.10
USD 250,000 SBA COMMUNICATI 4.0000% 01/10/22 WI 250,000 254,100 0.10
USD 250,000 TEGNA INC 4.6250% 15/03/28 144A 250,000 252,188 0.10
USD 240,000 LAMB WESTON 4.625% 01/11/24 144A 238,256 252,000 0.10
USD 245,000 PATTERN ENERGY GP 5.875% 01/02/24 1 245,000 251,738 0.10
USD 223,000 ADVANCED MICRO 7.5% 15/08/22 231,282 251,711 0.10
USD 250,000 CRESTWOOD MID 5.6250% 01/05/27 144A 251,563 251,250 0.10
USD 225,000 TARGA RES PRTNRS 6.8750% 15/01/29 237,300 248,063 0.10
USD 245,000 SPEEDWAY MOTO 4.8750% 01/11/27 144A 245,000 246,838 0.10
USD 225,000 NEWELL RUBBERMALI 5.5000% 01/04/46 234,813 246,112 0.10
USD 235,000 ICAHN ENTER/FIN 6.3750% 15/12/25 W1 235,120 245,575 0.10
USD 225,000  WILLIAMS COS 7.875% 01/09/21 187,224 244,807 0.10
USD 250,000 MATADOR RESOURC 5.8750% 15/09/26 W1 242,500 244,375 0.10
USD 230,000 TARGA RES PRTNRS 5.8750% 15/04/26 237,222 242,650 0.10
USD 230,000  SCIENTIFIC GA 7.0000% 15/05/28 144A 230,000 242,075 0.10
USD 230,000  VICI PROPERTI 4.6250% 01/12/29 144A 230,000 240,925 0.10
USD 225,000 YUM!BRANDS 14.7500% 15/01/30 144A 225,000 240,750 0.10
USD 250,000  PDC ENERGY INC 5.7500% 15/05/26 249,375 240,625 0.10
USD 230,000 JELD-WEN INC 4.8750% 15/12/27 144A 227,556 238,050 0.10
USD 225,000 NEW ENTERPRISE 10.125% 01/04/22 144 225,000 235,688 0.10
USD 225,000 MURPHY OIL USA 4.7500% 15/09/29 225,000 235,125 0.10
USD 220,000  CIT GROUP INC 5% 15/08/22 225,740 233,545 0.10
USD 225,000 CCO HLDGS LLC/CAP 5.875% 1/4/24 144 234,000 232,875 0.10
USD 225,000 TEMPO ACQUISITION 6.75% 01/06/25 14 226,500 232,875 0.10
USD 200,000 HCAINC 5.6250% 01/09/28 223,250 231,000 0.09
USD 225,000 NFP CORP 6.8750% 15/07/25 144A 225,000 229,500 0.09
USD 225,000 AMC NETWORKS INC 5% 01/04/24 225,000 229,219 0.09
USD 250,000  INDIGO NAT RE 6.8750% 15/02/26 144A 233,250 228,750 0.09
UsD 210,000 MGM GROWTH/FIN 5.625% 1/05/24 215,575 228,375 0.09
USD 225,000 MOHEGAN TRIBAL 7.875% 15/10/24 144A 228,906 228,375 0.09
UsD 227,000 LEVEL 3 FIN INC 5.375% 15/08/22 W1 227,962 228,083 0.09
uUsD 225,000 CINEMARK USA 5.125% 15/12/22 223,469 227,250 0.09
USD 225,000 HERTZ CORP 6.0000% 15/01/28 144A 225,000 226,406 0.09
uUsD 200,000  NETFLIX INC 5.8750% 15/11/28 201,381 226,000 0.09
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USD 225,000 COGENT COMM F 5.6250% 15/04/21 144A 225,000 225,068 0.09
USD 225,000 ICAHN ENTS FIN 5.875% 01/02/22 213,187 225,000 0.09
USD 220,000 SUMMIT MAT 5.125% 01/06/25 144A 216,781 224,950 0.09
USD 225,000 CALPINE CORP 4.5000% 15/02/28 144A 225,000 223,875 0.09
UsD 200,000 CSC HOLDINGS 6.5000% 01/02/29 144A 211,750 223,500 0.09
USD 200,000 OWENS-BROCKWAY 6.375% 15/08/25 144A 208,000 223,000 0.09
USD 200,000  ALCOA INC 5.95% 01/02/37 202,438 222,954 0.09
UsD 300,000 ROWAN COS INC 4.8750% 01/06/22 228,450 222,000 0.09
USD 200,000  NAVIENT CORP 7.25% 25/09/23 198,122 222,000 0.09
USD 200,000  MGIC INVESTMENT CORP 5.75% 15/08/23 200,000 221,000 0.09
UsD 200,000  AVANTOR INC 9.0000% 01/10/25 144A 202,745 220,750 0.09
USD 225,000 ACRISURE LLC 7.0000% 15/11/25 144A 225,000 220,500 0.09
USD 215,000 WYNDHAM INC 4.6250% 01/03/30 144A 215,000 220,375 0.09
UsD 200,000 MGM RESORTS 5.5000% 15/04/27 218,500 220,000 0.09
USD 200,000 STEVENS HOLDI 6.1250% 01/10/26 144A 200,000 219,000 0.09
USD 205,000 AES CORP 6% 15/05/26 205,746 216,275 0.09
USD 200,000 TRANSOCEAN INC 9% 15/07/23 144A 202,220 214,306 0.09
USD 200,000 CITGO HOLDING 9.2500% 01/08/24 144A 200,000 214,000 0.09
USD 270,000 ENLINK MIDSTREAM 5.4500% 01/06/47 229,125 213,300 0.09
USD 200,000  NAVIENT CORP 6.5% 15/06/22 201,177 213,250 0.09
USD 200,000 FIDELITY & GU 5.5000% 01/05/25 144A 199,000 213,000 0.09
USD 200,000 CLOUD CRANE LLC 10.125% 01/08/24 14 202,861 213,000 0.09
USD 210,000  VICI PROPERTI 3.5000% 15/02/25 144A 210,000 212,888 0.09
USD 200,000 CSC HOLDINGS 7.7500% 15/07/25 144A 198,275 210,754 0.09
USD 195,000  VIZIENT INC 6.2500% 15/05/27 144A 195,000 209,138 0.09
USD 200,000  HILTON DOMESTIC 5.1250% 01/05/26 200,000 209,000 0.09
USD 225,000 LAREDO PETROLEUM 9.5000% 15/01/25 217,750 207,864 0.08
USD 200,000 NGPL PIPECO L 4.3750% 15/08/22 144A 200,531 207,748 0.08
USD 200,000 CENTURYLINK I5.1250% 15/12/26 144A 200,000 205,500 0.08
USD 200,000 OXFORD FIN/COS 6.3750% 15/12/22 200,000 205,500 0.08
USD 200,000 MURPHY OIL CORP 5.8750% 01/12/27 200,000 205,250 0.08
USD 200,000  BUILD MAT CORP 5.375% 15/11/24 144A 200,000 204,814 0.08
USD 200,000 CEMEX FINANCE 6% 01/04/24 144A 200,000 204,752 0.08
USD 200,000 SUNOCO LP/FIN 4.8750% 15/01/23 WI 200,000 204,416 0.08
USD 180,000  ALLY FINANCIAL INC 5.75% 20/11/25 186,804 203,400 0.08
USD 200,000 SHEA HOMES LP 5.875% 01/04/23 144A 195,875 203,000 0.08
USD 200,000 CCM MERGER INC 6% 15/03/22 144A 202,250 203,000 0.08
