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1381 (20164 2 H22H) 10, 406 30 0.8 162. 60 1.2 98.5 1, 321
1394 (20164F 3 A 22H) 10, 655 30 2.7 166. 80 2.6 98.8 1,338
1404 (20164F 4 A20H) 10, 726 30 0.9 168. 82 1.2 99.0 1, 347
1413 (20164 5 H20H) 10, 713 30 0.2 169. 37 0.3 99.0 1,341
142 (20164 6 H20H) 10, 761 30 0.7 170. 98 1.0 98.7 1, 338
1438 (201647 H201) 10, 987 30 2.4 174. 97 2.3 99. 0 1, 366
14481 (20164F 8 A 22H) 11,079 30 1.1 177. 36 1.4 98.7 1,531
14581 (201649 A20H) 10, 945 30 A0.9 175. 57 A1.0 98.0 1,507
146181 (2016410 4 20H) 10, 953 30 0.3 176. 12 0.3 98.8 1, 483
14741 (2016411 H 21 H) 10, 638 30 N2.6 171. 47 N2.6 99. 2 1, 437
14841 (20164124 20H) 10, 637 30 0.3 171. 41 0. 0 98.8 1, 427
1498 (20174- 1 A20H) 10, 703 30 0.9 173. 61 1.3 98.9 1, 436
1504 (201742 A 20H) 10, 715 30 0.4 174. 26 0.4 97.8 1,203
151 (20174 3 H21H) 10, 681 30 AO0. 0 174. 22 AO0. 0 98.8 1, 199
1528 (20174 4 H201) 10, 772 30 1.1 176. 72 1.4 99. 2 1, 208
15341 (20174 5 A 22H) 10, 780 30 0.4 177.27 0.3 98. 1 1,378
15481 (201746 H20H) 10, 823 30 0.7 178.75 0.8 98.3 1, 458
1558 (201747 H20A) 10, 758 30 ANO0. 3 178.13 A0. 3 98. 4 1, 456
156 (201748 H21H) 10, 759 30 0.3 179. 02 0.5 98.9 1, 456
15781 (201749 H201) 10, 763 30 0.3 179. 69 0.4 99. 2 1, 450
1583 (2017410 H20 ) 10, 752 30 0.2 180. 07 0.2 99. 2 1, 447
1598 (20174F 11 20H) 10, 669 30 A0.5 179. 39 AO0. 4 98.8 1, 426
1604 (20174F12 20 H) 10, 689 30 0.5 180. 58 0.7 98.9 1, 428
16135 (20184 1 H221) 10, 651 30 AO. 1 180. 33 AO. 1 98.9 1, 424
162151 (201842 H20H) 10, 505 30 Al 1 178. 45 AL 0 98.8 1, 401
16331 (20184 3 H20H) 10, 480 30 0.0 178.75 0.2 98.9 1,391
164381 (20184 4 H20H) 10, 476 30 0.2 179. 42 0.4 99. 1 1, 390
1655 (201845 H21H) 10, 262 30 AL.8 176. 33 AL T 98.7 1, 369
166451 (201846 H20H) 10, 212 30 AO0. 2 176. 40 0.0 99.0 1, 358
16735 (201847 H20H) 10, 241 30 0.6 177. 63 0.7 99. 0 1, 360
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201841 H22H 10, 651 — 180. 33 — 98.9

#1624 1 HR 10, 633 ANO0. 2 179. 95 ANO0. 2 99.0
e

201842 H20H 10, 535 Al.1 178. 45 A1.0 98.8
)

201842 H20H 10, 505 — 178. 45 — 98.8

#5163 2 AR 10, 527 0.2 178.73 0.2 98.9
CTRES
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e
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W5
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SMSHE e FAT AT & AN SRR | 24EBLE | 2 4R
Tk kv Tk kv TH % % % % %
TAYT 27, 086 27,065 2,961, 271 19.5 — 13.1 5.4 1.0
TR K TR K
AXY R 5,611 7,267 1, 066, 407 7.0 — 6.2 0.7 0.1
FAyz=Fvyn—F | FAYz=Fv)u—F
Ay =—F 40, 000 43,576 547, 758 3.6 — 3.6 — —
Z—n Fa—n Fa—n
KA 4, 896 6,109 788, 480 5.2 — 4.9 0.3 —
AZYT 15, 100 16, 401 2,116,718 13.9 — 13.8 0.1 —
7T 6, 450 6,937 895, 337 5.9 — 4.6 1.2 0.1
AXY R 1,753 1,792 231, 370 1.5 — 0.5 0.6 0.4
E T 1,529 1,570 202, 675 1.3 — 0.5 0.4 0.4
R 3, 800 5,331 688, 077 4.5 — 4.5 - -
AL — 4,370 4, 569 589, 783 3.9 — 3.8 0.1 —
A = —F 400 394 50,910 0.3 — 0.2 0.1 —
NI TS 830 888 114,701 0.8 — 0.5 0.3 —
Frw—y 300 305 39, 409 0.3 — — 0.1 0.2
TANT R 500 660 85,216 0.6 — 0.6 — —
TAVH 2, 559 2,648 341, 817 2.2 — 0.8 1.1 0.4
HFE 100 98 12,716 0.1 — 0.1 — —
F—=ARTVT 1,000 1,108 143, 097 0.9 — - 0.9 —
TH v THE RV
F—=ARTVT 36, 950 39,151 3, 258, 935 21.4 — 11.8 9.7 —
& it - — 14, 134, 686 93.0 — 69.5 20.8 2.6
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(B) #ME (UMEE) AffE $8BIBR
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% i A — W W .
Moo= R T e T i
X7 % TR TR 20

