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AT z—FT v 596 5,921 1,385 23, 760
T/ z—/n—x T/ z—/n—%
EH | /vy =— 315 4,637 4 81
TFrv—0 s n—x TFrv—0 s n—x
Fow—7 33 1,399 331 11, 822
FTEHE NV THEHE NV
HUE — — 1, 456 131
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OBREELE
| SRRSO TSNS EREHT A0A
g H | i
(a) HWIHORATEH S 7,365,711 T
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MF SEMKETZ 7> RFB

Ot AEE DR (2020411 20 A B7E)
| sEEs
B RIA) B 1 o x
& i) . N " . i il ES i -
I A Y T W
(7 A1) A) ELS BHEE | FT AV RV TFH
RYANAIR HOLDINGS PLC-SP ADR 112 69 724 75, 311 | e
I 2 Bk % . & % 112 69 724 75, 311
OO K< K> 1 1 — <0.8% >
(a—a---F1v) Ta—n
ADIDAS AG 32 43 1,233 152, 135 | MHAWE M - 731 L
GEA GROUP AG 278 218 625 77, 157 | @A
CONTINENTAL AG — 89 990 122, 170 | HEhE - BB
E.ON SE — 663 600 74,070 | A HE
BAYER AG 258 204 949 117, 056 | E&fi - A447) ) ny=+ 74 7$4 202
CTS EVENTIM AG & CO KGAA 215 157 771 95, 137 | AT 4 7« #8%
DEUTSCHE BOERSE AG 94 59 806 99, 458 | 4 FE 4 fl
MTU AERO ENGINES AG — 24 476 58, 816 | &AW
SYMRISE AG 167 106 1,121 138, 330 | ##t
LEG IMMOBILIEN AG 74 59 699 86, 262 | RNEhE
SCOUT24 AG 306 144 934 115,288 | AT 4 7 « #a4
QIAGEN N. V. 161 17 69 8,594 | ~VA T g - —E R
iR 24 B 5 . & A 1,588 1, 789 9, 279 1,144, 479
& izl ¥ < R> 9 12 — <12.3% >
(a—a-—-q442Y7)
INTESA SANPAOLO 5,451 — — — | 84T
ENI SPA 929 735 594 73,285 | =R/ F—
TENARIS SA — 850 532 65, 695 | =R /L¥F —
ITALGAS SPA 909 623 334 41,201 | DG ¥
INFRASTRUTTURE WIRELESS ITAL — 823 857 105, 795 | ARG —E X
o 24 B 5 . & A 7,290 3, 032 2,318 285, 978
& izl ¥ < B> 3 4 — <3.1% >
(aA—A--73 2 R)
L’ OREAL 54 34 1,068 131,792 | FEEH &+ 25—V F
LVMH MOET HENNESSY LOUIS VUI 71 54 2,678 330, 400 | MHAGHEM - 7310
SCHNEIDER ELECTRIC SE 242 180 2,148 264, 986 | EAR
DASSAULT SYSTEMES SA 50 48 759 93,663 | Y7 k=7 - h—E R
EUROFINS SCIENTIFIC 12 — — — | BER - AMAT) ) uy= 54 TH 2%
ESSILORLUXOTTICA 101 38 438 54,120 | MATHE M - 7511
BNP PARIBAS 356 350 1,428 176, 186 | $R1T
LEGRAND SA 128 101 730 90, 099 | & A
DANONE 252 199 1,056 130, 343 | Adh - fOE) - & /3=
EURONEXT NV 153 137 1,222 150, 843 | &AMt
EUROFINS SCIENTIFIC — 83 604 74, 605 | ERii - A147) ) 0= G4 THL VA
PR 3t Bk % . & % 1,425 1,229 12, 137 1,497, 041
& izl ¥ < B> 10 10 — <16.1% >
(a—a-A3504)
WOLTERS KLUWER 98 97 694 85,629 | FH¥ - MM —E R
KONINKLIJKE KPN NV 4,542 4,045 1,048 129, 369 | (G —E R
KONINKLIJKE PHILIPS NV — 167 728 89,883 | ~L AT RS - F—E A
AKZO NOBEL 188 144 1, 260 155, 486 | F#Ht
PROSUS NV — 100 880 108, 618 | /IhE
JUST EAT TAKEAWAY 186 194 1,747 215, 507 | /]N5E
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e RA) B 1 x
& i) . " " % 4 il i) ES (i -
WO R R i eaem | R AeR

(a—a-A3504%) ELS EL73 Ta—n T
ABN AMRO BANK NV-CVA — 840 762 93,991 | $R4T
iR 24 B 5 . & A 5,014 5, 590 7,122 878, 486

& i ¥ < R > 4 7 — <9.4% >
(a—a---2ARA V)
TBERDROLA SA 1,279 1,282 1, 456 179, 647 | A5 F¥
AMADEUS IT GROUP SA 198 159 946 116,795 | Y 7 h 7 =7 « h—E 2
CELLNEX TELECOM SAU 367 262 1, 362 168, 025 | HEAA(E T —E A
BANKIA SA 2,954 2,151 319 39,403 | $4T
I 2 Bk % . & %A 4,799 3, 855 4, 085 503, 872

& izl ¥ < R> 4 4 — <5.4% >
(A—0---R)LX—)
D’ IETEREN SA/NV 178 74 423 52,284 | /N5
KBC GROEP NV 193 86 492 60, 696 | /1T
o o | K : s 372 160 916 112,981

& i ¥ < R > 2 2 — <1.2% >
(a—\-—-74>32F)
SAMPO 0YJ-A SHS — 223 817 100, 810 | PRIR
o o | : & B - 223 817 100,810

& i ¥ < R > — 1 — <1.1%>
(a—a--7A4ILT2F)
AIB GROUP PLC 3, 467 2, 742 350 43, 268 | $117
o o | : N 3,467 2,742 350 43, 268

& i} ¥ < R > 1 1 — <0.5% >
(—a-RIL bAHIL)
GALP ENERGIA SGPS SA 710 1, 109 978 120, 676 | =R /L F—
JERONIMO MARTINS 497 297 413 51,009 | & - AETEXLFS/NTED
I 2 Bk % . & %A 1,208 1, 406 1,391 171, 685

M <t g > 2 2 — <1.8% >
(—0---Z0fth)
LINDE PLC 143 95 2,025 249, 791 | ##
I 2 Bk % . & % 143 95 2, 025 249, 791

O B < R > 1 1 — <2.7% >
lﬂnﬁfm 5 . & A 25, 310 20, 126 40, 444 4,988, 397

& i ¥ < R > 36 44 — <53.6% >
14¥YR) FAXY AR R
DIAGEO PLC — 512 1,528 210, 425 | Adh - @Bk - Z o8
BRITISH AMERICAN TOBACCO PLC 506 400 1,113 153, 318 | &5 - Bk - # 3o
BP PLC 3, 686 — - — | =R F—
TESCO PLC 5,330 3,815 900 124, 034 | £ 4 - ATELTES/INE Y
BARCLAYS PLC 1,003 — — — | $R1T
BURBERRY GROUP PLC 271 240 385 53,107 | iATHE M - 7311
IG GROUP HOLDINGS PLC 1,447 1, 144 938 129, 259 | &4 fil
EXPERIAN PLC 565 370 1,085 149,464 | g% - M —E R
MONEYSUPERMARKET. COM 2,325 1, 646 435 59,998 | /5%
RECKITT BENCKISER GROUP PLC 198 115 778 107, 127 | FEEMA S « 73—V F L L
0CADO GROUP PLC — 294 685 94, 445 | /N5
ROLLS-ROYCE HOLDINGS PLC — 4,213 415 57, 182 | WA
GREGGS PLC 224 293 501 69,096 | WHHEHEY —E R
CAIRN ENERGY PLC 2, 459 1,945 300 41,379 | = F ¥ —
SAGE GROUP PLC/THE 1, 620 1,282 871 119,995 | Y7 h v =7 « h—E R
CONVATEC GROUP PLC — 1,147 230 31,759 | ~VA T RS - A
NATIONAL GRID PLC — 724 676 93,096 | NS H ¥
VODAFONE GROUP PLC 15,795 15, 712 1,911 263,192 | EEXGEE Y —E A
CRODA INTERNATIONAL PLC 206 139 874 120, 362 | 4t
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EERGIEES) N ] S
WO R R i eaem | R ek
(€4 F1)R) ELS R | TAF) AR R T
JUST EAT PLC 1,199 — — — | /h5E
HISCOX LTD 678 312 339 46, 697 | 1R
FLUTTER ENTERTAINMENT PLC 133 111 1,415 194,920 | H#EH—1 2
BEAZLEY PLC/UK 1,786 1,413 532 73, 352 | {7
i 34 [ Bk % . i 39, 439 35, 838 15, 922 2,192,217
Tl e W B<H % 18 20 — <23.6% >
(R4 R) FAL AT TV
NOVARTIS AG-REG 123 97 772 88, 142 | B A 470 ) ny—+ 74 T/ 1V A
ROCHE HOLDING AG-GENUSSCHEIN 114 90 2,763 315, 274 | EEfh AA4T) ) ny= 4 TH 20
NESTLE SA-REG 387 324 3,376 385,237 | At - OB - Z 3=
SCHINDLER HOLDING-PART CERT 34 31 803 91, 624 | EAR
JULIUS BAER GROUP LTD 227 225 1,116 127, 336 | #-H 4t
CIE FINANCIERE RICHEMONT-REG 132 104 784 89, 524 | MMt AVH LA - 7L
SIKA AG-REG 30 — — — | FH
UBS GROUP AG-REG 1,325 881 1,155 131, 808 | & FE 4l
o = [ B o & 2,375 1,756 10,771 1,228, 948
ClE WM B <k % 8 7 — <13.2%>
(R9z—F) FAyz-7vyn-+
ERICSSON LM-B SHS 966 541 5, 650 68,257 | 77 ) ny—+ n=F iz 7 BLOKS
TELE2 AB-B SHS 1,024 676 7,286 88,019 | ERIEEH—E A
EPTROC AB-A — 380 5,491 66, 333 | EAM
ESSITY AKTIEBOLAG-B 396 — — — | FEAM - =Y T L
I 24 [ B I HE 2, 387 1,597 18, 427 222, 609
HE A SN 3 3 = <2.4%>
(JIvoz—) IVESEESS
AKER BP ASA — 311 5,934 68,429 | TR/LF—
I iJrl B K . & — 311 5,934 68, 429
TlEHEOW B <k &> — 1 — <0.7% >
(Fr=—%) FFvv=)n—x
JYSKE BANK-REG 146 — — — | #R4T
NOVO NORDISK A/S-B 366 266 11,261 186, 383 | E&f /M AT/ ) ny= 7474412
DFDS A/S 126 99 2,683 44, 408 | &
ORSTED A/S 91 66 7,359 121, 794 | A% FE
I o [ % b2 . %A 731 433 21,304 352, 586
Tl W B<H FE > 4 3 — <3.8%>
(F#) F&H#E RV
ESPRIT HOLDINGS LTD 1, 456 — — — | /h5E
I 24 B % . & 1, 456 — — —
O F <t % 1 — — <—%>
N 24 B o & 4 71,812 60, 133 — 9, 128, 499
- ClE R B <% 71 79 = <98.1% >

BB AT, WIR O 2 45 23 [F O i AR 7E HAR G OIS X 0 FERE L7z b o T,

* R SAM O ST,
FARE - FPAER O BT X 0 45 C,
* —HNTHAANRZR L,

BT 2 A ERIMGGEHT A O R,

R T — NEICARE - HED B2 HAE, SIADRE - Th-o THREM S L TR L TWET,
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OREERMEDER (2020411 B20 B H7)
R ; ¥ W& K 7

FH %

BE 9,128, 499 97.5

a—)L - m— 5 O 229, 514 2.5

PE IS FEM pERAE 9,358,013 100. 0

* BEAOHEA AR IZE Y #5C,

kM HIRIZI T MR TR E (9, 318, 165F 1) DORE(FFEMIEREE (9, 358, 013F ) 1Zxi3 5 Hh=1%99. 6% T,

KAMEEETEPEIL, BIR O A D23 [E O A ERE CEAHSOMEIC LV EBE L b 0Ty, 17 AY B F=103.88, 1=2—n
=123.34M, 1 A XY AR F=137.68M, 1 AL A7 T2 =114 090, 1 AV =—F >/ u—F=12.08M, 1 /LU x—2r a—x=11.53
M, 17v~—2r27n—%=16.55M,

OBk, &, TARUVEEBEOKR coosnpuess OIBEOIRR  (019F11 8218 ~2020511 F208)

T H EELES T H ] 1
M =]
(OR-1:3 9,423,532, 326 (OWEEIE: 185, 265, 102
gL m— 186, 450, 208 2 U 2 4 187, 101, 732
Rk G450 9, 128,499, 074 T OIS 71,574
HULAL: 106, 933, 873 SLFILEL A 1,908,204
S S | 649, 171 ® HEE#%EEE 332, 329, 454
® ffE 115, 460, 912 JEE 1,501, 919, 844
N 105,380, 036 FeEE A1, 169, 590, 390
) P © REBRA%E A 13,706, 859
RIS 10, 079, 976 D) HHEHS(A+B+C) 503, 887, 697
(©) #WEEMEA—B) 9,308,071, 414 © AEEEaNS 4138 275, 194
A 5,470,852, 851 (F) BMEXEELS 349, 968, 226
YRR A 3,837, 218, 563 6) fRMEEHES A1, 154,912, 554
(D) =IO 5,470,852,85100 H) #H(D+E+F+G) 3,837, 218, 563
1RO Y EEMEBE(C/D) 17,0140 REAIEHIBEE (H) 3,837, 218,563
[TeA k] (1D B) BT EBEIIM RO MBI L2 b0 E2EHRET,
W ow o K @ 6,703,975, 122  (12) (F) BIMERZBEE L H 5 DIL, [FIEOBIFEE O, BN
B INER E e AKE 677, 798, 6681 B LToMMBED D IeARE 7 LS| W 2 WV WET,
i —ER A ST AR 1,910,920,939[  (73) (B) RFEERE L H 5O, PRIBKIDOEL, TTARD S FRFIM4E
1 072 0 i pEsE 1.7014MH4 A LGN B 2 WVWET,

[RIZRIT B IEADNGR]
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Nomura Multi Managers Fund III — Emerging Markets Equity
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J LT TIILF I Rr—Tv—X - T7U R — HEEFC/FD

20204E8 A 31 R HfE
(GERRITAK L ZEoT)
B
BeE A MRER R 94,401,062
(RAZJFM : 75,083,969 K /L)

Bl taess 3,724,810
Ta— R —nbDRIN A 566,754
ARIPURLE 112,519
BREEART 98,805,145
Ak

S E 2R S I LA AR D R 2248 148,335
ZISAESFE R A4 387,259
Ta—h—~DRIE 724,928
RILE 412,346
AEEH 1,672,868
A PERRBE 97,132,277
S ASRESE— 1 Y720