USD 200,000  SIRIUS XM RAD 3.8750% 01/08/22 144A 200,063 202,750 0.08
USD 200,000  DISH DBS CORP 5.875% 15/11/24 183,542 202,250 0.08
USD 200,000 EAGLE HDG CO LLC 7.625% 15/05/22 14 201,188 202,000 0.08
USD 200,000 CROWNROCK LP/5.6250% 15/10/25 144A 197,757 201,500 0.08
USD 200,000 NEXTERA ENERG 3.8750% 15/10/26 144A 200,000 201,004 0.08
UsD 190,000  PRESTIGE BRAN 5.1250% 15/01/28 144A 190,000 198,550 0.08
USD 200,000  VERITAS US 7.5% 01/02/23 144A 187,000 198,500 0.08
UsD 175,000  SPRINT NEXTEL 9.2500% 15/04/22 217,875 198,188 0.08
uUsD 250,000 AHERN RENTALS 7.375% 15/5/23 144A 203,444 197,500 0.08
USD 190,000  PRESIDIO HLDG 8.2500% 01/02/28 144A 190,000 196,175 0.08
UsD 325,000 ENVISION HEAL 8.7500% 15/10/26 144A 324,123 195,813 0.08
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USD 180,000  SCIENTIFIC GA 7.2500% 15/11/29 144A 180,000 193,050 0.08
USD 200,000 CHESAPEAKE ENERGY 6.875% 15/11/20 158,604 192,000 0.08
USD 175,000  AMERIGAS PART/FIN 5.75% 20/05/27 174,625 191,188 0.08
USD 175,000  TRANSDIGM INC 7.5000% 15/03/27 WI 175,000 190,873 0.08
UsD 175,000 FORESTAR GROU 8.0000% 15/04/24 144A 175,000 190,750 0.08
USD 190,000  PRESIDIO HLDG 4.8750% 01/02/27 144A 190,000 189,848 0.08
USD 180,000 PERFORMANCE F 5.5000% 15/10/27 144A 180,000 189,450 0.08
UsD 175,000 CENTURY COMMU 6.7500% 01/06/27 144A 175,000 189,438 0.08
USD 175,000  REFINITIV US 6.2500% 15/05/26 144A 175,656 188,916 0.08
USD 175,000  SIRIUS XM RAD 5.5000% 01/07/29 144A 175,766 188,563 0.08
UsD 200,000 COMPRESSCO PART 7.25% 15/08/22 198,477 188,000 0.08
USD 175,000 CORTES NP ACQ 9.25% 15/10/24  144A 175,000 187,579 0.08
USD 175,000  SPRINGLEAF FIN 6.1250% 15/05/22 186,375 186,375 0.08
UsD 175,000  SONIC AUTOMOTIVE 6.1250% 15/03/27 175,000 185,938 0.08
USD 175,000 BOYD GAMING COR 6.0000% 15/08/26 W1 174,480 185,063 0.08
USD 175,000 SUNOCO LP/FIN 6.0000% 15/04/27 W1 175,000 184,625 0.08
USD 175,000 CENTURY COMMUNIT 5.8750% 15/07/25 175,000 183,750 0.08
USD 175,000  USA PART/USA FI 6.8750% 01/04/26 WI 175,406 183,750 0.08
USD 175,000 GO DADDY OP/F 5.2500% 01/12/27 144A 176,219 183,734 0.08
USD 200,000 COOPER STANDARD 5.625% 15/11/26 200,000 183,000 0.07
USD 175,000 THEARTCOMMUNI 5.2500% 15/08/27 144A 175,094 182,875 0.07
USD 175,000 WEEKLEY HM LL 6.6250% 15/08/25 144A 169,784 182,438 0.07
USD 175,000  SIRIUS XM RAD 4.6250% 15/07/24 144A 177,906 182,000 0.07
USD 175,000 DONNELLEY FIN 8.25% 15/10/24 WI 175,000 181,563 0.07
USD 175,000 ELDORADO RES INC 7% 01/08/23 WI 174,961 180,980 0.07
USD 175,000  PRESTIGE BRANDS 6.375% 01/03/24 144 175,525 180,906 0.07
USD 175,000 LEVEL 3 FIN INC 5.3750% 01/05/25 181,781 180,906 0.07
USD 170,000 MIDCONTINENT 5.3750% 15/08/27 144A 170,000 180,362 0.07
USD 175,000 BMC EAST LLC 5.5% 01/10/24 144A 175,000 180,250 0.07
USD 175,000 SPECTRUM BRANDS 6.125% 15/12/24 175,000 180,192 0.07
USD 175,000 PARK-OHIO INDUST 6.6250% 15/04/27 178,125 179,813 0.07
USD 175,000  ASSUREDPARTNE 7.0000% 15/08/25 144A 175,000 178,063 0.07
USD 175,000 RHP HOTEL /RHP FIN 5% 15/04/23 175,000 178,063 0.07
USD 170,000 ICAHN ENTER/FIN 6.7500% 01/02/24 W1 170,000 176,588 0.07
USD 175,000 BRAND ENERGY 8.5000% 15/07/25 144A 176,706 176,313 0.07
USD 175,000 TARGA RESOURCES 4.25% 15/11/23 173,219 176,040 0.07
USD 175,000 ARUBAINV 8.75% 15/02/23 144A 175,000 175,875 0.07
USD 176,000 HECLA MINING CO 6.875% 01/05/21 154,508 175,648 0.07
USD 150,000  PACIFIC GAS&ELEC 5.4000% 15/01/40 124,250 173,250 0.07
USD 200,000 HARLAND CLARKE 8.375% 15/08/22 144A 205,700 172,875 0.07
USD 175,000  WEST STREET M 6.3750% 01/09/25 144A 175,000 172,594 0.07
USD 200,000 AMC ENTMNT HOLDI 5.8750% 15/11/26 202,375 172,000 0.07
uUsD 160,000  WILLIAM CARTE 5.6250% 15/03/27 144A 160,000 170,800 0.07
USD 150,000  PACIFIC GAS & ELECT 5.125% 15/11/43 123,938 170,625 0.07
usD 250,000 ASP AMC MERGER SUB 8% 15/05/25 144A 249,688 170,000 0.07
usD 150,000  CF INDUSTRIES INC 5.375% 15/03/44 132,739 168,720 0.07
USD 160,000 MATTEL INC 5.8750% 15/12/27 144A 158,725 168,589 0.07
USD 150,000  JBS USA/FOOD/ 6.5000% 15/04/29 144A 152,667 167,439 0.07
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USD 159,000  PRIME SECSRVC 9.25% 15/05/23 144A 166,228 166,553 0.07
USD 150,000 LENNAR CORP 5.0000% 15/06/27 150,000 165,375 0.07
USD 155,000 INSTALLED BUI 5.7500% 01/02/28 144A 155,000 164,688 0.07
USD 150,000 NCR CORP 6.1250% 01/09/29 144A 150,000 163,883 0.07
UsD 150,000 PATRICK INDS 7.5000% 15/10/27 144A 150,000 163,125 0.07
USD 155,000 NAVIENT CORP 5.5% 25/01/23 153,946 162,169 0.07
USD 150,000  GOLDEN ENTERT 7.6250% 15/04/26 144A 150,125 161,851 0.07
uUsD 150,000 NRG ENERGY IN 5.2500% 15/06/29 144A 160,313 161,438 0.07
USD 150,000 NCR CORP 5.7500% 01/09/27 144A 150,000 160,125 0.07
USD 150,000 RADIAN GROUP INC 4.5000% 01/10/24 150,000 159,780 0.07