1 1 7= D& pEATS FEATH 2t alE R IR UL PERRAE

FCZ7Z 2 () 12,747 230,120 2,933,262,804
FDZ7Z A (F9) 19,466 378,555 7,369,072,696



J LT TIILF I Rr—Tv—X - T7U R — HEEFC/FD

R
2020458 A 31 B ITH& T+ A3HAIHIR
(BRRITAK L ZEr)

4%

SRAT 1R B 20,920
2 BB Y 45 (PR U BLERRTE) 1,358,595
OIS 22,553
IS At 1,402,068
L gi

B g AR 536,617
RS BT RN 71,722
PRE L 21,816
B 5 | R T e 125,169
SRAT Rk} 28,200
= R 14,357
TS R 99]
G 95
SR 14,341
B 5 14,654
XL AR 195,626
ME# 61
BHEF 1,023,649
P Ei=En 378,419
BEA MR E IfRDELE 1,965,690
SEER AR DR 4
SMER R 3 L OVMNE BRI L IR DL (9,154)
W EBLE R 1,956,532
BB A ML AT HE 2% D4 ik 14,017,383
S 2 R S L SN AR D FEAT R 45 0D MG Tk (121,418)
HIREM ZE T 2K 13,895,965
T8 O AT LA MIE PE O B AR 16,230,916




0 E Wl PR R
B G 1Pz
T Ot RAZ L HHUE PEDOHE J3UEE

ZARAESOFEAT T M
AR AESF D BUR AL &

LT RITF - IR—Tr—X-
ol A Y
20204E8 A 31 BT T+ A3HAIRARM
(EHERITAK L ZET)

I7U R — #HEE#%HFC/FD

64,544,060

378,419
1,956,532
13,895,965

16,230,916

30,857,660
(14,500,359)

16,357,301

97,132,277
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RITEZ IR B OEER
20204E8 A 31 BT T3 A3 AR

(CREA)
FCOZZ A
W 2 8RR 170,297
FEAT AR 94247
HIRZ AR (34,424)
HIRFATIHZ IR 230,120
FDZZ A
W 52 28R 292,968
FEAT 2 ISR 147,583
RS REFRH (61,996)
WIRBATH ISR ER 378,555
EHE
202048 A 31 R HfE
(REEE)

2020 2019 2018
WIRMUE FERREE CKRL) 97,132,277 64,544,060 56,831,539
FCZ72 (1)
HIRHE R 2,933,262,804 1,892,973,529 1,572,929,853
R 1 10 Y 7= 0l PE A% 12,747 11,116 11,651
FDZZ A (1)
WG PERR KA 7,369,072,696 4,981,937,073 4,724,005,083
HIZR 1 24 7= 0 45 PEAT AR 19,466 17,005 18,048



J LT TIILF I Rr—Tv—X - T7U R — HEEFC/FD

KK B
202048 H 31 A HE
(EREITAK PV ZE0TR)
o ot JiNEEE i FFAM a4 W ELE (%)
NIa—FHE
EiErE=
221,000 HAIER ELECTRONICS GROUP CO 582,194 799,868 0.83
646,000 BRILLIANCE CHINA 583,371 596,813 0.61
3,602 CREDICORP LTD 620,309 468,260 0.48
1,785,874 1,864,941 1.92
B3 NI HEE 1,785,874 1,864,941 1.92
TV
FimpE=
314,034 ITAU UNIBANCO HOLDING SA SP ADR 1,866,318 1,406,872 1.44
107,954 LOJAS RENNER SA 836,748 847,342 0.87
59,545 VALE SA SP ADR 565,715 672,859 0.69
31,485 RAIA DROGASIL SA 601,233 608,496 0.63
50,379 WEG SA 298,912 607,707 0.63
53,946 B3 SA-BRASIL BOLSA BALCAO 408,011 590,978 0.61
132,491 EQUATORIAL E-ORD 492,485 572,773 0.59
78,356  LOJAS AMERIC-PRF 505,525 467,177 0.48
54,069 PETROLEO BRASILEIRO S.A ADR 627,770 459,587 0.47
65,792 KLABIN SA - UNIT 276,592 309,113 0.32
84,290 DURATEX SA 256,641 248,176 0.26
6,735,950 6,791,080 6.99
aFt: TIvn 6,735,950 6,791,080 6.99
TA< R
FimkE=
121,500 TENCENT HOLDING LTD 5,104,074 8,473,538 8.71
29,115 ALIBABA GROUP HOLDING SP ADR 4,925,910 8,414,235 8.65
25,208 JD.COM INC- ADR 1,288,179 2,015,632 2.08
353,000 CHINA MENGNIU DAIRY CO 1,099,863 1,785,474 1.84
79,800 SHENZHOU INTL GROUP LTD 814,799 1,307,674 135
40,000 WUXIBIOLOGICS C 555,943 1,043,600 1.07
6,757 NEW ORIENTAL- ADR 845,423 1,007,807 1.04
47,625 TENCENT MUSI- ADR 591,014 761,524 0.78
148,500 LI NING CO LTD 326,941 660,098 0.68
18,400 ALIBABA GROUP HO 478,145 657,643 0.68
41,900 ENN ENERGY HOLDINGS LTD 462,574 467,923 0.48
7,381 PAGSEGURO DIGI-A 232,167 326,314 0.34
75,000 ZHEN DING TECHNOLOGY HOLDING 314,509 317,945 0.33
3,561 51JOB INC- ADR 268,616 238,872 0.25
17,308,157 27,478,279 28.28
BE A~ HEE 17,308,157 27,478,279 28.28




J LT TIILF I Rr—Tv—X - T7U R — HEEFC/FD

o ot JiNEEE i PR ARE MUERERE(%)
FY
T@E%RR
32,348 BANCO SANTANDER CHILE ADR 590,625 506,893 0.52
590,625 506,893 0.52
GEt: TV 590,625 506,393 0.52
FE
TiEk=
230,000 PING AN INSURANCE GROUP CO H 2,509,843 2,472,098 255
308,000 WEICHAI POWER-H 685,077 624,735 0.64
66,000 ANHUI CONCH CEMENT CO LTD H 340,095 489,246 0.50
144,200 CHINA PACIFIC INSURANCE CO LTD H 507,154 418,640 0.43
12,740 WUAPPTEC CO LT-H 111,428 192,002 0.20
4,153,597 4,196,721 432
Gt W 4,153,597 4,196,721 432
==y
@R
7,053 BANCOLOMBIA SA SPON ADR 242,735 202,844 0.21
242,735 202,344 0.21
&E: ame7r 242,735 202,844 0.21
U7
@R
63,104 COMMERCIAL INTL BK GDR REG-S 234,808 269,454 0.28
234,808 269,454 0.28
&E =UTb 234,808 269,454 0.28
YT ¥
TiEk=
14,919 HELLENIC TELECOMMUNICATIONS 215,616 243,061 0.25
215,616 243,061 0.25
BE XUy 215,616 243,061 0.25
¥
TiEk=
170,600 AIA GROUP LTD 1,443,446 1,775,318 1.83
193,000 CHINA MOBILE LTD 1,579,039 1,389,583 1.43
1,165,000 CNOOC LTD 1,539,768 1,315,306 1.35



J LT TIILF I Rr—Tv—X - T7U R — HEEFC/FD

o ot JiNEEE i FFAM A 4E W EILE (%)
122,000 CHINA RESOURCES BEER HOLDING 495,897 831,164 0.86
139,000 HANG LUNG PROPERTIES LTD 324,224 396,369 0.41
5,382,374 5,707,740 5.88
GEt: Fik 5,382,374 5,707,740 5.88
INTY—
TiEk=
15,922 OTP BANK PLC 538,364 541,588 0.56
20,648 RICHTER GEDEON NYRT 427,996 496,259 0.51
26,791 MOL HUNGARIAN OIL AND GAS 248,847 149,349 0.15
1,215,207 1,187,196 1.22
&Eh AU HY— 1,215,207 1,187,196 1.22
AR
TiEk=
92,110 INFOSYS LTD ADR 806,316 1,179,929 1.20
68,002 ICICIBANK LTD SP ADR 735,423 764,342 0.79
12,347 RELIANCE INDUSTRIES LTD GDR 144A 523,238 714,891 0.74
13,307 HDFC BANK LTD ADR 533,997 679,855 0.70
31,175 LARSEN & TOUBRO - GDR REG S 510,138 413,381 0.43
3,109,112 3,752,398 3.86
aEt AVF 3,109,112 3,752,398 3.86
V% W4
TiEk=
14,296 TERNIUM SA SPONSORED ADR 254,044 254,612 0.26
254,044 254,612 0.26
&t AT 254,044 254,612 0.26
A¥a
TiEk=
13,715 FOMENTO ECONOMICO MEXICANO ADR 1,116,336 811,791 0.84
1,116,336 811,791 0.84
GEt: A¥T=m 1,116,336 811,791 0.84
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8,298 YANDEX NV-A 304,357 541,445 0.56
9,100 X 5 RETAIL GROUP NV REGS GDR 258,897 333,060 0.34
563,254 874,505 0.90
aEt AIx 563,254 874,505 0.90
INFRE
T@E%RR
55,900 UNITED BANK LTD 100,514 42,548 0.05
52,100 HABIB BANK LTD 105,970 42,308 0.04
206,484 84,856 0.09
aEk RxREy 206,484 84,856 0.09
A=K
@R
10,975 KGHM 261,548 404,551 0.42
261,548 404,551 0.42
Bt A—FUF 261,548 404,551 0.42
BE
@R
107,403 SAMSUNG ELECTRONICS CO LTD 3,914,588 5,024,167 5.17
1,316 SAMSUN-GDR REG S GDR 1,345,509 1,548,931 1.59
5,465 NAVER CORP 892,159 1,536,640 1.58
1,855 LG CHEMICAL LTD 559,719 1,188,841 1.22
6,146 HYUNDAI MOBIS 940,606 1,172,840 121
2,731 SAMSUNG SDI CO 581,110 1,074,597 1.11
14,635 SK HYNIX INC 1,000,020 961,414 0.99
25,294 HANA FINANCIAL GROUP INC 659,935 618,307 0.64
3,647 SAMSUNG FIRE & M 622,899 566,620 0.58
1,641 KOREA ZINC CO LTD 592,477 552,173 0.57
6,367 LG ELECTRONICS 392,532 461,813 0.48
533 NCSOFT CORP 279,278 385,247 0.40
11,780,832 15,091,590 15.54
aEk BE 11,780,832 15,091,590 15.54
=
TiEk=
156,231 SBERBANK SPONSORED ADR 1,814,031 1,886,490 1.95
230,000 GAZPROM- ADR 1,287,529 1,119,180 1.15
14,680 LUKOIL PISC-SPON ADR 892,910 1,004,112 1.03
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6,012 NOVATEK OAO-SPONS GDR 889,606 890,377 0.92
1,926 POLYUS 172,838 473,640 0.49

183,413 MOSCOW EXCHANGE 283,327 341,623 0.35
5,531 MAGNIT 316,266 338,195 0.35
2,639 POLYUS PJSC-G-WI GDR 191,074 324,861 0.33

5,847,581 6,378,478 6.57
& w7 5,847,581 6,378,478 6.57
vl
@R
9,353 NASPERS LTD 1,508,641 1,737,152 1.79
491,659 FIRSTRAND LTD 1,128,688 1,155,523 1.19
59,091 IMPALA PLATINUM 519,115 546,007 0.56
28,605 GOLD FIELDS- ADR 317,614 383,021 0.39
40,532 MULTICHOICE GROU 249,001 242,982 0.25
43,756 AVILID 275,773 182,483 0.19
26,813 TFG 108,864 123,322 0.13
4,107,696 4,370,490 4.50
aRb: METTUS 4,107,696 4,370,490 4.50
=
TiEk=
372,000 TAIWAN SEMICONDUCTOR MANUF CO LTD 2,667,225 5,510,034 5.67
17,748 TAIWAN SEMIC- ADR 914,504 1,427,649 1.47
167,000 DELTA ELECTRONIC INDUSTRIAL CO LTD 789,002 1,103,164 1.14
325,000 HON HAI PRECISION INDUSTRY LTD 917,529 857,644 0.88
41,000 MEDIATEK INCORPORATION 620,224 801,342 0.83
842,000 CTBC FINANCIAL HOLDING CO LTD 557,106 544,738 0.56
58,000 ACCTON TECH 377,106 475,956 0.49
200,000 UNI-PRESIDENT EN 494,573 456,275 0.47
144,061 ASE TECHNOLOGY HOLDINGS CO LT 346,559 299,716 0.31
40,896 HON HAI-GDR REGS GDR 208,852 220,429 0.23
45,130 ASE TECHN- ADR 191,414 188,192 0.19
8,084,094 11,885,139 12.24
aEt: RIS 8,084,094 11,885,139 12.24
Y%=
TiEk=
39,254 BIM 314,709 373,398 0.38
133,347 KOC HOLDING AS 310,962 280,947 0.29
625,671 654,345 0.67
ARt b= 625,671 654,345 0.67
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502,779 EMAAR PROPERTIES PJSC 562,087 401,056 0.41
562,087 401,056 0.41
GRb: T EREEEH 562,087 401,056 0.41
KE
TiEk=
9,931 YUM CHINA HOLDINGS INC 464,049 561,101 0.58
363 MERCADOLIBRE INC 236,238 427,941 0.44
700,287 989,042 1.02
aFt: kE 700,287 989,042 1.02
MAEESH 75,083,969 94,401,062 97.19
M BEERICEET 50
202048 H 31 A HE

(BASH, AR ELMAAIFR)

ERE 1- S EB R EELS

20204E8 A 31 HIRAE, 77 RIZFCOTAD~yY B Y TLL R OARFF/E ALK ZH/ L T,

WA £ WA G JEHI S SR I ot
JPY 2,804,505,547 USD 26,599,692 20204F9 A 24 H (149,041)
USD 107,825 JPY 11,380,000 20205£9 424 A 495
USD 98,706 JPY 10,440,000 2020429 A 24 A 242
USD 98,576 JPY 10,450,000 20204F9 A 24 H 18
USD 91 JPY 9,675 20205£9 424 A 0
USD 38 JPY 4,096 20205£9 424 A 0
USD 16 JPY 1,784 20204F9 A 24 H 0
USD 49 JPY 5,225 20204F9 A 24 H 0
USD 22,114 JPY 2,350,000 20205£9 424 A (49)
(148,335)
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- Wi ] LI *x

I & B MM H|MEEFEAR

EE S % +M +M
EERES FI (24F) F541000] 0.1 2, 800, 000 2,810,136 | 2022/3/1
EEES FI (24F) 4541308 0.1 1, 200, 000 1,205,076 | 2022/6/1
EEE S I (404E) 45 3[A] 2.2 700, 000 1,005,158 | 2050/ 3/20
EEES I (404E) 454 0n] 2.2 2,900, 000 4,195,720 | 2051/3/20
EEES FIMT (404F) 55 8[H 1.4 400, 000 498,732 2055/3/20
EEES FIE (104F) 553410 0.3 100, 000 102,081 | 2025/12/20
EEES FIE (104F) 55348[H] 0.1 900, 000 910,530 | 2027/9/20
EEES P (104) 253500 0.1 2, 000, 000 2,023,520 | 2028/3/20
EERES FI (1045) #5352[A] 0.1 2, 100, 000 2,122,911 | 2028/9/20
EEES I (304E) 4545[] 1.5 1, 700, 000 2,088,875 | 2044/12/20
EEES I (304E) 4567(H] 0.6 800, 000 801,008 | 2050/ 6 /20
EEES FIE (2048) #5134]8 1.8 2, 100, 000 2,502,213 | 2032/3/20
EEES P (204F) 51400 1.7 5, 400, 000 6,399,270 | 2032/9/20
EEES P (204F) 251460 1.7 4,700, 000 5,608,181 | 2033/9/20
EEES P (204F) Z5148[H] 1.5 5, 700, 000 6,669,342 | 2034/3/20
EEES P (204F) 251500 1.4 1, 100, 000 1,275,318| 2034/9/20
EERES FIMT (204F) #51530H] 1.3 1, 200, 000 1,377,000 | 2035/6/20
EERES FIT (204F) 551570R] 0.2 2, 100, 000 2,062,074 | 2036/ 6 /20
EEES FIT (204F) #51590H] 0.6 1, 800, 000 1,876,680 | 2036/12/20
EEEES FIFH (2048) #5160[0] 0.7 1, 600, 000 1,692,944 | 2037/3/20
EEES FIAE (204F) Z5165[ 0.5 900, 000 918, 774| 2038/6 /20
EEES P (2042) 21700 0.3 1, 100, 000 1,079,551 | 2039/9/20
EEE S FIME (204E) 51710 0.3 300, 000 294,093 | 2039/12/20
EEES A (204F) Z172[E 0.4 7, 400, 000 7,386,532 | 2040/ 3 /20
A a B RIE F25la I e4EE (2018) 0.6 100, 000 98,177 | 2023/4 /20

/N it 51, 100, 000 57,003, 896
A EREE
SR ASERRSAEIELS 6 [H] 0.18 700, 000 704,690 | 2027/1 /27

/I it 700, 000 704, 690
WHiES Gr< £80E)
A ERRZE B 55 18[A] 0. 556 200, 000 204,590 | 2025/10/30
5 A AEEEY  H2rmE 0.58 100, 000 102,344 | 2025/9/2
B E HEFR AR 2R 1 3210] (R B A SR AR R 0.4 269, 304 270,981 | 2053/5/10
FEAHE MR 55 13001 (3 B 4 il SR % 0. 46 278, 424 281,316 | 2053/12/10
S AHEMERAR 14000 B ARl SR R 0.38 372, 408 374,210 | 2054/1/10

/N it 1, 220, 136 1,233, 443
LEES EUREEIAES)
HEREES)  FE500[H] 0.875 100, 000 102, 715 | 2024/ 5 /24
PERES  #524[H] 0.39 500, 000 503,970 | 2027/5 /25
BAVEEE /) #5507 0.29 900, 000 903,411 | 2023/12/20
BEFEE ) &5508[H] 0. 455 400, 000 402, 468 |  2027/4 /23
BAVEEE /) #5513 0. 46 300, 000 301,599 | 2027/12/20
BAFEES /) #5521 0.18 200, 000 200,122 2023/9/20
PEES  H381E 0. 953 300, 000 308,712 | 2024/4 /25
WAk #5494 0. 425 400, 000 403,072 | 2027/6 /25
JUNET)  FH444lR] 0.32 500, 000 501, 055 | 2026/10/23




J LS BREHA—TUF (EREERERER)

# i = B *
ll | H m & B FE M | EESAHA

LEES EUREEIAES) % M TH

EE S E321E 0. 886 100, 000 102, 855 | 2024/12/25
eEEES  H3280E] 0. 42 300, 000 301,983 | 2023/1/25
s E S &340E 0.48 400, 000 403,640 | 2027/4 /23
s S 453450E 0.27 500, 000 501,210 | 2024/9 /25
eEEE S HE3610E 0.2 200, 000 200,036 | 2024/ 5 /24
WREHNAU—2Y v gleE 0. 57 500, 000 500,860 | 2025/9 /12
WHEBHNNU—7Y v K 330 0.68 100, 000 100,097 | 2027/1 /27
WREHNAU—2Y v 5350 1.2 100, 000 102,093 | 2030/ 4 /23
WHEBHNNU—7Y v K 380 0.58 300, 000 300, 711 | 2025/ 7 /16
WREHNAU—2Y v 5390 1.08 200, 000 201,748 | 2030/ 7/16
FVUR—NT 4 v T A FIBEFHER R E IR RER 0. 02 200, 000 199,662 | 2023/6/2
BRI 55 1 [BIRLAE R R E [FNEALRERI A 0. 34 100, 000 99,863 | 2025/3/14
ta—=Vy7 F2MAMRERE HRMEEFEN S RO 1.28 100, 000 100, 137| 2055/7/2
KEBME 25 1844 FI BR & RINEAL RRFO 1 0.42 300, 000 299,925 | 2022/3/22
KERG 5 19[m R ) BRE [FINEAL FRR ) 0. 42 100, 000 99,838 | 2022/12/14
KEBME  ZE2 1A R BRE RINEAL RRRO 0. 605 200, 000 199,252 | 2025/10/24
FERIT F2RIRIERE  RAIER RS R 0.84 100, 000 99,793 | 2079/12/13
REsHEE 5 1 FFFARIESIE - MIRATEERAN AR RIS 1.41 100, 000 101, 107 | 2054/1 /29
SEFIINVE—NT VT A EIBERE R E RIER A 0.19 200, 000 199,902 | 2025/6 /11
ARSI 55 1 MFHARAESE - MIRATER A S RO 0.71 100, 000 99,140 | 2079/9/12
KK 7 5 AR FEIBRE RINENL AR A 0. 969 400, 000 409, 708 | 2024/ 6 /12
XY 53 B ERIBR E FINEAL AR 0.537 500, 000 502,820 | 2022/9/16
AAREE 512 FAE R E RN RO ) 0.03 300, 000 299,658 | 2023/6/9
AR H550[a A ] PR E [RINEAL R A A5 0.29 1, 000, 000 1,000,530 | 2022/6/15
HAA M ARABFIIESRE  HIRAER AN SR 0.91 100, 000 99,221 | 2046/11/22
AVANTAT T4V VI A—T 1 R E R I 0.5 400, 000 400, 120 |  2027/3/19
VAT AT T4 TR NT =T 5 IR EE R 0.37 100, 000 99,060 | 2029/9/4
AVANTAT T4 TR I =T BT HIRiERAE 0.6 200, 000 199,920 | 2030/9/3
BTRZE MAE 2016 A48 T B YA 55 118 B B4 ErAE 0.28 1, 000, 000 1,000,995 | 2021/8/9
AL HAEMITESRE BRIt 5 1 MR EE 0.35 200, 000 200,304 | 2022/8/4
G MAM 5 3 [ A SH%EAT 1.11 300, 000 308,517 | 2047/11/6
7B NPESE O 2 [RIFAE RIRRAE RNERLRrAO AT 0.4 200, 000 198,782 | 2024/3/8
TA Y A 1 RS e IR AT R SR A A S RO T 0.4 300, 000 295,050 | 2080/ 2 /28
AAREMS 1 [1%% 7 — REMLRHRIERE - HIRRATER S 1.05 100, 000 100, 520 | 2048/ 4 /27
AAREMS 2 [0 % 1 — REMERHRIERE - HIRRATE R S 1.03 300, 000 300, 750 | 2048/ 9 /18
ERAMF 1ESG e — B 1 EFELRE - HIIRATER 0. 66 200, 000 198,280 | 2079/6 /26
Rodm—7 F1EFRMEERE HIRAERREN SRR 1.49 400, 000 403,920 | 2053/11/28
Boyva—FK—NT T A 2 AR R R E FIBG R 0.43 300, 000 208,782 | 2021/12/14
A 55 3 (IR R A1 R PR RIEA 4RO 0. 42 100, 000 99,657 | 2022/12/14
A 55 2 IR R A1 R PR E RIEA 45RO 0. 64 100, 000 100, 076 | 2021/3/10
FrFndidE 252904 ) BR & RINEAL FRRO fF 0.27 300, 000 298,722 | 2022/6/9
BT 7 2 E14laAE M IR E RINENL RO 1.202 200, 000 203,256 | 2022/5 /20
SHEUF ] 74 v ox v =7 BITRS GRS 0.535 200, 000 196,866 | 2028/5 /31
Z#EUF J 74 vy v Fv—7 E5RL BRI 0.55 800, 000 798,240 | 2030/5 /29
SHEUF ] 74 v vx v =7 %1 5% 0.94 100, 000 101,459 | 2024/ 6 /26
SHEKNTAD s R—AT 4 VT A B RS RIS 0.857 100, 000 100,650 | 2024/9/5
SHERNTAD s R—ANT 4 T A S RIS BT 0. 62 100, 000 99,194 | 2026/12/8
SIHERKNT AN cm—T 0 VT A F 1RSSR 0. 42 800, 000 799,520 | 2027/6/8




J LS BREHA—TUF (EREERERER)

# i E Ll K
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LEES EUREEIAES) % M M
SHEKNT AN cBm—AT 4 T A BIES RIS 0.55 500, 000 490,510 | 2028/6 /14
SHER T 4Ty VT =T RIS BRI 0. 849 300, 000 303, 777 | 2024/9/12
SHER T ATy T =T F S BRI 0. 884 400, 000 406,184 | 2025/5 /29
THEGRIT B 1 S HEHNT 0.911 200, 000 201,008 | 2024/8/29
BPNET 4 F v VT N—TF 1 AL BERT 0.95 1, 300, 000 1,317,212 | 2024/7/16
HPNET 4 F VI —T 3 ESEEIMT 0.81 500, 000 504, 395 | 2024/12/18
HBPNET 4 F v LT —T 0L EEFINT 0.65 100, 000 99,697 | 2027/1 /26
BER Y — X B511[RIFEAE [ R E FNEALAERO 0.2 400, 000 398,944 | 2023/7 /21
SBIA—AT 4 T2 TR E R ERIEA R 1 0.43 100, 000 99,512 | 2022/5/30
Tl TARNRS E AE R PR REAL AR 0.59 400, 000 402,612 | 2024/ 2 /28
T b ST R E A [ R E RINENL RO 0.29 200, 000 197,404 | 2025/ 2 /28
U w7 A E120E14EE B R E FNEAL AT 0. 545 200, 000 200,782 | 2021/12/3
Ty w7 A E16aFE R E FNEAL R 0.25 200, 000 199,996 | 2022/6/9
Uy w7 A 200 FHE R E FNEAL R 0. 36 300, 000 298,239 | 2025/6/13
AV xvha—RKb—vay 8 EHERRERIBA I 0.29 500, 000 500, 155 | 2021/ 7 /22
AV ha—Rb—vay 59 EHEERRERIEA R 0. 46 1, 000, 000 1,003,700 | 2023/7/21
AV xzvha—RKr—vay FUERERRERIBA 0.41 400, 000 400,752 | 2021/12/16
AV xvha—RKb—vay Fl4RRERRERIBA 0.57 100, 000 100, 647 | 2024/ 7 /19
FVxy ha—Ku—ay HE19EERRE RIEA O 0.54 100, 000 99,809 | 2025/7/18
AV w7 A 1 ERAEIE SRR SR A S R 0.62 100, 000 97,700 | 2080/3 /13
U w7 A F199mHAE [ BRE FINAAL R A+ 0.19 200, 000 199,338 | 2025/6/4
SFFEACE LSRRGS 3 [IRIARAE - BRI R AL RO 0.85 100, 000 100,520 | 2077/12/10
SRR LK PRI 4 AR - HIRAEERES RSO 1.17 300, 000 305,340 | 2077/12/10
BRY Y HARBEGE 3 [FIFRIE - HIRAEERES B 1.06 200, 000 201,478 | 2077/4 /26
NECHvEHN Y a—vay HI2EHHERRE RIENEH 0.33 500, 000 499,365 | 2022/12/8
T&DHR—NT 4 v 7 A% 2[FFIARIE « HIRATEEREL RN 0.69 100, 000 99,504 | 2050/2/4
T&DKR=NT 4 7 AF 3 EIFFMRE - HIRATERSEL B 0.94 100, 000 98,990 | 2050/2/4
SZEMRT L IRRIEIEAE IR AR R S RO 1.02 100, 000 100,073 | 2076/2/3
SZEHET S 116 AR O BRI S AR 0. 643 200, 000 203,276 | 2024/9/19
FERAREE  FH5RIFHAE IR E RINEALFERO A 0.987 200, 000 204, 778 | 2024/1 /26
MR —NT 4 7 A E3 O E A ARG 0.97 100, 000 102,435 | 2024/ 4 /22
MR —NT 4 7 A 33 E ARG 0.43 500, 000 502,210 | 2023/1 /27
MR —NT 4 7 A 36 gE kARG 0.7 100, 000 100,882 | 2032/1 /30
FEYEERSRIE  F49In A MR E [RINEAL R 0.05 300, 000 299,412 | 2023/6/2
Pafn = B 20al i R E RINENL RO 1 0. 42 100, 000 98,461 | 2023/8/30
V7 hoRv s 82 [l IR E RINEAL R ) 0.33 200, 000 198,968 | 2025/3/18
V7 RN 56 [alHAE R E RINEAL AR A 0.36 200, 000 199,516 | 2025/ 7 /29
VT IR T N—T ESARIE IR E FIEA I 1. 569 100, 000 99,370 | 2024/6 /12
Be e B o f— e TR T— 1 [A3E BAT PSS 0. 64 300, 000 300,897 | 2022/1 /27
- B v— o f— 2R =— B2 LA ELE 0. 645 1, 000, 000 994, 620 | 2023/ 7 /12
JVT 4 T 7Y )N F1EHEEMHERE (2017) 0. 443 500, 000 498,785 | 2022/6/9
N=J LA X+ E—x)bi— 51 RNE-E (2018) 1.232 200, 000 203,316 | 2024/9/25
OA R NUFUT =T BTN y— &6 EHE 0.65 500, 000 494,000 | 2023/5/30
v/ — 21 EHE (2018) 0. 36 1, 000, 000 984,410 | 2021/7/2
VYT e Va7V 1 EFE A& (2017) 0. 448 500, 000 497,970 | 2022/5/26
VYT e YVt TV 83 EFE A& (2018) 0. 804 300, 000 300, 687 | 2023/10/12
BNP PARIBAS SA 1. 302 100, 000 101,480 | 2026/5 /28