UsD 150,000 POST HOLDINGS 5.6250% 15/01/28 144A 150,000 159,000 0.06
USD 150,000 SPX FLOW INC 5.875% 15/08/26  144A 150,000 158,813 0.06
USD 150,000 WAND MERGER C 8.1250% 15/07/23 144A 150,000 158,720 0.06
uUsD 150,000 CLEARWAY ENERGY 5.7500% 15/10/25 W1 150,063 157,875 0.06
USD 150,000 MSCIINC 4.75% 01/08/26 144A 150,000 157,313 0.06
USD 150,000 NETFLIX INC 4.8750% 15/06/30 144A 150,000 157,133 0.06
USD 145,000  CSC HOLDINGS 5.25% 01/06/24 122,644 156,600 0.06
USD 150,000  VECTOR GROUP 10.5000% 01/11/26 144A 149,625 156,375 0.06
USD 150,000 BCD ACQUISIT INC 9.625% 15/09/23 14 150,000 156,375 0.06
USD 250,000  CSVC ACQUISIT 7.7500% 15/06/25 144A 247,159 156,250 0.06
USD 175,000 GEO GROUP INC 6% 15/04/26 175,000 155,750 0.06
USD 150,000 SPX FLOW INC 5.625% 15/08/24 144A 150,000 155,625 0.06
USD 150,000  SPRINT CORP 7.125% 15/06/24 ~ WI 151,844 155,625 0.06
USD 150,000 BLOCK COMM INC 6.875% 15/02/25 144A 150,000 155,438 0.06
USD 150,000 CARDTRONICS INC 5.5% 01/05/25 144A 150,000 155,250 0.06
USD 150,000 HESS MIDSTREA 5.1250% 15/06/28 144A 150,000 154,875 0.06
USD 150,000 MERCER INTL INC 6.5000% 01/02/24 151,000 154,875 0.06
USD 150,000 CLEAR CHNL WO 5.1250% 15/08/27 144A 150,000 154,500 0.06
USD 150,000  WILLIAM LYON INC 5.8750% 31/01/25 148,823 154,500 0.06
USD 150,000  VISTRA OPERAT 3.5500% 15/07/24 144A 149,711 154,197 0.06
USD 150,000 EW SCRIPPS CO 5.125% 15/05/25 144A 150,969 153,750 0.06
USD 150,000 FREEPORT-MCMORAN 5.45% 15/03/43 135,750 153,375 0.06
USD 175,000 HILCORP ENERG 6.2500% 01/11/28 144A 171,375 153,125 0.06
USD 175,000  TITAN INTL INC 6.5000% 30/11/23 WI 175,000 153,125 0.06
USD 150,000 CLEARWAY ENER 4.7500% 15/03/28 144A 150,000 153,000 0.06
USD 150,000 SUBURBAN PROPANE 5.5% 01/06/24 150,000 152,813 0.06
uUsD 150,000 LEVEL 3 FINANCING 5.375% 15/01/24 150,000 152,625 0.06
USD 150,000  SUMMIT MAT LLC 6.125% 15/07/23 149,063 151,500 0.06
uUsD 150,000 WPX ENERGY INC 4.5000% 15/01/30 150,000 151,500 0.06
uUsD 150,000 LIONS GATE CA 6.3750% 01/02/24 144A 150,688 150,750 0.06
USD 145,000  TERRIER MEDIA 8.8750% 15/12/27 144A 145,000 150,075 0.06
uUsD 150,000 CHOBANI LLC/FIN 7.5% 15/04/25 144A 150,000 150,000 0.06
uUsD 150,000  UNIVISION COMM 5.125% 15/02/25 144A 146,250 149,625 0.06
USD 150,000 COMPASS MINERALS 4.875% 15/7/24 144 150,000 149,063 0.06
usD 140,000  IAA SPINCO IN 5.5000% 15/06/27 144A 140,000 148,932 0.06
usD 150,000 INCEPTION MRGR 8.625% 15/11/24 144A 150,554 148,875 0.06
USD 140,000  AMSTED INDS 5.6250% 01/07/27 144A 140,000 148,828 0.06
uUsD 140,000 MGM GROWTH/FIN 4.5% 01/09/26 133,350 145,825 0.06
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USD 140,000  MSCIINC 4.0000% 15/11/29 144A 140,000 143,857 0.06
USD 125,000 WPX ENERGY INC 8.25% 01/08/23 143,438 143,750 0.06
USD 125,000 ENTERPRISE D 12.0000% 15/07/24 144A 121,250 143,334 0.06
USD 150,000 CHEMOURS CO 7% 15/05/25 WI 146,063 142,500 0.06
UsD 145,000 NGL ENRGY PAR 7.5000% 15/04/26 144A 145,000 140,650 0.06
USD 128,518  IHEARTCOMMUNICAT 6.3750% 01/05/26 138,716 139,121 0.06
USD 125,000 HUGHES SATELLITE 6.625% 01/08/26 125,000 138,281 0.06
uUsD 126,000 CLEAR CHNL WO 9.2500% 15/02/24 144A 126,000 137,813 0.06
USD 125,000  VERSCEND ESCR 9.7500% 15/08/26 144A 125,000 135,625 0.06
USD 125,000  FORTRESS TRAN 6.5000% 01/10/25 144A 123,125 133,750 0.05
UsD 125,000 PGT ESCROW IS 6.7500% 01/08/26 144A 126,594 133,750 0.05
USD 175,000  OASIS PETROLE 6.2500% 01/05/26 144A 162,832 133,547 0.05
USD 125,000 CHARLES RIVER 5.5000% 01/04/26 144A 125,094 132,969 0.05
USD 125,000  TRIPOINTE GROUP 5.2500% 01/06/27 125,000 132,813 0.05
USD 125,000 ACRISURE LLC 8.1250% 15/02/24 144A 128,000 132,753 0.05
USD 150,000 TALEN ENERGY 10.5000% 15/01/26 144A 144,940 132,000 0.05
USD 125,000 KFC HLD/PIZZA 4.7500% 01/06/27 144A 123,047 131,875 0.05
USD 125,000 NAVIENT CORP 6.625% 26/07/21 126,594 131,563 0.05
USD 125,000 HAT HOLDINGS 5.2500% 15/07/24 144A 127,438 131,563 0.05
USD 125,000 DAE FUNDING 5.0000% 01/08/24 144A 125,000 131,250 0.05
USD 125,000 USA PART/USA FIN 6.8750% 01/09/27 125,500 130,938 0.05
USD 125,000  GRANITE HOLD 11.0000% 01/10/27 144A 119,125 130,938 0.05
USD 125,000 MPT OP PTNR/FINL 4.6250% 01/08/29 124,375 130,781 0.05
USD 125,000 QORVO INC 4.3750% 15/10/29 144A 127,250 130,625 0.05
USD 130,000 HARLAND CLARKE 9.25% 01/03/21 144A 125,518 130,325 0.05
USD 125,000 NEXTERA ENERG 4.2500% 15/07/24 144A 125,000 130,313 0.05
USD 125,000 GATEWAY CASINO 8.25% 01/03/24 144A 125,000 130,209 0.05
USD 125,000  ANIXTER INC 5.125% 01/10/21 125,000 130,156 0.05
USD 125,000 TTM TECHNOLOG 5.6250% 01/10/25 144A 125,000 130,000 0.05
USD 125,000 FOXTROT ESCR 12.2500% 15/11/26 144A 122,849 129,375 0.05
USD 225,000 FTSINTL INC 6.2500% 01/05/22 209,700 129,375 0.05