/I it 32, 200, 000 32, 268, 669

& it 85, 220, 136 91, 210, 698

I - FPAERO HALARN T Y £ C,
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& 1 % ad *
B4 fili #H
+M
ALBIREOYAZ—FrTAL aPV—X1611545HE 22, 588
Fortune~vA&Z—hrJFRA L~ U —X1T03535H 22,538
UTOPURE~AX—FT A oV —R1805%%15HE 118, 439
e AURORA~VAZ—FF AR U —R1808545HE 114, 271
Fortune~AZ—hr7A L U —RX19095% 5 HE 236, 577
= at 514, 414
k BT ARTHIZYI 0 $5C,
. SMEE| DRARHRES
£ ] x
& i o " & & % & &
3] HH "M
W | | 1 O 4E[E EHEE i 2,427 —
s BATARTIZE 0 4T,
OREBIEFEMHEDER (20204 8 B2TE )
5 o X4 1 *
fif #H t P
TM %
INFLAE 91, 210, 698 91.8
BB A HE 514, 414 0.5
a—)L - m—ME L ZFofh 7,623,178 7.7
BB A5 FEM PERRAA 99, 348, 291 100. 0
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SEANICET 23RE (BBM26FEEEE1985) FNEE2EICE DDV THEATEELEEDIFN.
ERZHELA. HE. WEMBLOMOAZREMIES (EFXZHEE) ORWNBICEL T, EYFH
BAEREEEEEZANCHEZERIEL. BRARELFHITHEN R L -EMEFEFIEET4460
B ERRUBREZAN BT A EEEDMEEDRABICRIEEIN-FRERKICET S
T ITEIDCHAERRE L L TAE SN - FHRERERBREELAFLTVET,

BH. RABIMBEREREBEO—HTELEL, -, HHEOZLEPCABEREHIZDONT
RIAFRBETHEDTIEHY FEA,

OBE. 8. TARVEEMEDKR oesprasn) OIBIDIKR (20194 8 H28H ~20204 8 H27H)

5 H ERLES 5 H .
M M
W "E 99, 348, 291, 732 (OJREEIE: 591, 191, 612
Tk B 3,494,697, 600 R B 590, 663, 649
At GHI4R) 91, 210, 698, 978 IR 4 1, 549, 570
15 FEX 45 ME RAIAR) 514, 414, 142 AL A L 021, 607
*Wﬁ 3, 830, 987, 638 ® HMEAFERS A 3,016,130, 454
iﬂi;é;% 128, 2?3‘ izg T 326, 561, 000
. ’ FER 2,691,
GIEZN: 0ii 126, 407, 206 JEEH ) A 3,342,691, 454
RSN 2. 790, 000 OREL1 B ElEE A 30,086,360
® fff 3,520, 957, 627 sl 38, 532, 600
Hthd 3,513, 852, 600 51 A 68,618,960
FALATER 42 7, 100, 000 0 REAMF A 5,420
FALFEL 5,027 (B) ZfEHE(A+B+C+D) A 2,455,030, 622
(C) MEEHLE(A—B) 95,827, 334,105 (F) miffgsiasss 29, 638, 543, 244
JEAR 65, 956, 884, 780 6) BMMEEEERESE 7,273, 421, 540
U R 25 4 29, 870, 449, 325 H) MRHEREE A 4,586, 490, 837
(D) ZIELOHK 65, 956, 884, 7800 () #(E+F+G+H) 29, 870, 449, 325
1HFOS Y HEHEE(C/D) 14, 529 REIBHIBRES (1) 29, 870, 449, 325
(FE) 11 oo AR%H1360, 228,521,483 1 . I BINER E X RBIE k0RO T ¢ B) HMEEEEEERS L 0NC) % mEEISm]3|
15,607, 772, 46011, ] rh —&RAZH ST A9, 879, 409, 16311 BEIWROTMRZNC LD bDEEHRET,
1 H 7 ) SRR L 4629P1 T s A5 ORBLO T (@) BAMERZBBE L b5 O, FFEOBM
() Y~WP—7 7 FEEENG LT 2 BEETEO YR ITAL RE DR, BINERE % LIAliEE 2 b oo AR & 7 LW EEH 0 %
© ) LT AAMEA =T (BFFISVA - EWRT) 26, 725, 534, 9471 WNET,

© ) LT HRERA—T P (EREEREZEM) 18,186,044, 245  x4BIEORMOP T H) BHEEBE L H D DT, TRMHIDEE,
< ) AT HAERA TV (RS FEERIT) 12,007, 055, 7351 TEARD BFRFIMNRE A 22 LS|\ e 288100 VD0 E T

< J AT AARMESRA—T (BASMARIT) 7, 358, 047, 0201

c AT TN e VAR — K 1,267,611, 310/

< ATERAERA—T VA GEBEEEEFEA) 412,591, 5231
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Nomura Multi Managers Fund II - US Bond
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I LT INF T —Tr—RX - T7UR T —KEEZHFC/FD

M R R AR
20204E5 A 31 H BI{E 20204E5 A 31 HICHE T 9B RHAl R
(GEHEIFTHR P L) (BRI P ZE)
HE &R
A Al RE SR AT 372,645,997 SRAT HEFILE 294,986
(RN : 366,694, 776K /L) TE SRR (RUR BOR B 2R %) 6,139,096
B THE S 41,911,902 MEIEE 98
H]ME 2R S I LA AR D A 25 4 222,504
ZARAEFRFEATARIN A 59,129 IS EEt 6,434,180
Ta— I —hHDOFRILE 95,379,368 -
ERICE 1,217,394 E%it]
P AR SRM 627,690
HREGR 511,436,294 JOHS B BTN 126,076
IRAE 75,958
Al 4 AR RS 22
2SR E RS A4 217,930 S | R4 T 25,974
Ta—H— IR T DRI 127,824,187 AT FHCE 13,380
RILE 352,540 Z R 55,446
TSI 2,276
AEEE 128,394,657 RSB e 1,103
ST 25,213
A PEAR AR 383,041,637 EALE S 1] 14,854
- MR 121
SZARRESE— 1 S 720
WRINSDRBERE RITHZEMAS MR ERE FHREE 968,113
FCZ7A(H) 9,600 1,784,699  17,132,530,728 M I 5,466,067
FDZZA(H) 13,681 1,749,204  23,931,456,426
BB AR 7E B AR DA 10,014,404
SMENE 15 5 KO E AR eI L 0I5B D 1R 4R (841,859)
B SR UE S Ea 9,172,545
P A A RIS AT HE 4k oD H ek 5,584,888
SME 285 e LN AR DR AR 2§ OB I 206,866
LR AR A 5,791,754
T8 O Rl KD PE D 1A IAR 20,430,366



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

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



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

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



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

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




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

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



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

BES FEH MRS iz AR AT 44 FAA LR (%)
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



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

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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it i S B FF i HUALEE(%)
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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20204E5 /131 HBUE, 77 PIE LA T ORPGFIME 2 Je e LB AT LT SME 2 S I L 2035 E B I EFCO T AD ~y
YHITHWLN,

A m N k| FEHEE A G i F REIHELERCKE L)
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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1284 (20194£ 1 A 8 H) 10, 549 6 AN2.7 122.17 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 (20194 3 H 8 H) 10, 806 5 1.1 125. 36 1.4 96. 2 A16.3 52,731
1318 (201944 H 8 H) 10,918 6 1.1 126. 25 0.7 95. 7 A 6.3 52, 896
13241 (20194E 5 A 8 H) 10, 790 6 Al. 1 124. 98 NA1.0 93.9 4.7 51, 900
13341 (20194£ 6 A10H) 10, 906 7 1.1 126. 12 0.9 94. 0 A 9.0 50, 817
1341 (20194£7 A 8 H) 10, 976 5 0.7 126. 60 0.4 95. 1 A15.0 46, 488
13581 (201948 H 8 H) 10, 860 6 A1.0 125. 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 (20194104 8 H) 10, 839 4 AO0. 1 125.51 A0, 1 94. 1 A 4.7 41, 793
1384 (2019411 H 8 H) 11,011 6 1.6 127.12 1.3 94. 0 0.8 38, 203
1394 (2019412 9 H) 10, 966 5 A0. 4 126. 68 N0, 3 93.5 A 5.8 35, 429
1404 (20204E 1 A 8 H) 11,018 5 0.5 127.17 0.4 93.3 A 1.7 34, 763
1413 (20204 2 H10H) 11,131 4 1.1 128. 58 1.1 94. 4 A11.9 33, 559
1423 (20204 3 H 9 H) 10, 788 3 A3. 1 125. 55 A2. 4 95. 7 A 1.6 32,191
1438 (202044 H 8 H) 10, 467 5 AN2.9 122. 08 N2.8 91.2 9.5 30, 944
1443 (20204E 5 A 8 H) 10, 422 5 A0. 4 121. 34 N0. 6 91.3 7.4 30, 442
1451 (20204£ 6 A 8 H) 11, 304 4 8.5 130. 04 7.2 91.7 6.9 31, 794
1463 (20204£7 A 8 H) 11,215 4 AN0. 8 129. 15 N0, 7 92.9 A 0.5 31, 247
1478 (20204 8 H11H) 11, 649 3 3.9 133. 81 3.6 91.2 2.6 32,815
1481 (202049 H 8 H) 11,661 3 0.1 134. 12 0.2 93. 6 A 2.0 32, 480
1493 (2020410 H 8 H) 11,609 3 AO0. 4 133.57 A0. 4 95. 2 A 1.5 34, 321
1504 (20204115 9 H) 11,538 3 A0. 6 132. 78 N0. 6 94, 2 A17.1 31, 700
1513 (20204125 8 H) 11, 863 3 2.8 136. 41 2.7 92.5 A12.7 32,074
1520 (20217 1 J1 8 1) 11,985 1 L1 137.93 L1 95. 4 6.7 31, 966
1530 (20217 2 1 8 A) 11,921 2 0.5 137. 22 A0.5 93.9 12.3 31, 622
154 (20217 3 J1 8 A) 11,972 2 0.4 137.93 0.5 95.0 3.8 31,762
1558 (202144 H 8 H) 12,067 3 0.8 139. 15 0.9 88. 1 5.6 32,013
15644 (20214E 5 H10H) 12, 220 2 1.3 140. 42 0.9 66. 4 15.8 6, 951
15781 (202146 H 8 H) 12,512 5 2.4 141. 61 0.8 86.9 15.6 389
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2020412 8 H 11, 863 — 136. 41 — 92.5 A12.7

#1524 12K 11,973 0.9 137.84 1.0 94.5 6.1
R

20214F1 4 8 A 11, 989 1.1 137. 93 1.1 95. 4 6.7
)

2021F1 A 8 H 11, 985 — 137.93 — 95.4 6.7

1534 1HE 11,928 A0.5 137. 44 N0.4 94.0 7.8
[CIES)

2021422 A 8 H 11,923 A0.5 137. 22 A0.5 93.9 12.3
€2

20214F2 4 8 H 11,921 — 137. 22 — 93.9 12.3

#1544 2 HAE 11, 905 AO0. 1 137.21 A0.0 94.1 4.1
G

202143 H 8 H 11,974 0.4 137. 93 0.5 95. 0 8.8
€D

20214E3 A 8 H 11,972 — 137.93 — 95. 0 8.8

#1558 3HXE 12, 004 0.3 138. 35 0.3 95. 6 2.7
R

20214F4 A 8 H 12,070 0.8 139.15 0.9 88. 1 5.6
€12

20214F4 4 8 A 12, 067 — 139. 15 — 88. 1 5.6

#1563 4HK 12, 165 0.8 139.84 0.5 88.7 15.7
G

20214E 5 H10H 12, 222 1.3 140. 42 0.9 66. 4 15.8
)

202145 A10H 12, 220 — 140. 42 — 66. 4 15.8

H157H 5 HK 12, 544 2.7 141. 98 1.1 89.8 13. 4
[CIES)

202146 A 8 H 12, 517 2.4 141.61 0.8 86. 9 15. 6
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BP CAPITAL MARKETS PLC 3.625 273 294 39,225 | 2099/ 6 /22
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F B i A NERAE | RERL A fEEFEA A
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AF YR Mm% | DIAGEO FINANCE PLC 2.5 191 227 30,394 | 2032/3/27

(BREEEARE | LLOYDS BANK PLC 0.125 500 502 66,971 | 2029/9/23

VIRGIN MONEY UK PLC 0.375 113 113 15,166 | 2024/5/27

AA A Wit | CREDIT SUISSE GROUP AG 3.25 214 236 31,509 | 2026/4/2

(BDEEENER) | CREDIT SUISSE GROUP AG 0. 65 400 398 53,174 | 2028/1 /14

*T K [EfE7E% | NETHERLANDS GOVERNMENT — 825 835 111,407 | 2030/ 7/15

NETHERLANDS GOVERNMENT 0.5 400 418 55,754 | 2040/ 1 /15

WAt | IMPERIAL BRANDS FIN NETH 1.75 469 468 62,453 | 2033/3/18

(B0REENER) | LSEG NETHERLANDS BV 0.75 107 105 14,111 | 2033/4/6

STELLANTIS NV 0. 625 285 286 38,202 | 2027/3/30

VOLKSWAGEN INTL FIN NV 1.25 100 104 13,894 | 2032/9/23

ZF EUROPE FINANCE BV 1.25 200 203 27,096 | 2023/10/23

ARA [EfE&RIEZ% | BONOS Y OBLIG DEL ESTADO 0.25 430 439 58,570 | 2024/ 7 /30

BONOS Y OBLIG DEL ESTADO 1.3 1, 500 1,619 216,002 | 2026/10/31

BONOS Y OBLIG DEL ESTADO 1.25 70 75 10,080 | 2030/10/31

BONOS Y OBLIG DEL ESTADO 0.1 460 442 58,948 | 2031/4 /30

BONOS Y OBLIG DEL ESTADO 2.35 24 28 3,819 | 2033/7/30

BONOS Y OBLIG DEL ESTADO 0.85 691 675 90,099 | 2037/7/30

BONOS Y OBLIG DEL ESTADO 4.9 97 161 21,553 | 2040/ 7 /30

BONOS Y OBLIG DEL ESTADO 2.7 140 182 24,296 | 2048/10/31

CELLNEX TELECOM SA 1.75 200 196 26,238 | 2030/10/23

AL F— EfE7E%4 | BELGIUM KINGDOM 0.8 600 641 85,557 | 2027/6 /22

BELGIUM KINGDOM — 530 522 69,660 | 2031/10/22

BELGIUM KINGDOM 1.6 300 350 46,760 | 2047/6 /22

BELGIUM KINGDOM 1.7 50 59 7,972 | 2050/ 6 /22

ANHEUSER-BUSCH INBEV SA/ 3.7 129 173 23,092 | 2040/4/2

ELIA TRANSMISSION BE 0. 875 300 309 41,215 | 2030/4/28

ATz —F SWEDBANK HYPOTEK AB 0.05 801 813 108, 465 | 2025/ 5 /28

F—=ANYT REPUBLIC OF AUSTRIA 0.5 570 599 79,908 | 2029/ 2 /20

REPUBLIC OF AUSTRIA — 70 69 9,304 | 2031/2/20

REPUBLIC OF AUSTRIA — 450 408 54,462 | 2040/10/20

T4V R D‘Mji#f}? SBB TREASURY 0YJ 0.75 178 174 23,207 | 2028/12/14

Frow—y | 5 Mﬂﬁ;‘; NYKREDIT REALKREDIT AS 0. 625 421 429 57,297 | 2025/1 /17
(ALEEEAER)

TANT K | EfERES: | IRISH TSY 0.2% 0.2 800 822 109, 634 | 2027/ 5 /15

IRISH TSY 2031 — 820 803 107,154 | 2031/10/18

WAt | ABBOTT IRELAND FINANCING 0. 875 336 344 45,965 | 2023/9/27

(A0EEENER) | SILVERBACK FINANCE DAC 3. 1261 834 845 112,784 | 2037/2/25

*7a A [EfE7E% | REPUBLIC OF CYPRUS 1.5 80 87 11,604 | 2027/4/16

AL NIV | [EEEES: | OBRIGACOES DO TESOURO 0.7 630 661 88,150 | 2027/10/15

OBRIGACOES DO TESOURO 0.9 170 172 23,029 | 2035/10/12

OBRIGACOES DO TESOURO 1.0 110 98 13,188 | 2052/4 /12

AvNF7 | EfEGES | SLOVAKIA GOVERNMENT BOND 1.0 150 163 21,786 | 2032/5/14

Zm~_=7 | [EffiE% | REPUBLIKA SLOVENIJA — 140 137 18,386 | 2031/2/12
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I LS —A YA FEINESH T 7 > FFD GERHERERER)

El 3 ES
k74 i) - AE Ml % o
R | AR renem | REbGiem | e R
T—n % Fa—n Fa—n FH
AA @%Hfﬁ@) DEVELOPMENT BK OF JAPAN 0.01 670 676 90,222 | 2024/10/15
TAY A WBALE S | AT&T INC 3.15 200 241 32,192 | 2036/9/4
(&DEEENTE) | BALL CORP 1.5 201 204 27,249 | 2027/3/15
EXXON MOBIL CORPORATION 0. 142 524 528 70,469 | 2024/ 6 /26
FIDELITY NATL INFO SERV 0.75 209 212 28,332 | 2023/5/21
GOLDMAN SACHS GROUP INC 3.375 320 359 47,933 | 2025/3/27
[Ea]S5 HEpkfE%: | ASTAN DEVELOPMENT BANK 1.4 500 574 76,563 | 2037/2/6
(&< 4:f%) | EUROPEAN UNTON - 601 605 80,796 | 2029/7/4
EUROPEAN UNION 0.1 720 664 88,604 | 2040/10/ 4
id #J5{7E% | PROVINCE OF QUEBEC — 600 587 78,376 | 2030/10/29
Vy—U— éﬁgﬁﬁﬁ HEATHROW FUNDING LTD 1.5 345 359 47,995 | 2027/10/12
7 4 ¥ | EffZE% | REPUBLIC OF PHILIPPINES 1.75 150 147 19,655 | 2041/4 /28
AV Fxy7 | Ef REPUBLIC OF INDONESTA 1.4 210 213 28,423 | 2031/10/30
A¥ o [Esi UNITED MEXICAN STATES 3.375 200 231 30,905 | 2031/2/23
[ Ef#iF% | REPUBLIC OF KOREA — 386 387 51,689 | 2025/9/16
N A Y — | EMERES: | HUNGARY 1.5 70 64 8,623 | 2050/11/17
P [Ef&FE% | CHINA GOVT INTL BOND 0. 625 150 146 19,556 | 2035/11/25
N—<=7 | [EMEHZE%H | ROMANIA 3. 624 180 207 27,674 | 2030/ 5 /26
a7 F7 | [EEGES | CROATIA 2.75 140 161 21,585 | 2030/1 /27
I hET EfE7E% | REPUBLIC OF LATVIA 1.125 140 152 20,276 | 2028/ 5 /30
T En 7,235, 424
F o FFzaalrt | FFzaalr
[ [Efi5ES [ CZECH REPUBLIC 0. 95 6, 000 5, 625 29,511 | 2030/5/15
/I il 29,511
= F—7 TFr—7
[ EfftiE%  [RUSSIA GOVT BOND - OFZ 7.15 32, 000 32, 563 49,170 | 2025/11/12
/I it 49, 170
& il 8, 343, 196
kRIS BEL . WIR ORI 2 73 [F 00 % AR TS 78BS O MEIZ K 0 FEEHAE L7 b D TT,
kB - FEAER D AL 3]V #5C,
| RMmE OREAMRRE
# 1 A1 = _ a A
H Je % 7t Je %
=D EpaaE
e /1G] BOBL — 250
4 BTP 20 —
BTS — 1,176
BUNDS — 618
BUXL — 80
GILTS 709 -
OAT10Y 232 —
SCHATZ 2,662 —
* BN AM 1) 0 $5C,

HOBEHRE AT, WIR Ol 2 4023 [E O & BR 72 BARG OMEIC L 0 IEHRE L2 b DT,
104 —



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

OB EEEMEDIER (20214 6 A 8 HEE)
E] 3 IS
5 ; R I ¥
FH %
INFEAE 8,343, 196 87.2
a—)L - m— 5 Z O, 1, 228, 566 12.8
PE IS FEM pERAE 9,571, 762 100. 0

* BERD AR IIEI D $5C,

*UHIRICISIT DAMEHE TR E (9,407,355 T M) OEAEREM PERAT (9,571,762TM) 1Tk 5 H=R1398.3% T,

FAMEIE PRI, IR DR 2 70 23 [ o xf % TS 78 H ARG Ol L MEME L - b o T,

1 JER Y R=155.0911, 1 AL A7 T

=121.88M, 1 AV z—F v/ u—F=1325M, 1 /v xz—ra—x3x=1324M1, 17r~—7 7 —x*x=17931, 1=2—nr=133.35[1,

1Fx=aanF=524621, 17+ Y F=0.3843511,

1 XmF=29.84261,

1/—7v=151H,

OBk, A, TARVEEMENKR ugepsemn OIBIWDIKT (202056 F9A~2021%6 A8 H)
H A ERIES I A ClE.

=] M
A &BE 16, 136, 226, 827 (A) ERHFIRE 535, 474, 423
gL g 876, 599, 855 ZHFLE 549, 011, 080
AR GE%E) 8, 343, 196, 983 HALFIE A 13,536,657
HRILA A 6,613,908, 778 (B) HifFEHFTEER 4,918, 750, 447
AR 25, 014, 803 D= En 7,065, 981, 934
GIEES - di) 2, 306, 197 FEE A 2,147,231, 487
ZEANZEREALA 275, 200, 211 (OR 7)) 3 EE = A 728,404, 306
B) AafE 6, 633, 689, 564 N GIEA 420, 014, 261
Kb 6, 612, 489, 444 Hs 48 A 1,148, 418, 567
FALREA 4 21, 200, 000 D) REEZERZE A 11,997, 696
REAFILE 120 () “#ERE(A+B+C+D) 4,713, 822, 868
(C) #EEHRIE(A—B) 9,502, 537, 263 (F) mifffgians 21,770, 841, 263
JEAR 5, 476, 836, 787 @) EmEEEEss 3,346, 314,519
U B 4 4 4,025, 700, 476 H @Br=iEne 225,805, 278, 174
(D) ZIHEHLOHK 5,476, 836, 78701 (I) #(E+F+G+H) 4,025, 700, 476
1HARAH- Y EEEMEE(C D) 17, 350 RE IR S (1) 4,025, 700, 476

() 11 0 A 4H1337,323,701,177 [ . 1 o 38 0 3% E o0 A4 1
5,463,085,481 1, ] — Mgt Je A%HIX37,309,949,871F, 1 1
M7= 0 i PEARIE1.T350 9 T,

() Y~ —77 v FERENG & T 2 HEEFEO YR TALE
© ) AT AV NEMER 7 7 RRVA (ERIEEREZER)  2,073,840,402H
© )BT A A NEWER T 7 FF (EREREEZH) 1,999,095,007
AN RY/ A=AV R e Ry 1,181,959,542
© ) AT A A NEMER 7 7 2 FFD (ERIEEEEFER) 221,941,836

O&Hbt

AR ORPLO T T (B) BfEESFTE B F £ U (C) EMER G FHR 3]
BBIHROFTABRZIZ LD b DEERET,

FAEEORPLOT T Q) BMERZBBE L H D OF, FFEOBING
TEDRE, BINEE 2 LT AfERD 5 TEA 2 2 L5V B 200
E3S

L ORTLO P T H BHERBE L H25 01T, TRAEROER, T
A BIFRMRR % 75 L3IV T = 2 DN ET,

BRUBHEEFIISVFEEA,
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BRI —CUJEH 77> FID GEREBEKRERER)

K4 ~- ~ » ==
BRHIT—2 0@% 772 FFD GEREERERER)
fohe Sl
BE158HA~%E 16341 (2020&F12A 8 H~2021%6 A 7 BH)
sz ~ N
OLT77Y FDEHA
o o | —
& 5 ¥ R | 20071011 H LB, EERE LET.
BRI<—SVTBEF—T7 R (UT RF—T7 R EVWVET, ) SHTIE~DBREZRL T, T & L THEROBF.
E A A & | BUFHRE. 3 LEREORTT HES (UT THERES) EOWET, ) ITREL, BKEDA VALT AV ORRLEAMED
BEENZCLEZENE L TEREZTVET, FEMAANEGETEEICOVWTE, FAL LTHABEAY DETVERA,
BNIX—SVIEHI7 VR [ RY—T 7V FERAFEFERENR L LET 4B NHEFICEERETIHEELHYET.
EGRENSE | ¥ — 3 5 vk FEEESE FTERENZLE LET, 4b EESESENFHEEOBHCEFEROMEIEST 2
HREFETD) VI EFICRETLIEELHYES,
rmasE | BRIV  TRBT7 YR | AR CEE~ ORARERE CBHEERT E A,
= ~ ¥ — 7 7 v F|AEECEE~ORBIDIGHEERTECA.
5 B 5 & BREFC, RAIE LTHF  BATRBFZROCRESBETVEY, 2L BEMBKEFICL > TEIRERFNTLERD
BENHYET, BEBRODEAICOVTIE. HICHBERTT, TAMILA—DERETVET,
OmiL30Hi D EFRELE
E3 i i w]~ v T~ = 7. e | gt |4 -
; - = — i 7% | i M &' PE
4 . A 1y 1y P o e o 5
® 5 Poomm |BO% 20 . & LY T LR i
5] 5] % % % % EVE
13431 (201941 H 7 A) 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
13741 (201954 H 8 A) 12, 592 45 1.8 195. 02 1.7 96.4 2.5 19, 310
1381 (201955 H 7 ) 12, 499 25 A 0.5 194. 03 A 0.5 93.3 AT.5 19, 117
1393 (2019%£ 6 H 7 H) 12, 330 47 A 1.0 192. 92 A 0.6 94. 7 AO0. 3 18,614
14081 (20194 7 H 8 H) 12, 664 43 3.1 198. 02 2.6 94. 4 1.0 19, 117
141381 (20194 8 H 7 H) 12, 337 43 A 2.2 194. 37 A 1.8 94. 4 AN 18,312
142151 (20194 9 H 9 H) 12, 520 43 1.8 198. 50 2.1 92.5 3.0 18, 495
14331 (20195105 7 ) 12, 371 34 A 0.9 196. 99 A 0.8 91.6 3.6 18, 194
14431 (2019511 H 7 ) 12, 607 43 2.3 200. 35 1.7 93.8 3.2 18, 357
1453 (20194E12H 9 H) 12, 544 41 A 0.2 200. 04 A 0.2 92. 7 4.5 18, 229
146341 (20204E 1 H 7 H) 12, 759 40 2.0 203. 53 1.7 95. 1 0.5 18,518
14781 (20204E 2 H 7 H) 13, 100 42 3.0 209. 87 3.1 95.5 O 18, 808
14831 (20204 3 1 9 H) 12, 142 39 A 7.0 195. 75 A 6.7 95.5 0.3 17, 257
1491 (2020544 H 7 ) 10, 950 37 A 9.5 178.97 A 8.6 92. 1 5.9 15, 080
15031 (202055 H 7 A) 11, 056 32 1.3 180. 76 1.0 90. 5 6.1 15,513
15134 (202046 H 8 H) 12,217 39 10.9 199. 79 10. 5 93. 0 1.2 17,201
15241 (20204 7 H 7 H) 12, 154 38 A 0.2 200. 06 0.1 92.5 3.9 17, 106
15331 (20204E 8 H 7 H) 12, 367 26 2.0 203. 87 1.9 94.9 4.6 17, 081
154151 (202049 H 7 H) 12, 449 33 0.9 205. 20 0.7 93.7 3.3 17,148
1551 (20204104 7 A) 12, 051 50 A 2.8 199. 74 A 2.7 92.4 5.4 16, 554
1561 (2020511 H 9 A) 11,993 32 A 0.2 198. 56 A 0.6 92.4 3.9 16, 522
1573 (20204120 7 H) 12, 380 26 3.4 204. 16 2.8 94. 3 0.7 17, 027
1588 (20214E 1 H 7 H) 12, 309 36 A 0.3 202. 92 A 0.6 93.0 2.6 16, 644
1593 (20214E 2 7 8 [) 12, 546 31 2.2 208. 04 2.5 93.6 N4 4 16, 963
1604 (202143 A 8 H) 12, 335 28 A 1.5 205. 31 A 1.3 93.7 3.8 16, 629
1614 (202144 A 7 H) 12,512 31 1.7 209. 12 1.9 90. 5 5.9 16, 904
1623 (20214 5 A 7 H) 12, 599 44 1.0 211.23 1.0 92. 6 8.5 9, 320
16331 (20214E6 H 7 H) 12, 730 31 1.3 213.99 1.3 91.8 8.3 9, 375

sk SEHEAITAR OO B T8 I 23 BL AR

*é77w4\i?ﬂ“f7f/hfﬁmﬁkniﬁYUT\

MERFEALER ) MR e ) (XFEIREZTM L TR0 £7,

KAEF I E VTR R —FE 0 R TLER,

kN Fv—7 (=
(EMBI) Global (US$-~_—2R) %% &0z,

e GETES

*JPENAH Y s =TT
LLCAAR L TWD, =v—Y 7 -

(HAT) J. P. M

=y bR R ATy R S u—r3 )L (MR —2R) ) X, JP Morgan Emerging Market Bond Index
BOWTHBRHE L= b 0T, 2ok, BT H - T, EMEMAE~O B A B8 LT, =3Bl B Oz
PRV — b G E S RME) TR L TRY £9, @EREZ100& LTHREEL TVET, )

=Xy bR R AT v A Za—s3L (JPMorgan Emerging Market Bond Index (EMBI) Global) X, J.P.Morgan Securities
=y MEEMRL LicA VT v 7 ATH Y ZOE S X OMBOMERIZFREIRE L E T,