USD 125,000 CCO HDGS LLC/CAP 5.375% 01/05/25 14 128,125 129,219 0.05
USD 125,000 MURPHY OIL CORP 5.7500% 15/08/25 127,063 129,063 0.05
USD 125,000 CALPINE CORP 5.25% 01/06/26 144A 125,000 129,063 0.05
USD 125,000  ENTEGRIS INC 4.6250% 10/02/26 144A 125,000 129,063 0.05
USD 125,000 SHEA HOMES LP 6.125% 01/04/25 144A 125,000 128,750 0.05
USD 125,000 ASHTON WOODS 6.7500% 01/08/25 144A 125,000 128,750 0.05
USD 125,000 TERRAFORM POW 4.2500% 31/01/23 144A 125,000 128,438 0.05
USD 125,000 ALLEGHENY TECH 5.8750% 01/12/27 125,000 128,000 0.05
USD 125,000 PBF HOLDING C 6.0000% 15/02/28 144A 125,000 127,969 0.05
USD 125,000  ZAYO GRP LLC/CAP 5.75% 15/01/27 130,156 127,644 0.05
USD 125,000 TARGA RES PRTNRS 5.0000% 15/01/28 126,875 127,500 0.05
uUsD 125,000 THEARTCOMMUNI 4.7500% 15/01/28 144A 125,000 127,500 0.05
USD 125,000  ICAHN ENTER/FIN 6.2500% 01/02/22 WI 125,000 127,250 0.05
usD 125,000 FLEX ACQUIS 7.8750% 15/07/26 144A 125,000 127,207 0.05
usD 125,000 CCO HOLDINGS 4.0000% 01/03/23 144A 125,000 126,875 0.05
USD 125,000 TOWNSQUARE MEDIA 6.5% 01/04/23 144A 126,875 126,563 0.05
USD 125,000 TEGNA INC 5.0000% 15/09/29 144A 125,000 126,563 0.05
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USD 125,000  ITALICS MERGER 7.125% 15/07/23 144A 125,000 126,253 0.05
USD 125,000 SEALED AIR CO 4.0000% 01/12/27 144A 125,000 125,781 0.05
USD 125,000 DELEK LOG PT/FI 6.7500% 15/05/25 W1 124,056 125,625 0.05
USD 125,000 MATTHEWS INTE 5.2500% 01/12/25 144A 125,000 125,313 0.05
UsD 125,000 WEEKLEY HOMES LLC 6% 01/02/23 111,563 125,000 0.05
USD 116,000  EVERI PAYMENT 7.5000% 15/12/25 144A 116,000 123,830 0.05
USD 115,000  CIT GROUP INC 5% 01/08/23 115,250 123,769 0.05
UsD 125,000 LIONS GATE CA 5.8750% 01/11/24 144A 125,000 121,875 0.05
USD 125,000 HUNT COS INC 6.2500% 15/02/26 144A 125,000 121,250 0.05
USD 125,000  DIEBOLD INC 8.5% 15/04/24 WI 124,500 120,938 0.05
UsD 120,000  RESIDEO FUNDI 6.1250% 01/11/26 144A 120,000 118,350 0.05
USD 150,000 COVEY PARK ENERG 7.5% 15/05/25 144A 151,706 118,125 0.05
USD 115,000 PERF FOOD GRP15.5% 01/06/24 144A 115,000 117,841 0.05
UsD 113,000  WILLIAMS SCOT 7.8750% 15/12/22 144A 113,000 117,803 0.05
USD 125,000 CENTENNIAL RE 5.3750% 15/01/26 144A 125,000 117,500 0.05
USD 113,000 MSCIINC 5.25% 15/11/24 144A 113,713 116,390 0.05
USD 125,000 CLEVELAND-CLI 5.8750% 01/06/27 144A 120,156 115,775 0.05
USD 113,000 BERRY PLASTICS CORP 6% 15/10/22 113,719 114,483 0.05
USD 100,000 ENERGIZER HLD 7.7500% 15/01/27 144A 100,000 110,750 0.05
USD 100,000 MGM RESORTS INTL 7.75% 15/03/22 109,625 110,688 0.05
USD 100,000 BEAZER HOMES 7.2500% 15/10/29 144A 100,000 110,250 0.05
USD 125,000 ANTERO MIDSTREA 5.3750% 15/09/24 W1 124,414 110,000 0.04
USD 105,000 CATALENT PHAR 5.0000% 15/07/27 144A 105,000 109,856 0.04
USD 100,000 TENET HEALTHCARE 8.125% 1/4/22 105,021 109,750 0.04
USD 100,000 TARGA RES PRTNRS 6.5000% 15/07/27 100,875 109,000 0.04
USD 100,000 AMKOR TECH IN 6.6250% 15/09/27 144A 100,563 108,750 0.04
USD 100,000 SCHWEITZER-MA 6.8750% 01/10/26 144A 99,241 108,500 0.04
USD 100,000 BOYNE USA 7.2500% 01/05/25 144A 102,367 108,250 0.04
USD 100,000  SEALED AIR CORP 5.125% 1/12/24 144A 100,000 108,000 0.04
USD 100,000  GREIF INC 6.5000% 01/03/27 144A 100,000 108,000 0.04
USD 125,000 AMC ENTMNT HOLDI 6.1250% 15/05/27 115,969 107,188 0.04
USD 100,000 COMPASS MIN 16.7500% 01/12/27 144A 100,000 107,000 0.04
USD 100,000  ALBERTSONS CO 5.8750% 15/02/28 144A 100,000 106,750 0.04
USD 100,000 HERTZ CORP 7.1250% 01/08/26 144A 100,000 106,625 0.04
USD 100,000 GRAHAM HOLDIN 5.7500% 01/06/26 144A 100,000 106,500 0.04
USD 100,000  UNITED RENTALS 5.875% 15/09/26 103,875 106,500 0.04
USD 100,000  SLM CORP 6.125% 25/03/24 MTN 98,356 106,480 0.04
USD 100,000  PILGRIM'S PRI 5.8750% 30/09/27 144A 97,938 106,125 0.04
USD 100,000 ARCHROCK LP/F 6.8750% 01/04/27 144A 100,000 106,000 0.04
USD 100,000 CENTENE CORP 5.3750% 15/08/26 144A 100,000 105,905 0.04
USD 105,000 LAMAR MEDIA C 4.0000% 15/02/30 144A 105,000 105,788 0.04
USD 100,000 TENET HEALTHC 6.2500% 01/02/27 144A 100,000 105,750 0.04
UsSD 100,000 QORVO INC 5.5000% 15/07/26 WI 101,000 105,625 0.04
USD 100,000  GREAT LAKES DRED 8.0000% 15/05/22 100,563 105,375 0.04
UsD 100,000 TERRAFORM POW 4.7500% 15/01/30 144A 100,000 105,250 0.04
uUsD 100,000  WMG ACQUISITI 5.5000% 15/04/26 144A 100,000 105,250 0.04
USD 100,000 ENERGY TRANSFER 4.2500% 15/03/23 98,375 105,106 0.04
UsD 100,000 BEAZER HOMES USA 6.7500% 15/03/25 100,000 105,000 0.04
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USD 95,000  CIT GROUP INC 5.2500% 07/03/25 95,475 104,754 0.04
USD 100,000 CARVANA CO 8.8750% 01/10/23 144A 100,300 104,750 0.04
USD 100,000 NEW ENTERPRIS 6.2500% 15/03/26 144A 100,000 104,500 0.04
USD 100,000  MSCIINC 5.75% 15/08/25 144A 100,000 104,420 0.04
UsD 100,000 TENNANT CO 5.6250% 01/05/25 100,000 104,375 0.04
USD 100,000 ENDEAVOR ENER 5.7500% 30/01/28 144A 104,000 104,375 0.04
USD 100,000  WILLIAM LYON IN 6.0000% 01/09/23 WI 100,000 104,250 0.04
uUsD 100,000 COGENT COM 5.375% 01/03/22  144A 100,375 104,250 0.04
USD 100,000 TENET HEALTHC 4.8750% 01/01/26 144A 102,438 104,000 0.04
USD 100,000  PLATFORM SPEC 5.8750% 01/12/25 144A 99,212 103,750 0.04
uUsD 100,000  SCOTTS MIRACL 4.5000% 15/10/29 144A 100,000 103,375 0.04
USD 100,000  FIRST CASH FIN 5.375% 01/06/24 144A 100,000 103,125 0.04
USD 100,000 ARCHROCK LP/F 6.2500% 01/04/28 144A 100,000 103,000 0.04
USD 100,000  JAGGED PEAK ENE 5.8750% 01/05/26 W1 100,000 102,750 0.04
USD 100,000 BANFF MERGER 9.7500% 01/09/26 144A 100,813 102,750 0.04
USD 100,000 T-MOBILE USA INC 4% 15/04/22 100,000 102,750 0.04
USD 100,000  ALLY FINANCIAL INC 7.5% 15/09/20 W1 118,625 102,643 0.04
USD 100,000 NCR CORP 6.375% 15/12/23 104,084 102,528 0.04
USD 100,000  TRIDENT TPIH 9.2500% 01/08/24 144A 99,020 102,250 0.04
USD 100,000  ASGN INC 4.6250% 15/05/28 144A 100,000 102,250 0.04
USD 100,000 KAISER ALUMIN 4.6250% 01/03/28 144A 100,000 102,000 0.04
USD 100,000 WMG ACQUISITION 5% 01/08/23 144A 100,000 102,000 0.04
USD 100,000  ORTHO-CLINICA 7.2500% 01/02/28 144A 100,000 101,500 0.04
USD 100,000 KRATON POLYMERS 7% 15/04/25 144A 100,000 101,500 0.04
USD 100,000 CAESARS RESOR 5.2500% 15/10/25 144A 99,287 101,500 0.04
USD 100,000 CINEMARK USA 4.875% 01/06/23 97,500 101,280 0.04
USD 100,000 HOLLY PAR/FIN 5.0000% 01/02/28 144A 100,000 101,250 0.04
USD 100,000 IRON MOUNTAIN INC 5.75% 15/08/24 101,300 100,750 0.04
USD 100,000  FLEX ACQUISITION 6.875% 15/01/25 14 100,000 100,375 0.04
USD 100,000 TALLGRASS NRG 4.7500% 01/10/23 144A 100,000 100,127 0.04
USD 100,000 COEUR MINING INC 5.8750% 01/06/24 100,000 99,721 0.04
USD 100,000  ALLIANCE DATA 4.7500% 15/12/24 144A 100,000 99,625 0.04
USD 125,000 ENLINK MIDSTREAM 5.6000% 01/04/44 104,438 98,125 0.04
USD 100,000 CALLON PETROLEUM 6.1250% 01/10/24 101,875 96,500 0.04
USD 100,000 CORNERSTONE C 6.7500% 15/08/24 144A 100,000 96,221 0.04
USD 100,000 ANTERO RESOURCE FIN 5.375% 01/11/21 93,750 95,438 0.04
USD 100,000 CHS/COMMUNITY STUP 30/06/23 144A 92,875 94,000 0.04
USD 125,000 MOSS CREEK RE 7.5000% 15/01/26 144A 125,000 91,719 0.04
uUsD 94,000 RANGE RESOURCES 5.8750% 01/07/22 W1 88,125 89,300 0.04
uUsD 75,000 KB HOME 6.8750% 15/06/27 74,813 88,219 0.04
USD 75,000  SPRINGLEAF FINANCE 8.25% 1/10/23 WI 75,000 87,563 0.04
uUsD 100,000 RANGE RESOURCES 5.0000% 15/03/23 WI 89,344 86,002 0.04
uUsD 75,000  GLP CAP LP 5.375% 15/04/26 77,250 85,035 0.03
uUsD 75,000  GLP CAP/FIN II 5.2500% 01/06/25 75,000 83,987 0.03
uUsD 75,000 TAYLOR MORRIS 5.7500% 15/01/28 144A 75,000 82,125 0.03
USD 80,000  HILL-ROM HLDG 4.3750% 15/09/27 144A 80,000 81,800 0.03
USD 75,000 MARRIOTT OWN/IL 6.5000% 15/09/26 WI 75,399 81,188 0.03
USD 75,000 CREDIT ACCEPTANC 6.6250% 15/03/26 75,000 80,906 0.03
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USD 75,000  GCILLC 6.6250% 15/06/24 144A 75,000 80,813 0.03
USD 75,000 ACI WORLDWIDE 5.7500% 15/08/26 144A 75,000 80,344 0.03
USD 75,000  AMERIGAS PART/FIN 5.5% 20/05/25 75,000 80,064 0.03
USD 75,000  ANIXTER INC 6.0000% 01/12/25 WI 75,000 80,000 0.03
UsD 75,000 LIVE NATION E 5.6250% 15/03/26 144A 75,000 79,875 0.03
USD 75,000 NOVELIS CORP 5.875% 30/09/26  144A 76,406 79,781 0.03
USD 75,000  MERCER INTL INC 7.3750% 15/01/25 W1 75,000 79,703 0.03
uUsD 75,000  KEHE DIST LLC 8.6250% 15/10/26 144A 75,000 79,594 0.03
USD 75,000 NUSTAR LOGISTICS 6.0000% 01/06/26 75,000 79,320 0.03
USD 75,000  OLIN CORP 5.6250% 01/08/29 75,000 79,313 0.03
UsD 75,000  ALLY FINANCIAL 3.8750% 21/05/24 74,244 79,253 0.03
USD 100,000 COMM SALES&LEAS 7.125% 15/12/24 144 100,688 79,002 0.03
USD 75,000  NAVIENT CORP 5.875% 25/10/24 75,281 78,986 0.03
USD 75,000  UBER TECHNOLO 7.5000% 01/11/23 144A 79,688 78,844 0.03
USD 75,000 ARAMARK SERV  5.0000% 01/02/28 144A 74,125 78,473 0.03
USD 75,000  PRIME SEC/FIN 5.2500% 15/04/24 144A 75,000 78,375 0.03
USD 75,000 RADIOLOGY PAR 9.2500% 01/02/28 144A 75,000 78,375 0.03
USD 75,000 CREDIT ACCEPT 5.1250% 31/12/24 144A 75,000 78,375 0.03
USD 75,000  ASCEND LEARNING LLC 6.875% 01/08/25 75,000 78,375 0.03
USD 75,000  NFP CORP 8.0000% 15/07/25 144A 75,000 78,189 0.03
USD 75,000 HLF FIN SARL 7.2500% 15/08/26 144A 75,375 78,188 0.03
USD 75,000 DOWNSTREAM D 10.5000% 15/02/23 144A 75,113 78,000 0.03
USD 75,000 TRANSDIGM INC 6.5% 15/05/25 75,063 78,000 0.03
USD 100,000 WINDSTREAM HDGS 6.75% 01/04/28 96,000 78,000 0.03
USD 75,000 WPX ENERGY INC 5.2500% 15/10/27 75,000 78,000 0.03
USD 75,000  UNIVAR SOLUTI 5.1250% 01/12/27 144A 75,000 78,000 0.03