JPEAH Y « 2~ =TT -
Bl

organ Securities LLC, 7 /L—A/X—7"
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OB EpEith DEAEMEE & HRFDHERS

S— A T F W@~ > 7 - = IR FE 7
v £ R | - L | 1= 1=

T S SR B % & B % E|M A KRk K E

0B ] % % % %

20204F12H 7 H 12, 380 — 204. 16 — 94.3 0.7

#1584 12H K 12, 444 0.5 205. 05 0.4 92.8 2.3
ERES)

20211 H7H 12, 345 A0.3 202.92 A0.6 93.0 2.6
VI

202141 H 7 H 12,309 - 202.92 - 93.0 2.6

#1594 1HK 12,373 0.5 204. 97 1.0 93.5 A 5.1
CINES

202142 4 8 H 12, 577 2.2 208. 04 2.5 93.6 A 4.4
@

2021%F2 A 8 H 12, 546 — 208. 04 — 93.6 A 4.4

#1604 2HARK 12,275 N2.2 203. 61 A2.1 94. 4 A 5.8
CRES)

202143 H 8 H 12, 363 AL.5 205. 31 AL.3 93.7 3.8
VI

202143 H 8 H 12,335 - 205. 31 - 93.7 3.8

#1613 3 AR 12,536 1.6 208. 83 1.7 90.0 6.0
CES

20214E4 4 7 H 12, 543 1.7 209. 12 1.9 90.5 5.9
o

202144 A 7H 12,512 — 209.12 — 90.5 5.9

#1624 EES 12,553 0.3 209. 52 0.2 92.3 8.6
CRES)

202145 H 7 H 12, 643 1.0 211.23 1.0 92.6 8.5
VI

202145 H 7 H 12,599 - 211.23 - 92.6 8.5

#1634 5 AR 12, 750 1.2 213.81 1.2 91.0 10. 4
WA

202146 4 7 H 12, 761 1.3 213.99 1.3 91.8 8.3

* HIRAEEG AR 2 0 Bl e 7, ISTERIIH g T,
Y77 FE~P—T7 7 REMAANETOT, MEERMAALE], (TREMILE) TRELFLEHRL TR £,
KREFHEITE VR TR —FE 0 TR,

OHEpHh DERIEB & SRDEMGE

[(EEMEDHE]
HEMBOETLEBHERT, KEORIEAEMFOCERARHOBEENSREORYPERALE LI R EICK Y HBEEFTIHNATE
Li=C &0, REBFORBREGEMEFRROBMI PCREOSIEERGFEEEERE L. ABEIAT - KL LGS EBRETLL,

LERPOEEMBEORERL+4.5% (DEEEBRELTHE) QY AVFI—HD+4.8%%0.3R( >V FFEIYEL, THE
BEQERAIE [(BHIT—CUJEHIF—T7 2 F] 20T, ERERSCHRERN TS RIEALEZ—FT, TOMERNTA F I
HELI-CLBETLT,

[E ] . )

IERENRTHS [BNI-—CUTRHFIT—T 70 F] REAHFESMIHEAANEL, REBANEETEECOVTE, %
BAyDEABVERATLLE,

[BHII—CUJEHEIF—T77 2 F] OERICOVTIE, FERENRTHLIHNBEORF ., BITHE. tRORITT LEHERM
ICHAFANFE LI, BRITEAFSO, AV FRIT, YOOTFIET, b, PS5 TEREERGEICEITREL., BRAISRICERL
EREETEOELT,

[2E£]

WHAEEICDEE L TIE, BAFRBFEA—R(Z, 1 OH7Y 158436/, 5150831, 51608128, F161H131M. F162844M,
Eﬁ;g%ﬁgg%g? LELE, 8. BREOERICOVTIE, HISHRERTY. TABD ERA—DERETEVET,

SR

IE?&‘E;@%;%% [BHHNIR—C U IEHIY—T7 2 ] RETHEEMICHAANET . REHEANERTEECOVTE. AE
ANy DIRITHRVWER A,

(BRI -—CUJEEYT—T7 2 F] OERIZOVTIE, IERENZTHLIHREDOKE, BIFHE. ARORITI HEAHFERM
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. ! FANR TR 5 ER
M %
oV IR~ —T7 7 K 9, 265, 772 98.5
a—)L - m—E 20l 138, 856 1.5
PGS REM e 9, 404, 628 100. 0
k BHAO BNLAG IZE 0 $5C,
) FH =D SR~ —T 7 v RIZBWT, BI63HIERICRIT DM CTHUEFE (11,496, 149TH) OFEEFEMEREE (11,807,619

TFHM) Cxtd 5 HsRI%97. 4% T,
SMERETEPEIL, BB 163K DRI 2 40 03 E 0 ki & BB A5 72 BAR S O AhE I L v IR

FLicbnTT,

12Kk Rv=109. 5711,

1hvayz

=12. 6444, 10—m=133. 32, 1L—7 =150, LLET7=0.0077H, 17 A B F V=1 15491, 1A ¥ 22Y=5 4914/, 1L 7 /L
=21.6965[, 1= @ 7 2/=0.030341[, 1Y /1=28.5101F9, 17 > F=8. 15[,
P2 — N & P 2
OE&E. . tARUVEEMIEBDIKR
15 A A 158K #1598 #1601 EAGIEIES B16231K #1638
- 20214 1 A 7 ABFE[20214F 2 A 8 ABITE|20214F 3 A 8 ABIFE|20214F 4 A 7 ABIFE[20214E 5 A 7 ABIFE|20214E 6 A 7 A BIfE
A A A A A A
AN BE 16, 705, 560, 546 17,017, 639, 829 16, 677, 467, 262 16, 958, 081, 472 9,361,178, 885 9,404, 628, 068
gL e b — 169, 630, 752 173, 168, 297 181, 163, 812 154, 955, 196 92, 372, 499 98, 455, 794
Bty J ke f-77 FEHEE) | 16,466,229,794 | 16,773,371,532 | 16,427,903,450 | 16,718,426,276 | 9,228,006,386 | 9,265, 772, 274
HRILAA: 69, 700, 000 71, 100, 000 68, 400, 000 84, 700, 000 40, 800, 000 40, 400, 000
B &fE 60, 923, 041 54,053, 165 48,390, 970 53, 328, 340 41,023, 983 29, 406, 796
FRALULEE Sy il 4 48, 678, 840 41,916, 154 37,748, 144 41,883,077 32, 550, 188 22, 830, 384
FRANERI 4 382, 075 - - - - -
ENERE ] 11, 830, 482 12, 104, 683 10, 614, 463 11, 414, 772 8,451, 225 6, 558, 834
FALFILE 105 58 67 61 43 100
Z DAL A 31,539 32,270 28, 296 30, 430 22, 527 17, 478
© %ﬁﬁf’%ﬁ (A—B) 16,644, 637,505 | 16,963,586, 664 | 16,629, 076,292 | 16,904,753, 132 | 9,320, 154,902 | 9,375, 221,272
13,521,900,000 | 13,521,340,000 | 13,481,480,000 | 13,510,670,000 | 7,397,770,000 | 7,364, 640,000
/Kﬁ;ﬁﬁ'%ﬂ;?ﬂﬁé 3,122, 737,505 3, 442, 246, 664 3, 147, 596, 292 3,394,083,132 | 1,922,384,902 | 2,010,581, 272
(D) =IEHLOZK 1,352,190 1,352,134 1,348, 1480 1,351,067 739, 7770 736, 4640
108 Y E¥EMEE(C/D) 12, 3091 12, 546M 12, 335M 12,512 12, 599 12, 730H

(V) 3515841 i o A4 1313, 754, 210, 000 F | %158~163ﬁ3]'43 BN FR AE JC A 4H 13267, 560, 000 | &5 158 ~ 163 1]
6,657, 130, 000F, 1 H%47= 0 i pEgaIx, 951581112, 309, #51591112, 546, 51601112, 335, #1613112, 512/,
#1638112, 73019 T,

(78) #E{5 M E OEH OFRKIAR D DHER O T % Z7t T 5 412

TP —=T 7 F)
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E 5 E A, XA%E38, 452, 819,
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OEFEDIKR
#1584 #1594 #1604 #1614 #1624 #1634
=" H 20204121 8 P~ [20214: 1 H 8 F~ 202142 H 9 F~ [20214£ 3 H 9 F~ 202144 H 8 F~ 202145 H 8 A~
2021461 7 H |20214E2 H 8 H |20214E3H 8 H  [20214E4 A 7H |20214E5 H 7H 2021466 H7H
=] =] =] =] =] =]
(A) BEHEINEE A 3,649 A 2,414 A 2,990 A 2,351 A 1,513 A 2,147
AL A 3,649 A 2,414 A 2,990 A 2,351 A 1,513 A 2,147
(B) HiMFEHFTEER A 35,503,618 372, 844, 655 A 235,663,575 292,794, 453 87,948,590 125,736, 153
FEHE A 1,068, 616 373, 187, 896 2,546, 737 292,922, 826 105, 436, 204 126, 566, 428
FEEH A 36,572,234 A 343,241 A 238,210,312 A 128,373 A 17,487,614 A 830,275
(C) 1EFt#RmNE A 11,862,021 A 12,136,953 A 10,642,759 A 11,445,202 A 8,473,752 A 6,576,312
(D) ZLHAEHE(A+B+C) A 47,369,288 360, 705, 288 A 246,309, 324 281, 346, 900 19,473,325 119,157, 694
(B) mififgdiass 1,198,825, 080 1,005, 670, 747 1,403, 693, 297 1,118,599, 630 759, 312, 365 798, 440, 929
F) EBmEEEEES 2,019, 960, 553 2,027,786, 783 2,027,960, 463 2,036,019, 679 1,116, 149, 400 1,115,813,033
((REE 2 EEY ) (1 5,276,766,513) | ( 5294,235,067) | ( 5291,815,028) | ( 5,311,652,842) | ( 2,911,089,102) | ( 2 906,243, 701)
[CA=gic b ) (A\3,256,805,960) | (A\3,266,448,284) | (A3,263,854,565) | (AS3,275,633,163) | (Al,794,939,702) | (Al,790,430,668)
@ F(D+E+F) 3,171,416, 345 3,484,162, 818 3,185, 344, 436 3,435, 966, 209 1,954,935, 090 2,033,411, 656
H) IEHEE A 48,678,840 A 41,916, 154 A 37,748,144 A 41,883,077 A 32,550,188 A 22,830,384
REABHBEL (G+H) 3,122,731, 505 3,442, 246, 664 3, 147,596, 292 3,394,083, 132 1,922, 384,902 2,010,581,272
BIMEREERE S 2,019, 960, 553 2,027,786, 783 2,027, 960, 463 2,036,019, 679 1, 116, 149, 400 1, 115,813,033
((REE 2R 0)) (1 5,276,768,043) | ( 5294,396,543) | ( 5,291,976,052) | ( 5,311,734,770) | ( 2,911,208,283) | ( 2 906,308, 489)
(5 B HARAH M %8H) (A\3,256,807,490) | (A3,266,609,760) | (A3,264,015,589) | (AS3,275,715,091) | (Al,795,058,883) | (Al,790,495,456)
Syl HERFE NI 4 2,639, 893, 866 2,638, 044, 379 2,624,379, 108 2,634,912, 699 1,463, 344, 024 1,457, 225,701
FEBHE AR 4 A\1,537, 116,914 A1, 223,584, 498 A1,504, 743, 279 A1, 276,849, 246 A 657,108,522 A 562,457, 462

*AEORBLO T B) FMEEHFFTRBBHITKYROFMAZIC LD bDEFHET,
kARG ORBLO T T (C) 15 TR E | I LS FEMBNI T D W BB LA E D CER LTV ET,
KHEORBLO P T (F)BIMEREZRBE L H 50T, FEREOBIMBEDE, BMREZ LIoMfigi» b Az 2E LW 2\ VW ET,

OB

RUFBEIZSVFEHA,
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QLR mEREE

FERENRTHAIFEEES GEEOBMF. BIFEE. 1 LJIREORTT 5E%) 25MIClAAN. X FLEBTHERESD
i, RhBEEECHEEBHICILEREETHEVEL

FFEEEHFOBREICHoTIE. T7UFAVELIXGHPEI2—-BERONY 2 T—23 00, TOZHLSHIZEDE, ERIE
. BASARESEZREL. R— 7+ VA OBEETLHRVEL.
-E?Fm%$>:~4>F$>7‘ﬁ7§7587~F»:~737EEEEﬂﬁEEIEE§L‘E%ﬁﬂtﬁ%bt&ﬁ&ﬁ@ui
Lt=o

- BRI, BEREAIE24, 973N D LR EAR27, 084M &Y E LT=,

- BEMIBBOBERIT+8.5% LY, RUFT—4 (PELAY - IT—S05 - 7=y b -ROF-AVTvsR-50—1)L (B
BEA—R) ) O+7.1%%1.4R4 v FERYFE Lz, THERE. BRERCENRS . BEEIN TS RIERALIZIERETL,

OSHOEASH

- FEEESHETERERRE L, BKEDA VALT A DOREMERICMA, FvEXLTA O DOEFEBELET.

FFEEBEHEAOBREICHIZOTRE, T7 o FAVELARHPEI 2 — - BRO/NY 2T 3 5. TOZALSMICEDE, B
o, ERBMEEZFEREL. R—bI4+ VT OBELZTRVES,

(kR Fv—7 (SJPENTY s v —D 0T ==y b e R R e AT w7 & Za—L (H#E~_—2) ) |, JP Morgan Emerging Market Bond Index|
(EMBI) Global (US§~N—2) &b &12, % NCHIRFL L7 b 0T, Ak, BEEICH > T, EIEMAE~OMME B8 LT, E3AHH OB E
EEALAOK VAR L— b GIEET ARG TR L TEY £,

*JPENAN Y s =TT =y ko KeAfrF v A« Zm—s3L (JP Morgan Emerging Market Bond Index (EMBI) Global) %, J.P.Morgan Securities
LLCRARLTWND, =v =D « v —0ry MEEARRE LIcA v 7 v 7 ATHY | ZOF(EHER L OSIMERIZ RN E L £,

(A1) J.P.Morgan Securities LLC, 7' /L— /38—
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(a) 52 B & 5t F % # 1 0. 004 (a) TR HERETHRE = Hh O 78 W Z AL FHOL -+ Wb O SEH) = 2480 18K
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OFERUVEGIDIKR (202046 59 B~202146 A 7 A)
AR
= fF #H 5t fF #H
Tk Fv Tk Fv
TAUH EsliEwe S 49, 343 100, 430
( 2,231)
i (RS — 376
( 5) ( 244)
LIRS 2,276 5, 087
( 550)
R (BEEAERE AL 20, 278 35, 082
( 860)
o—n Fz—n Ta—n
AX YR R (REEAEREED) — 247
e ik (BEEAERYED) 468 478
4 AV RRTT MRS 123 120
A ¥ EfE S 339 313
N Y — E R 1,026 1, 500
Ery 3 EERES 1, 068 1,349
Fa=UT Rk R — 265
a— b URT—)V | EEGE 1,022 2, 169
TNNHY)T l1apﬁﬁ 420 397
N—<=7 2,231 1, 885
a7 FT DE# 2,283 2,471
‘LT ltapmﬁ 1, 767 3,012
Z DAl EE RS 876 982
Fr—7 Fr—7
EH |mev7 [EE RS 215, 151 228, 787
FreT TAeT
AL KXV T FRERE SR 13, 462, 647 20, 044, 950
FL7rn FL 7L
AR EfE RS 5,623 3, 854
( 2, 505)
TFF U FF Uy
FU [EfE RS 879, 883 549, 587
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Faorevry Tamg 7Y
SR Bl 4, 836, 750 4, 080, 269
T T
~)L— EE RS 3, 414 2,632
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S EVE] ENE] EVE] EVE]
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* HALAII 0 0 $5C,
FIEORGAIT, FAR REAOET 2120 TIREA) OMBEBRFE IS OMEC KV S L7 @8O A5 T,

OMERFZA L DEEIIRRE (20204 6 59 B~20214 6 § 7 A)

. FIZRIEA & DEERR

i | AMEE Smmma B RS SomEmms| D
& OEG R B A EDOFFIRID C

Epile Epil % Epile Epile %

2R E A I | 27,981 421 1.5 37, 330 421 1.1
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BHIT—CUJE% 77 2 FFD GEREBEIRERER)
(2021% 6 A 7 B&R#E)

. NEAHE

(A) SHE OMERE) At FEIRR

X o P E il % . AR ? t)BBirgL‘jI; _ ﬁfﬁ%‘ﬁnﬁsu%ﬁ)\tt% _
SME RS FRE LA BN R saEpl | 24ERIE | 2 4R
T2k kv TX v T % % % % %
TAUA 101, 321 89, 574 9, 814, 699 85.0 63.0 70.0 11.7 3.3
a—n Fa—n Fa—n
A XY R 200 206 27,539 0.2 0.2 — 0.2 —
NUH Y — 395 417 55, 673 0.5 - 0.5 - -
N— =T 645 677 90, 377 0.8 - 0.8 - -
VA=V ave 2, 420 2, 486 331, 507 2.9 — 2.9 — —
Z 0 1,525 1,573 209, 727 1.8 1.8 0.4 0.7 0.7
Fr—7n TL—7n
= 14, 230 14, 457 21, 686 0.2 - - 0.2 -
Frer Frer
A4 RRTT 2,700, 000 2,877,997 22, 160 0.2 — — 0.2 —
TFAFaXy | FAXay
AF = 44, 000 12, 298 67,533 0.6 — 0.6 — —
TFLr 7 T
7T 161 1,756 38, 110 0.3 — — — 0.3
Tapy 7Y | Taprery
= 642, 300 666, 681 20, 227 0.2 — — — 0.2
Ty T
A L— 675 733 20, 904 0.2 — — 0.2 —
a it — — 10, 720, 147 92.9 65.0 75.2 13.1 4.6
Sk FREHARBRIL, WK O 2 203 E O %% 15 72 HAG O L 0 EHRE L b 0T,
KAHALERIE, MEPFEREEIC T B MO EI G,
K ARHHD Wﬁﬂ?ﬁ Y T,
*EHIC OV TITBRRESRIRE 1 EE | iR FRStEL V7T =22 AFLTVET,
KSEPTB— L e LT T AT g =R e f URAL =X e =R T v FICE DT ERAL T ET, B, MR

14.8% &Y £7,
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(B) ShE (OMERE) SthfE SEIBRR
| # K
# ] " CLA -
R AEH A NEReE | RERGAE fEER A
TAIN % Tx Bv Tx b M

[Ef&RE% | ABU DHABI GOVT INT’ L 3.125 655 648 71,003 | 2049/9 /30
ABU DHABI GOVT INT’ L 3.875 335 376 41,265 | 2050/4/16
ARAB REPUBLIC OF EGYPT 7.0529 250 262 28,713 | 2032/1/15
ARAB REPUBLIC OF EGYPT 8.5 350 374 40,993 | 2047/1/31
ARAB REPUBLIC OF EGYPT 7.903 455 463 50, 767 | 2048/ 2 /21
ARAB REPUBLIC OF EGYPT 8. 7002 305 330 36, 167 | 2049/3/1
ARAB REPUBLIC OF EGYPT 8.875 370 408 44,793 | 2050/ 5 /29
ARAB REPUBLIC OF EGYPT 7.5 290 280 30,717 | 2061/2/16
BOLIVARIAN REP OF VZLA — 1,230 129 14,150 | 2023/5/7
BOLIVARIAN REP OF VZLA - 855 89 9,836 | 2024/10/13
BOLIVARIAN REP OF VZLA - 2,370 248 27,266 | 2028/5/7
COSTA RICA GOVERNMENT 6.125 440 471 51,612 | 2031/2/19
DOMINICAN REPUBLIC 5.95 270 306 33,578 | 2027/1/25
DOMINICAN REPUBLIC 4.875 375 389 42,691 2032/ 9 /23
DOMINICAN REPUBLIC 5.3 390 394 43,202 | 2041/1/21
DOMINICAN REPUBLIC 7.45 290 351 38,567 | 2044/ 4 /30
DOMINICAN REPUBLIC 6.85 322 367 40,265 | 2045/1 /27
DOMINICAN REPUBLIC 6.4 670 726 79,651 | 2049/6/5
DUBAT GOVT INT'L BONDS 3.9 855 790 86,623 | 2050/9/9
EL SALVADOR GLOBAL 7.65 85 86 9,482 | 2035/6/15
FED REPUBLIC OF BRAZIL 3.875 305 310 33,985 | 2030/6/12
FED REPUBLIC OF BRAZIL 4.75 295 286 31,393 | 2050/1/14
FEDERAL REP OF ETHIOPTA 6. 625 425 394 43,200 | 2024/12/11
GABONESE REPUBLIC 6.95 250 271 29,761 | 2025/6/16
GOVT OF BERMUDA 4.75 270 313 34,336 | 2029/2/15
HONDURAS GOVERNMENT 5.625 215 225 24,735 | 2030/6 /24
ISLAMIC REP OF PAKISTAN 6.0 200 205 22,468 | 2026/4/8
ISLAMIC REP OF PAKISTAN 6.875 400 421 46,155 | 2027/12/5
ISLAMIC REP OF PAKISTAN 7.375 200 210 23,011 | 2031/4/8
IVORY COAST 6.125 1, 305 1,397 163,098 | 2033/6 /15
KINGDOM OF BAHRAIN 7.5 320 339 37,172 | 2047/9/20
KINGDOM OF JORDAN 4.95 505 526 57,721 | 2025/7/7
KINGDOM OF JORDAN 7.375 545 580 63,555 | 2047/10/10
KINGDOM OF MOROCCO 5.5 390 440 48,306 | 2042/12/11
MONGOLTA 5.125 200 208 22,812 | 2022/12/5
MONGOLIA INTL BOND 5.625 200 210 23,084 | 2023/5/1
OMAN GOV INTERNTL BOND 6.5 300 291 31,944 | 2047/3/8
OMAN GOV INTERNTL BOND 6.75 475 468 51,353 | 2048/1/17
OMAN GOV INTERNTL BOND 7.0 425 429 47,050 | 2051/1/25
PANAMA NOTAS DEL TESORO 3.75 765 828 90,792 | 2026/4/17
PERUSAHAAN PENERBIT SBSN 4.15 430 481 52,796 | 2027/3/29
REPUBLIC OF ANGOLA 8.0 580 597 65,425 | 2029/11/26
REPUBLIC OF ANGOLA 9. 375 400 417 45,769 | 2048/5/8
REPUBLIC OF ARGENTINA 1.0 269 107 11,744 | 2029/7/9
REPUBLIC OF ARGENTINA 0.125 1,454 547 60,036 | 2030/7/9
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{5 A& REPUBLIC OF ARGENTINA 0.125 1, 140 382 41, 875 2035/ 7/9
REPUBLIC OF ARGENTINA 0.125 581 230 25, 230 2038/1/9
REPUBLIC OF ARGENTINA 0.125 1, 665 620 67,951 2041/ 7/9
REPUBLIC OF ARMENIA 3.6 355 329 36, 106 2031/2/2
REPUBLIC OF AZERBAIJAN 4. 75 310 337 37,018 2024/ 3 /18
REPUBLIC OF AZERBAIJAN 3.5 555 568 62, 270 2032/9/1
REPUBLIC OF COLOMBIA 3.25 450 440 48, 229 2032/ 4 /22
REPUBLIC OF COLOMBIA 5.0 475 499 54, 752 2045/ 6 /15
REPUBLIC OF ECUADOR — 197 111 12,173 2030/ 7 /31
REPUBLIC OF ECUADOR 0.5 828 586 64, 259 2035/ 7 /31
REPUBLIC OF ECUADOR 0.5 777 497 54, 555 2040/ 7 /31
REPUBLIC OF EL SALVADOR 5.875 160 160 17,531 2025/ 1 /30
REPUBLIC OF EL SALVADOR 6. 375 20 19 2,174 2027/1/18
REPUBLIC OF EL SALVADOR 7.1246 215 205 22,497 2050/ 1 /20
REPUBLIC OF GABON 6. 625 650 652 71,533 2031/2/6
REPUBLIC OF GHANA 7.75 385 399 43,723 2029/4/7
REPUBLIC OF GHANA 7.625 760 782 85, 683 2029/5/16
REPUBLIC OF GHANA 8.627 200 196 21,578 2049/ 6 /16
REPUBLIC OF INDONESTA 4. 75 957 1,098 120, 353 2026/1/8
REPUBLIC OF INDONESTA 4. 35 610 691 75, 817 2027/1/8
REPUBLIC OF INDONESTA 4. 75 200 234 25, 686 2029/ 2 /11
REPUBLIC OF INDONESTA 4.625 930 1, 050 115, 115 2043/ 4 /15
REPUBLIC OF PANAMA 3.16 435 457 50, 126 2030/ 1 /23
REPUBLIC OF PANAMA 4.5 515 572 62, 750 2056/4 /1
REPUBLIC OF PARAGUAY 4.625 635 672 73, 682 2023/1/25
REPUBLIC OF PERU 2.783 245 247 27,079 2031/1/23
REPUBLIC OF PERU 3.55 245 243 26, 639 2051/ 3 /10
REPUBLIC OF PHILIPPINES 3.95 250 273 29, 928 2040/ 1 /20
REPUBLIC OF SENEGAL 6. 25 225 251 27, 541 2024/ 7 /30
REPUBLIC OF SENEGAL 6. 25 330 349 38, 316 2033/5/23
REPUBLIC OF SENEGAL 6.75 580 592 64, 936 2048/ 3 /13
REPUBLIC OF SERBIA 2.125 2, 165 2,026 222,016 2030/12/ 1
REPUBLIC OF SRI LANKA 6. 85 455 345 37, 889 2024/ 3 /14
REPUBLIC OF SRI LANKA 6. 85 200 148 16, 271 2025/11/ 3
REPUBLIC OF SRI LANKA 6.75 200 139 15, 230 2028/ 4 /18
REPUBLIC OF TURKEY 4. 75 360 351 38, 543 2026/ 1 /26
REPUBLIC OF TURKEY 4. 875 1,010 982 107,613 2026/10/ 9
REPUBLIC OF TURKEY 5.125 1, 195 1, 147 125, 695 2028/ 2 /17
REPUBLIC OF TURKEY 5.95 285 275 30, 133 2031/1/15
REPUBLIC OF TURKEY 5. 875 325 310 34, 062 2031/ 6 /26
REPUBLIC OF TURKEY 5.75 1,275 1, 062 116, 454 2047/ 5 /11
REPUBLIC OF VENEZUELA — 1, 325 139 15, 243 2038/ 3 /31
ROMANTA 6.125 138 185 20, 307 2044/ 1 /22
ROMANTA 5.125 1, 766 2,104 230, 549 2048/ 6 /15
RUSSTAN FEDERATION 4.75 1, 000 1,134 124, 358 2026/ 5 /27
RUSSIAN FEDERATION 4. 375 1, 000 1,125 123, 307 2029/ 3 /21
RUSSIAN FEDERATION 5.1 1, 400 1, 656 181, 485 2035/ 3 /28
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[EfFZES%: | SAUDI INTERNATIONAL BOND 3.25 325 352 38,587 | 2026/10/26
SAUDI INTERNATIONAL BOND 3.625 415 458 50,239 | 2028/3/4

SAUDI INTERNATIONAL BOND 4.375 400 462 50,673 | 2029/4 /16

SAUDI INTERNATIONAL BOND 2.75 300 304 33,334 | 2032/2/3

SAUDI INTERNATIONAL BOND 2.25 230 220 24,159 | 2033/2/2

SAUDI INTERNATIONAL BOND 4.5 200 227 24,948 | 2046/10/26

SAUDI INTERNATIONAL BOND 3.45 737 707 77,491 | 2061/2/2

STATE OF QATAR 4.5 335 395 43,350 | 2028/4 /23

STATE OF QATAR 5.103 675 870 95,377 | 2048/4 /23

STATE OF QATAR 4.817 200 250 27,421 | 2049/ 3/14

STATE OF QATAR 4.4 350 410 44,991 | 2050/4/16

THIRD PKSTAN INTL SUKUK 5.5 713 720 78,940 | 2021/10/13

UKRAINE GOVERNMENT 7.75 390 435 47,667 | 2027/9/1

UKRAINE GOVERNMENT 6.876 200 208 22,872 | 2029/5/21

UKRAINE GOVERNMENT 7.375 201 213 23,438 | 2032/9/25

UKRAINE GOVERNMENT 7.253 1,105 1,164 127,634 | 2033/3/15

UKRAINE GOVERNMENT REGS 7.75 330 348 38,186 | 2022/9/1

UKRAINE GOVERNMENT REGS 7.75 688 765 83,902 | 2026/9/1

UNITED MEXICAN STATES 3.25 475 491 53,834 | 2030/4/16

UNITED MEXICAN STATES 4.75 895 1,022 112,039 | 2032/4 /27

UNITED MEXICAN STATES 4.28 825 858 94,105 | 2041/8/14

UNITED MEXICAN STATES 4.6 400 426 46,731 | 2046/1/23

UNITED MEXICAN STATES 4.5 1,412 1, 490 163,271 | 2050/1/31

UNITED MEXICAN STATES 5.0 200 224 24,565 | 2051/ 4 /27

HiJ5f#EE% | PROVINCIA DE CORDOBA 3.0 155 112 12,299 | 2025/12/10
HBkfES | BANQUE CENT DE TUNISIE 5.75 570 540 59, 181 | 2025/1 /30
(K< 4% | COMISTON FEDERAL DE ELEC 3.348 385 382 41,933 | 2031/2/9
FIN DEPT GOVT SHARJAH 4.375 500 481 52,753 | 2051/ 3/10