USD 75,000 PARSLEY ENERGY 6.25% 01/06/24 144A 76,000 77,813 0.03
USD 75,000  FIVE PT OP CO 7.8750% 15/11/25 144A 75,000 77,625 0.03
uUsD 75,000  VISTRA OPERAT 4.3000% 15/07/29 144A 74,838 77,585 0.03
USD 75,000 LITHIA MOTORS 5.2500% 01/08/25 144A 75,000 77,438 0.03
USD 75,000 DANAINC 5.3750% 15/11/27 75,000 77,344 0.03
uUsD 75,000 GREYSTAR REAL 5.7500% 01/12/25 144A 74,875 77,250 0.03
USD 75,000 NATHAN'S FAMO 6.6250% 01/11/25 144A 75,000 77,250 0.03
UsD 75,000  VICI PROPERTI 4.2500% 01/12/26 144A 75,000 77,064 0.03
uUsD 75,000 ADAMS HOMES 17.5000% 15/02/25 144A 75,000 77,063 0.03
uUsD 75,000 FRONTIER COMM 8.5000% 01/04/26 144A 73,063 76,875 0.03
uUsD 125,000  SESILLC 7.7500% 15/09/24 W1 126,594 76,875 0.03
USD 75,000  MPT OP PTNR/FINL 5.5000% 01/05/24 77,063 76,594 0.03
usD 75,000 T-MOBILE USA INC 6% 01/03/23 76,665 76,313 0.03
usD 75,000 ASHTON WOODS  6.6250% 15/01/28 144A 75,000 76,313 0.03
USD 75,000 CARGO AIRCRAF 4.7500% 01/02/28 144A 75,000 76,220 0.03
usD 75,000 QVC INC 4.7500% 15/02/27 75,000 75,906 0.03
usD 75,000 TALLGRASS NRG PRT 5.5% 15/9/24 144A 75,000 75,752 0.03
uUsD 75,000 CENTURYLINK 14.0000% 15/02/27 144A 75,000 75,563 0.03
usD 75,000 KORN/FERRY IN 4.6250% 15/12/27 144A 75,000 75,165 0.03
USD 75,000 GANNETT CO 4.875% 15/09/21 144A 73,898 75,000 0.03
UsD 75,000 ENERSYS 4.3750% 15/12/27 144A 75,000 74,813 0.03
USD 75,000 TALEN ENERGY 6.6250% 15/01/28 144A 75,000 74,573 0.03
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USD 75,000  TRIUMPH GROUP 7.7500% 15/08/25 75,000 73,500 0.03
USD 75,000 SALEM MEDIA 6.75% 01/06/24 144A 76,741 72,000 0.03
USD 100,000  ASCENT RESOUR 7.0000% 01/11/26 144A 85,500 71,500 0.03
USD 87,000 CHESAPEAKE E 11.5000% 01/01/25 144A 116,690 71,340 0.03
UsD 75,000  BILL BARRETT CORP 7% 15/10/22 60,813 71,063 0.03
USD 75,000  TMS INTL CORP 7.2500% 15/08/25 144A 75,000 70,688 0.03
USD 72,000  CLIFFS NATURAL R 5.7500% 01/03/25 70,415 70,200 0.03
usD 75,000  TRIDENT MERGE 6.6250% 01/11/25 144A 75,000 68,063 0.03
USD 75,000  SM ENERGY CO 5.625% 01/06/25 74,719 67,875 0.03
USD 79,000 K HOVNANIAN 13.5000% 01/02/26 144A 97,761 67,150 0.03
USD 125,000 CHESAPEAKE ENRG 8.0000% 15/01/25 WI 116,690 66,875 0.03
USD 58,000 HCAINC 5.875% 15/02/26 60,455 66,537 0.03
USD 62,000 WARRIOR MET C 8.0000% 01/11/24 144A 62,946 64,325 0.03
USD 65,000 WINDSTREAM SR 8.6250% 31/10/25 144A 65,541 63,375 0.03
USD 63,000 ORTHO-CLINICAL 6.625% 15/05/22 144A 62,440 62,921 0.03
USD 62,000  UNIVISION COMM 6.75% 15/09/22  144A 62,966 62,853 0.03
USD 60,000  UNITED RENTALS 5.5% 15/07/25 58,950 62,250 0.03
USD 75,000 NABORS INDS INC 5.7500% 01/02/25 WI 63,250 62,063 0.03
USD 125,000 EXTRACTION OI 5.6250% 01/02/26 144A 120,375 61,250 0.03
USD 75,000  ANTERO MIDSTR 5.7500% 01/03/27 144A 75,000 59,438 0.02
USD 59,000 SLM CORP 8% 25/03/20 MTN 64,683 59,270 0.02
USD 66,000 CHS/COMMUNITY 8.1250% 30/06/24 144A 76,182 59,235 0.02
USD 75,000  SUMMIT MID HDGS 5.75% 15/04/25 75,000 57,241 0.02
USD 125,000 REVLON CONS PROD 6.25% 01/08/24 125,971 56,719 0.02
USD 50,000 HCAINC 5.875% 01/05/23 1 53,313 55,063 0.02
USD 50,000  ACRISURE LLC 10.1250% 01/08/26 144A 50,000 54,875 0.02
USD 100,000 GULFPORT ENERGY 6.0000% 15/10/24 99,929 54,750 0.02
USD 50,000 DCP MIDSTREAM OP 5.3750% 15/07/25 50,297 54,750 0.02
uUsSD 50,000 DIAMOND 1/2 FIN 5.45% 15/06/23 144A 49,979 54,727 0.02
USD 50,000 NETFLIX INC 5.3750% 15/11/29 144A 50,000 54,563 0.02
USD 50,000 UNITED RENTAL NA 6.5000% 15/12/26 50,000 54,438 0.02
uUsD 50,000  TRIPOINTE GROUP 5.8750% 15/06/24 49,075 54,250 0.02
USD 50,000 WILLIAM LYON 6.6250% 15/07/27 144A 50,000 54,000 0.02
UsD 50,000 TERRAFORM POW 5.0000% 31/01/28 144A 50,000 54,000 0.02
uUsD 50,000 SUMMIT MATERI 6.5000% 15/03/27 144A 50,000 53,875 0.02
UsD 50,000 CFX ESCROW CO 6.3750% 15/02/26 144A 50,000 53,750 0.02
uUsD 100,000 DIAMOND OFFSHORE 5.7000% 15/10/39 56,750 53,750 0.02
USD 50,000 L BRANDS INC 7.5000% 15/06/29 50,688 53,750 0.02
uUsD 50,000 CCO HOLDINGS 5.3750% 01/06/29 144A 50,550 53,705 0.02
uUsD 50,000 MATTEL INC 6.7500% 31/12/25 144A 52,375 53,438 0.02
USD 50,000 ENERGIZER HLD 6.3750% 15/07/26 144A 50,000 53,382 0.02
uUsD 50,000 NETFLIX INC 4.8750% 15/04/28 144A 49,935 53,250 0.02
uUsD 50,000 BERRY GLOBAL 5.6250% 15/07/27 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
uUsD 50,000 LUCENT TECH 6.4500% 15/03/29 52,063 53,000 0.02
USD 50,000 CEDAR FAIR LP 5.2500% 15/07/29 144A 50,000 53,000 0.02
USD 50,000 RADIAN GROUP INC 4.8750% 15/03/27 50,000 52,875 0.02
USD 50,000 FREEPORT-MCMORAN 4.55% 14/11/24 47,750 52,875 0.02
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USD 50,000  TWIN RIVER WO 6.7500% 01/06/27 144A 50,000 52,750 0.02
USD 50,000 FREEPORT-MCMORAN 5.2500% 01/09/29 49,375 52,688 0.02
USD 50,000 GTCR AP FINAN 8.0000% 15/05/27 144A 50,000 52,625 0.02
USD 50,000  WILLIAMS SCOT 6.8750% 15/08/23 144A 50,125 52,517 0.02
uUsD 50,000 MATCH GROUP I 5.0000% 15/12/27 144A 50,250 52,500 0.02
USD 50,000 MTS SYSTEMS C 5.7500% 15/08/27 144A 50,750 52,500 0.02
USD 50,000 CFX ESCROW CO 6.0000% 15/02/24 144A 50,000 52,500 0.02
uUsD 50,000 CCO HLDGS LLC/CAP 5.5% 01/05/26 144 50,000 52,438 0.02
USD 50,000 WYNNRESORTS 5.1250% 01/10/29 144A 50,000 52,375 0.02
USD 50,000 COMMERCIAL METALS 4.875% 15/05/23 48,275 52,375 0.02
uUsD 50,000  ASCEND LEARNI 6.8750% 01/08/25 144A 47,500 52,250 0.02
USD 50,000 SPECTRUM BRAN 5.0000% 01/10/29 144A 50,000 52,000 0.02
USD 50,000  ALERIS INTL 10.7500% 15/07/23 144A 50,000 51,813 0.02
USD 50,000  POST HLDGS 5% 15/08/26 144A 49,125 51,750 0.02
USD 50,000 ADVANCED DRAI 5.0000% 30/09/27 144A 50,000 51,625 0.02
USD 50,000 HEXION INC 7.8750% 15/07/27 144A 50,156 51,500 0.02
USD 50,000 NRG YIELD OPERAT 5.0000% 15/09/26 50,000 51,500 0.02
USD 50,000 TRIUMPH GROUP 6.2500% 15/09/24 144A 50,000 51,500 0.02
USD 50,000 MOOG INC 4.2500% 15/12/27 144A 50,000 51,390 0.02
USD 50,000 T-MOBILE USA INC 4.5000% 01/02/26 50,000 51,378 0.02
USD 50,000  SINCLAIR TELE 5.5000% 01/03/30 144A 50,000 51,250 0.02
USD 50,000 STANDARD INDS 4.7500% 15/01/28 144A 50,000 51,250 0.02
USD 50,000 BEACON ROOFIN 4.5000% 15/11/26 144A 50,000 51,188 0.02
USD 50,000 LITHIA MOTORS 4.6250% 15/12/27 144A 50,000 51,125 0.02
USD 50,000 MEDNAX INC 6.2500% 15/01/27 144A 49,875 51,066 0.02
USD 50,000 NATIONSTAR MT 6.0000% 15/01/27 144A 50,000 50,823 0.02
USD 50,000 CHARLES RIVER 4.2500% 01/05/28 144A 50,000 50,813 0.02
USD 50,000  CIT GROUP INC 4.1250% 09/03/21 50,000 50,735 0.02
UsSD 50,000 DEALER TIRE L 8.0000% 01/02/28 144A 50,000 50,625 0.02
USD 50,000 CCO HDGS LLC/CAP 5.25% 30/09/22 51,000 50,625 0.02
USD 50,000 SRC ENERGY 6.2500% 01/12/25 WI 44,875 50,525 0.02
uUsD 50,000  UNITED RENTAL NA 3.8750% 15/11/27 50,000 50,375 0.02
USD 50,000 CENTURYLINK INC 5.625% 01/04/20 V 49,875 50,188 0.02
UsD 50,000 DCP MIDSTREAM 5.35% 15/03/20 50,975 50,156 0.02
uUsD 50,000 CARRIZO OIL&GAS INC 6.25% 15/04/23 45,080 50,125 0.02
usD 50,000 ARROW BIDCO L 9.5000% 15/03/24 144A 49,515 49,750 0.02
uUsD 50,000 CONSOL ENERGY 5.875% 15/04/22 48,875 49,375 0.02
USD 50,000 BLUE RACER MID 6.125% 15/11/22 144A 49,797 49,000 0.02
usD 125,000 EXELA INTER 10.0000% 15/07/23 144A 125,000 48,750 0.02
usD 50,000  OASIS PETROLEUM 6.875% 15/03/22 48,500 48,125 0.02
uUsSD 50,000 MICHAELS STOR 8.0000% 15/07/27 144A 50,000 44,876 0.02
usD 50,000 SESILLC 7.125% 15/12/21 WI 51,313 44,000 0.02
usD 75,000  WHITING PETRO 6.6250% 15/01/26 55,063 43,875 0.02
uUsD 50,000 FERRELLGAS PART 6.75% 15/01/22 50,500 42,625 0.02
USD 50,000 DIAMOND OFFSHORE 7.8750% 15/08/25 47,172 40,625 0.02
USD 75,000 NWH ESCROW CORP 7.5% 01/08/21 144a 70,500 40,500 0.02
UsSD 75,000 FERRELLGAS 8.6250% 15/06/20 72,000 37,500 0.02
USD 37,000 ASCENT RESOURCE 10% 01/04/22 144A 37,646 36,260 0.01
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USD 75,000  GULFPORT ENERGY 6.3750% 15/01/26 W1 75,000 36,135 0.01
USD 50,000 BASIC ENERGY 10.7500% 15/10/23 144A 49,521 32,000 0.01
USD 79,000 K HOVNANIAN E 5.0000% 01/02/40 144A 52,239 30,810 0.01
USD 30,000 CHS/COMM HEALTH 6.25% 31/03/23 28,420 30,600 0.01
uUsD 30,000  SPIRIT AEROSYSTE 4.6000% 15/06/28 30,747 30,494 0.01
USD 25,000 CFINDUSTRIES INC 5.15% 15/03/34 22,688 28,813 0.01
USD 25,000  ALCOA INC 5.9% 01/02/27 26,281 28,340 0.01
uUsD 25,000 HCAINC 5.3750% 01/09/26 24,688 28,156 0.01
USD 25,000 KB HOME 7.625% 15/05/23 26,313 28,125 0.01
USD 25,000 HCAINC 4.1250% 15/06/29 24,874 27,089 0.01
USD 25,000 ALCOAINC 5.125% 01/10/24 25,500 27,048 0.01
USD 25,000 MATCH GROUP 15.6250% 15/02/29 144A 25,000 26,969 0.01
USD 25,000 CSC HOLDINGS INC 6.75% 15/11/21 26,125 26,906 0.01
USD 25,000 CDK GLOBAL IN 5.2500% 15/05/29 144A 25,000 26,813 0.01
USD 25,000 AVANTOR INC 6.0000% 01/10/24 144A 25,344 26,563 0.01
USD 25,000 CHS/COMMUNITY 8.6250% 15/01/24 144A 24,864 26,563 0.01
USD 25,000 PACIFIC GAS&ELEC 3.5000% 01/10/20 22,198 26,500 0.01
USD 25,000 GENWORTH FINANCIAL 7.625% 24/09/21 25,625 26,375 0.01
USD 25,000 CENTURLINK INC 5.8% 15/03/22 24,625 26,281 0.01
USD 25,000  SPRINT CORP 7.6250% 01/03/26 28,438 26,250 0.01
USD 25,000 DISH DBS CORP 5.875% 15/07/22 24,625 26,188 0.01
USD 25,000 NEXTERA ENERG 4.5000% 15/09/27 144A 24,500 26,063 0.01
USD 25,000 FREEPORT-MCMORAN 5.0000% 01/09/27 24,813 26,000 0.01
USD 25,000 REALOGY GRP/9.3750% 01/04/27 144A 25,000 25,934 0.01
USD 25,000 FREEPORT-MCMORAN 5.4% 14/11/34 23,547 25,813 0.01
USD 25,000  SPRINT NEXTEL CORP 6% 15/11/22 25,094 25,755 0.01
USD 25,000 T MOBILE USA 5.125% 15/04/25 25,000 25,750 0.01
USD 25,000 TARGA RESOURC 5.1250% 01/02/25 144A 25,000 25,750 0.01