PETRONAS CAPITAL LTD 3.404 220 215 23,634 | 2061/4 /28

PT PERTAMINA (PERSERO) 4.175 400 399 43,806 | 2050/ 1 /21

W% | AEROPUERTO INTL TOCUMEN 6.0 212 227 24,961 | 2048/11/18
(4BBEEMES) | ATA GROUP LTD 3.2 255 257 28,185 | 2040/ 9/16
AZURE POWER ENERGY LTD 5.5 200 203 22,348 | 2022/11/3

BANCO DE CREDITO DEL PER 3.125 385 376 41,203 | 2030/7/1

BANCO DO BRASIL 4.75 205 221 24,286 | 2024/ 3/20

BANCO DO BRASIL (CAYMAN) 4.625 260 279 30,639 | 2025/1/15
BANCOLOMBTA SA 3.0 520 533 58,472 | 2025/ 1 /29

BANK LEUMI LE-ISRAEL 3.275 200 206 22,627 | 2031/1/29

BHARTT ATRTEL INTERNATIO 5.35 245 270 29,653 | 2024/ 5 /20

BIOCEANICO SOVEREIGN — 272 199 21,913 | 2034/6/5

BOC AVIATION USA CORP 1. 625 200 201 22,103 | 2024/ 4 /29

BRASKEM NETHERLANDS 5.875 200 215 23,623 | 2050/1/31

BRF SA 4.875 340 355 38,986 | 2030/ 1 /24

CDBL FUNDING TWO 2.0 225 223 24,515 | 2026/3/4

CELULOSA ARAUCO CONSTITU 4.2 200 216 23,731 | 2030/ 1/29

CENTRAIS ELETRICAS BRASI 4.625 275 283 31,045 | 2030/2/4

CIFT HOLDINGS GROUP 4.375 200 197 21,633 | 2027/4/12
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W2 | COUNTRY GARDEN HLDGS 2.7 230 227 24,910 2026/ 7 /12
(GUREENES) | EMPRESA NACIONAL DEL PET 5.25 270 297 32,561 2029/11/ 6
EMPRESA NACIONAL DEL PET 4.5 210 205 22, 567 2047/ 9 /14
ENERGEAN ISRAEL FINANCE 4. 875 200 206 22, 598 2026/ 3 /30
ENGIE ENERGIA CHILE SA 4.5 200 219 24,072 2025/ 1 /29
GALAXY PIPELINE ASSETS 1.75 220 222 24, 357 2027/ 9 /30
GALAXY PIPELINE ASSETS 2.625 305 299 32, 782 2036/ 3 /31
GALAXY PIPELINE ASSETS 3.25 220 216 23,774 2040/ 9 /30
GREENKO DUTCH BV 3.85 210 214 23,551 2026/ 3 /29
GTLK EUROPE CAPITAL DAC 4.8 425 447 49,012 2028/ 2 /26
HUARONG FINANCE 2019 3.75 280 209 22,933 2024/ 5 /29
IND & COMM BK OF CHINA 4. 875 200 224 24, 620 2025/ 9 /21
INTERNATIONAL BANK OF AZ 3.5 290 289 31, 695 2024/9/1
INVERSIONES CMPC SA 3.85 210 224 24, 562 2030/ 1/13
ISRAEL ELECTRIC CORP LTD 5.0 570 639 70,018 2024/11/12
ISRAEL ELECTRIC CORP LTD 4. 25 665 739 81, 026 2028/ 8 /14
TTAU UNIBANCO HLDG SA/KY 2.9 400 410 44,924 2023/ 1 /24
KONDOR FINANCE PLC (NAK) 7.375 390 400 43, 854 2022/ 7 /19
LEVIATHAN BOND LTD 6.125 95 104 11, 491 2025/ 6 /30
LEVIATHAN BOND LTD 6.75 200 226 24, 804 2030/ 6 /30
MEITUAN 3.05 400 390 42,791 2030/10/28
MEXICO CITY ARPT TRUST 4.25 325 351 38, 494 2026/10/31
MILLICOM INTL CELLULAR 6.25 216 238 26, 084 2029/ 3 /25
MINEJESA CAPITAL BV 5.625 250 258 28, 344 2037/ 8 /10
MINERVA LUXEMBOURG SA 5. 875 200 213 23,371 2028/1 /19
MIZRAHI TEFAHOT BANK LTD 3.077 280 284 31,178 2031/4/7
MONG DUONG FIN HLDGS BV 5.125 250 249 27, 289 2029/5/7
NATIONAL CENTRAL COOLING 2.5 215 214 23, 456 2027/10/21
OFFICE CHERIFIEN DES PHO 5.625 325 355 38,929 2024/ 4 /25
OFFICE CHERIFIEN DES PHO 4.5 305 327 35,871 2025/10/22
OOREDOO INTL FINANCE 2.625 310 312 34, 262 2031/4/8
PEMEX PROJ FDG MASTER TR 6. 625 10 9 1,023 2038/ 6 /15
PERUSAHAAN LISTRIK NEGAR 4.125 460 497 54, 509 2027/5/15
PERUSAHAAN LISTRIK NEGAR 6. 15 430 527 57,763 2048/ 5 /21
PETROBRAS GLOBAL FINANCE 6.9 90 106 11, 648 2049/ 3 /19
PETROBRAS GLOBAL FINANCE 6.75 350 399 43,775 2050/ 6/ 3
PETROBRAS GLOBAL FINANCE 5.5 170 167 18, 333 2051/ 6 /10
PETROLEOS DE VENEZUELA S — 100 4 520 2021/11/17
PETROLEOS DE VENEZUELA S — 235 10 1,184 2024/ 5/16
PETROLEOS DE VENEZUELA S — 4, 005 180 19, 747 2026/11/15
PETROLEOS DE VENEZUELA S — 555 26 2, 888 2027/ 4 /12
PETROLEOS DE VENEZUELA S — 1, 430 66 7,246 2037/ 4 /12
PETROLEOS MEXICANOS 6.5 1, 100 1, 140 124, 920 2029/ 1 /23
PETROLEOS MEXICANOS 6. 84 590 615 67, 487 2030/ 1 /23
PETROLEOS MEXICANOS 5.95 715 703 77,056 2031/1/28
PETROLEOS MEXICANOS 6.75 1,222 1,093 119, 822 2047/ 9 /21
PETROLEOS MEXICANOS 7.69 1, 588 1, 548 169, 690 2050/ 1 /23
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LB % | POWER FINANCE CORP LTD 3.95 200 204 22,409 | 2030/ 4 /23
(AUBEENER) | PROSUS NV 4.027 280 268 29,445 | 2050/8/3
QNB FINANCE LTD 1.375 450 444 48,731 2026/ 1 /26
REDE D’ OR FINANCE SARL 4.5 300 304 33,339 | 2030/ 1 /22
RZD CAPITAL LIMITED (RZD 5.7 200 208 22,827 | 2022/4/5
SAUDI ARABIAN OIL CO 2.875 475 503 55,186 | 2024/4 /16
SAUDI ARABIAN OIL CO 3.5 905 984 107,895 | 2029/4 /16
SAUDT ARABIAN OIL CO 2.25 450 442 48,533 | 2030/11/24
SAUDI ARABIAN OIL CO 4.25 415 462 50,657 | 2039/4/16
SINOPEC GRP DEV 2018 2.95 355 366 40,198 | 2029/8/8
SINOPEC GRP DEV 2018 2.7 855 866 94,980 | 2030/5/13
STAR ENERGY CO ISSUE 4.85 210 231 25,391 | 2038/10/14
STATE GRID OVERSEAS INV 3.5 685 758 83,133 | 2027/5/4
STATE OIL CO OF THE AZER 6.95 335 418 45,809 | 2030/3/18
TELFON CELUAR DEL PARAGU 5. 875 200 211 23,146 | 2027/4/15
TENCENT HOLDINGS LTD 2.39 220 217 23,806 | 2030/6/3
TENCENT HOLDINGS LTD 3.925 200 213 23,426 | 2038/1/19
TERMOCANDELARIA POWER 7.875 231 246 26,972 | 2029/ 1 /30
TIMES CHINA HLDG LTD 5.75 275 267 29,331 | 2027/1/14
VALE OVERSEAS LIMITED 3.75 260 276 30,318 | 2030/7/8
VEON HOLDINGS BV 3.375 490 495 54,336 | 2027/11/25
YPF REGS 6.95 145 98 10,764 | 2027/ 7 /21
YPF SOCTEDAD ANONTMA 7.0 374 233 25,591 | 2047/12/15
/) it 9, 814, 699
o—n Ta—n Fa—n
AXY A KONDOR FINANCE PLC (NAK) 7.125 200 206 27,539 | 2024/7/19
NH Y — HUNGARY 1.75 395 417 55,673 | 2035/6/5
N—v=T ROMANTA 2.0 275 276 36,834 | 2032/1/28
ROMANTA 3.375 370 401 53,542 | 2038/2/8
s a7 F7T | EMEFES | CROATIA 1.125 1,020 1,044 139,236 | 2029/6/19
CROATIA 1.5 995 1,033 137,773 | 2031/6 /17
CROATIA 1.75 405 408 54,496 | 2041/3/4
Z Dt [Ef& 7% | NORTH MACEDONTA 3.975 610 613 81,814 | 2021/7/24
NORTH MACEDONIA 5. 625 155 170 22,692 | 2023/7/26
NORTH MACEDONTA 3.675 385 420 56,078 | 2026/6/3
NORTH MACEDONTA 1. 625 265 257 34,386 | 2028/3/10
REPUBLIC OF SENEGAL 5.375 110 110 14,755 | 2037/6/8
N 2t 714, 825
= TL—7 T—7
| EfiaE% [ RUSSTA GOVT BOND - OFZ 7.0 14, 230 14, 457 21,686 | 2023/8/16
2 it 21, 686
A RRTT TAEeT TiAEeT
ﬁw‘%ﬁ INTL FINANCE CORP 8.0 2,700, 000 2, 877,997 22,160 | 2023/10/9
(Br < Axmhli) e o ’
2 it 22, 160
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Moow | BB s o | e | e
A¥La TAFRYaARY | TAFYARY T
ﬁ%&fﬁﬁﬁ) INTL FINANCE CORP 44, 000 12,298 67, 533 2038/ 2 /22
N 2t 67,533
7T TLv7 TL7nv
[ 5% [ NOTA DO TESOURO NACTONAL 10.0 161 1,756 38,110 | 2023/1/1
7N &t 38,110
== Tapye7XY | Fapgrer~y
[ E{#aE% [ TITULOS DE TESORERTA 7.0 642, 300 666, 681 20,227 | 2022/5/4
/) it 20, 227
~L— T T
[ Eff5E% [ BONOS DE TESORERIA 5.2 675 733 20,904 | 2023/9/12
/N it 20, 904
& =t 10, 720, 147
fIRIEHSARIL, BIR ORI % DS E O BZ B IE 72 EARS OMEIC L FEmE L2 b 0T,
kI - FEAE O FALARIEITYI 0 5T,
| RMmEIOBRRIRRR
% i sl _ ud &
= = | e < #H
EWilE! Epk|
e I | TNOTE (2YEAR) 943 —
st TNOTE (5YEAR) 2, 498 —
TBOND 17 —
TNOTE (10YEAR) - 2,708
T-ULTRA 143 —
ULTRA (10YEAR) 79 -
k ARG T 0 5T,

*AES AT, BIRORHT 2 23 E O % H (5 72 FAR S O EIC

O EEAMEDEK

LB LI b DTT,

(2021%£ 6 B 7 HERTE)

% H _ B 1 x
¥ fif # 54 =5
TH %
INFTAE 10, 720, 147 90. 8
a—)L - m— % ZOM 1, 087, 472 9.2
PG5 e PERR A 11, 807, 619 100. 0

* RAHO HALARIIIEI D & T,

*CUHIRIZIS T DAMERCHIERE (11,496, 149T M) ORERFEMAERE (11,807, 619TM) (X9 % HRIT7. 4% TT,

*AMITRTEPEL, BIRORHE 2 D28 E O (R ST EARS O MPEl L

DI L2 b DT, K RL=109. 57M, 1 b=l F=12, 6444,

1=2—m1=133. 32/, b—7L=1.50H, ULET=0.0077H, 17 /LB F L XY=1. 1549/, 1 A ¥ aXY=5 4914H, 1L 7 /L=21.6965H,

1l B 7~XY=0.030341[, 1Y /1=28.5101[], 17 > R=8.15[,
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H El ER-EN TH El El )
M M
N BE 22,570,010, 121 W) FRHZINE 816, 199, 430
S m— 770, 555, 309 Z IR 812, 267, 512
INFEARE GTATARD) 10, 720, 147, 187 < DAL 3,986, 506
FAU AL 10, 902, 510, 298 SRR, A 54, 588
SR A, 120, 550, 870 (B) HMFHTEEE 564, 462, 655
L
ap JCEHRTH s s s
AR 11,358,315 © s%£WmEIS;mEHAS A 1,773,402
® aE 11,027, 475, 706 s 161, 282, 379
Aihe 10, 985, 175, 582 g l4H A 169, 055, 781
ARALfRAI A 42, 300, 000 0 BEpms A 3,722, 208
AALAIE 124 E) LHEHS(A+B+C+D) 1,369, 166, 475
A 4,261,735, 774 @) BIMEEEENS 569, 392, 483
YR 25 7, 280, 798, 641 H) fRy=E%e A 6,400, 606, 156
(D) SZMAEROK 4,261,735, 7740 (I) $H(E+F+G+H) 7,280, 798, 641
1 /0%y E#E(f4E(C/ D) 27,084/ REEBBRE (1) 7,280, 798, 641

(VE) #1 8 JC A 1% 7, 842, 685,001 1 . # Hf 38 I 3% & 7¢ A 41X
368,607, 5171, Hih—T A TAKEIL3, 949, 556, 7441, 1 0
M7= 0 W PEAEIT2. T0841] T,

(1) Y~P—7 7 REEEXGRE T HBEEEO S AR ITAK
B~ — D ZESR T 7 FED GEAR RIS G F M)

3,421, 124, 01211

) LT T LA — R 757, 815, 577H
CBR e — YU Z T 7 2 FFC GEARBEBIR G FHH)

82, 796, 185}

oMLt

kI ORI O F T (B) FiBFIHFEE B AL L 0NC0) £EEIFEE]
BERITHROFMERZIC LD b DEERET,

RO OT T (@) BIMEREBES L HDH0IL, FFEDEM
BOE DR, BINEREZ LT ligE b oA % 2 Lol W e 280 &
WNET,

W ORROT T H BUEBEE L HD0IE, PRV OEE,
TR BFRFMIRE A 72 Lo I\ e 22800 2 VDDV E T,

BUZBHEEISVEREA.
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92,889
2,099,274

232,079,177

15,034,629
63,979
405,951
3,815,527
506
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5,101,433
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<

S PERR AR

908,355,767
25,770,533,376



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

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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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

— 130 —



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

it R i WA e e
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
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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

SANTIELASNTND, LRI ErE LTRSS TS,
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