USD 25,000 TALEN ENERGY 7.2500% 15/05/27 144A 25,000 25,750 0.01
USD 25,000 FORTRESS TRAN 6.7500% 15/03/22 144A 24,625 25,750 0.01
USD 25,000 SUNOCO LP/FIN 5.5000% 15/02/26 WI 25,000 25,745 0.01
USD 25,000 T-MOBILE USA INC 6% 15/04/24 25,975 25,734 0.01
USD 25,000 XPO LOGISTICS 6.125% 01/09/23  144A 25,227 25,708 0.01
USD 25,000 ESH HOSPITALITY 5.25% 01/05/25 144A 25,219 25,688 0.01
USD 25,000 DCP MIDSTREAM 4.7500% 30/09/21 144A 25,313 25,563 0.01
USD 25,000 OLIN CORP 5.0000% 01/02/30 23,063 25,500 0.01
USD 25,000 DYNEGY INC 5.875% 01/06/23 25,594 25,500 0.01
USD 25,000 DISH DBS CORP 5% 15/03/23 24,402 25,376 0.01
USD 25,000 PAR PHARMA IN 7.5000% 01/04/27 144A 23,313 25,313 0.01
USD 25,000 CRESTWOOD MID PA 5.7500% 01/04/25 25,000 25,250 0.01
USD 25,000  SIRIUS XM 4.625% 15/05/23 144A 24,563 25,219 0.01
USD 25,000 CARRIZO OIL&GAS 8.2500% 15/07/25 25,331 25,156 0.01
UsD 25,000 LEVEL 3 FIN INC 5.125% 01/5/23 25,250 25,125 0.01
USD 25,000 NIELSEN FIN LLC 5% 15/04/22 144A 25,000 25,031 0.01
uUsD 50,000 EXTRACTION OI 7.3750% 15/05/24 144A 46,750 24,750 0.01
uUsD 25,000 L BRANDS 6.75% 01/07/36 22,156 24,625 0.01
USD 25,000 CALLON PETROLEU 6.3750% 01/07/26 W1 25,000 23,625 0.01
UsD 25,000 TENNECO INC 5% 15/07/26 21,188 23,000 0.01
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USD 37,000 DENBURY RE CV 6.3750% 31/12/24 144A 25,164 22,553 0.01
USD 25,000 US STEEL CORP 6.2500% 15/03/26 25,000 21,188 0.01
USD 21,000 TRANSMONTAIGE 6.1250% 15/02/26 21,000 21,053 0.01
USD 20,000 CCO HOLDINGS 5.0000% 01/02/28 144A 19,825 20,900 0.01
uUsD 25,000 CLIFFS NATURALR 6.2500% 01/10/40 19,625 20,875 0.01
USD 34,299  CLOUD PEAK NRIJ 12.0000% 01/05/25 91,013 20,837 0.01
USD 50,000 CALFRAC HLDGS 8.5000% 15/06/26 144A 50,000 20,000 0.01
UsD 19,000  INGLES MKTS 5.75% 15/06/23 19,333 19,325 0.01
USD 400,000 SANCHEZ ENERY CORP 6.125% 15/1/23 321,876 18,500 0.01
USD 16,000 VALEANT PHARM 5.5000% 01/03/23 144A 15,420 15,927 0.01
uUsD 50,000 JC PENNEY CORP INC 6.375% 15/10/36 33,125 14,750 0.01
USD 25,000 JC PENNEY COR 8.6250% 15/03/25 144A 25,063 14,000 0.01
USD 25,000 FRONTIER COMM 11% 15/09/25 19,813 11,500 0.00
USD 200,000 SANCHEZ ENERY CORP 7.75% 15/6/21 165,944 10,260 0.00
USD 400,000  APPVION INC ESC 0.0000% 01/06/20 250,200 4,000 0.00
USD 184,000 EP ENER/EVERE 9.3750% 01/05/24 144A 139,483 3,680 0.00
USD 3,000 NABORS INDUS 4.625% 15/09/21 2,858 3,000 0.00
USD 300,000 CLOUD PEAK NRJ ESC 0.0000% 15/03/24 172,125 3,000 0.00
USD 318,000 EP ENERGY/EVER 6.375% 15/06/23 184,746 795 0.00
USD 300,000 EP ENERGY/EVER 9.375% 01/05/20 242,260 750 0.00
USD 125,000 TEXAS COMPETIT ESC 11.5% 1/10/20 14 3,993 188 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 190,023  DENVER CORP ESCROW 0% 15/08/18 145,956 0 0.00
USD 350,000 T-MOBILE USA ESC 0.0000% 01/03/23 0 0 0.00
USD 75,000  T-MOBILE USA ESC 0.0000% 01/02/28 0 0 0.00
USD 100,000 T-MOBILE USA ESC 0.0000% 01/02/26 0 0 0.00
USD 150,000 CLOUD PEAK ESCROW 0.0000% 21/11/21 0 0 0.00
USD 250,000 GENON ENERGY INC E 0.0000% 15/10/18 0 0 0.00
USD 25,000 SUNEDISON ES 8.7500% 01/04/22 DUMMY 25,000 0 0.00
USD 155,000 T-MOBILE US 0.0000% 15/04/22 ESCROW 0 0 0.00
USD 325,000 T-MOBILE 0.0000% 01/03/25 CONTRACT 0 0 0.00
USD 25,000 T-MOBILE USAT0.0000% 15/04/25 ESC 0 0 0.00
USD 285,650 CLEAR CHANNEL ESC 0% 08/01/21 BONY 0 0 0.00
USD 75,000  CLAIRE'S STORE ESC 0.0000% 15/03/19 46,781 0 0.00
182,837,462 181,988,222 74.36

BoEiES
-- 7,550  GMAC CAP TST I PFD FRN 15/02/40 187,699 201,283 0.09
-- 3,381  CITIGROUP INC PFD FRN 31/12/49 K 84,525 98,522 0.04
-- 1,851  GENERAL FIN PFD 8.125% 31/07/21 46,275 48,293 0.02
-- 84  NINE POINT ENERGY HOLDINGS PFD DUMM 84,000 8,400 0.00
402,499 356,498 0.15
ISk

-- 926  IHEART WTS 01/05/39 35,800 15,742 0.01
-- 1,215  VISTRA ENERGY CORP - CW24 0 2,254 0.00
- 390 APPVION HLD TRANCHE A 13/06/23 WTS 0 351 0.00
-- 390  APPVION HLD TRANCHE B 13/06/23 WTS 0 257 0.00
-- 365 SANDRIDGE-B-CW22 8,913 48 0.00
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- 908  JONES ENERGY Il INC WTS 0 9 0.00

- 867 SANDRIDGE-A-CW22 21,172 4 0.00

- 61 JACK COOPER ENT WTS 0 0 0.00

- 1,313 HALCON RESOURCES WTS 2020 4351 0 0.00

70,236 18,665 0.01

BT A 192,038,039 188,654,968 77.09

HABESF 235,639,909 232,079,177 94.84

(1) FHEAFS 3T S TR
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IPY 855,741,568 USD 7,793,082 20204:2 H21 H 64,313
USD 16,829 JIPY 1,830,000 20204:2 421 H 27
USD 6 JIPY 744 2020422 421 H 0
USD 14 IPY 1,628 202042 21 H 0
USD 16 JPY 1,859 202042 21 H 0
USD 6,919 IPY 759,850 202042 21 H (58)
USD 10,724 JPY 1,177,715 2020422 H21 H (90)
USD 12,069 JPY 1,325,415 2020422 H21 H (1o1)
USD 14,661 JPY 1,610,000 2020422 H21 H (122)
IPY 130,000 USD 1,184 2020452 21 H 10

63,979
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