[Efif 75 INDONESTA GLOBAL 2.95 700 668 73,108 2023/1/11
US TREASURY N/B 4. 375 800 971 106, 298 2040/ 5/15

HERRAE CAISSE DES DEPOTS ET CON 1.25 600 592 64, 834 2019/5/17
(K< 4@fE) | EXPORT-IMPORT BK KOREA 2.625 1, 000 984 107, 661 2020/12/30
FG A96413 4.0 237 243 26,616 2041/1/1

FG G16076 3.0 1,729 1,712 187, 392 2032/2/1

FGOLD 15YR G13408 5.0 76 79 8, 752 2024/1/1

FGOLD 15YR J10986 4.5 103 107 11, 740 2024/10/ 1

FGOLD 30YR G03698 6.0 39 43 4,813 2037/12/ 1

FGOLD 30YR G04586 5.5 72 79 8, 665 2038/ 4/1

FGOLD 30YR G08323 5.0 97 104 11, 397 2039/2/1

FN 971077 4.5 102 107 11, 805 2039/2/1

FN AA9357 4.5 200 210 23,017 2039/8/1

FN AS4301 4.0 458 467 51,112 2045/1/1

FN MA3106 3.0 1,433 1, 381 151, 167 2047/8/1

FNMA 30YR 889260 5.0 68 72 7,925 2038/4/1

FNMA 30YR 889579 6.0 45 50 5,474 2038/5/1

FNMA 30YR 889749 5.5 56 60 6, 657 2038/6/1

G2 MA2445 3.5 429 430 47,112 2044/12/20

G2 MA4778 3.5 1, 446 1, 446 158, 284 2047/10/20

G2 MA5076 3.0 1,487 1, 447 158, 348 2048/ 3 /20

GNMA 30YR 711010 5.0 79 84 9, 291 2039/11/15

GNMA 30YR 737086 4.5 248 263 28, 798 2040/ 8 /15

Mm% | ALTRIA GROUP INC 4.0 100 101 11, 093 2024/ 1 /31
(EUEEEAES) | ANHEUSER-BUSCH INBEV FIN 3. 65 100 97 10, 712 2026/ 2/ 1
APPLE INC 2.15 150 145 15, 880 2022/2/9

AUSGRID FINANCE PTY LTD 3.85 85 85 9,311 2023/5/1

AUSGRID FINANCE PTY LTD 4. 35 200 199 21, 810 2028/ 8/ 1

AUTOZONE INC 2.875 150 144 15, 827 2023/ 1 /15

AUTOZONE INC 3.125 230 223 24, 440 2023/ 7 /15

BAXALTA INC 5.25 100 103 11, 359 2045/ 6 /23

BERKSHIRE HATHAWAY INC 4.5 100 105 11, 543 2043/ 2 /11

CAMPBELL SOUP CO 4.8 200 176 19, 289 2048/ 3 /15

CENTRAL NIPPON EXPRESSWY 2.091 700 670 73, 380 2021/9/14

CENTRAL NIPPON EXPRESSWY 2. 567 600 582 63, 752 2021/11/ 2

CENTRAL NIPPON EXPRESSWY 2. 849 1, 000 979 107, 117 2022/3/ 3

CONAGRA INC 3.2 118 115 12, 593 2023/ 1 /25

CROWN CASTLE INTL CORP 4.45 100 100 10, 951 2026/ 2 /15

CVS HEALTH CORP 4.1 114 113 12, 406 2025/ 3 /25

DANSKE BANK A/S 3.875 300 298 32, 650 2023/9/12

DANSKE BANK A/S 4. 375 200 198 21, 766 2028/ 6 /12

DIAMOND 1 FIN/DIAMOND 2 6. 02 200 211 23,116 2026/ 6 /15

ERAC USA FINANCE LLC 4.2 200 179 19, 630 2046/11/ 1

FIFTH THIRD BANK 2.25 200 194 21, 261 2021/ 6 /14

GENERAL MOTORS FINL CO 3.15 450 438 47,933 2022/ 6 /30
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B KA AR NEReE | REREE ERFEA A
TAY A % FH kv FH R TH

W@ tHE 2% | GLENCORE FUNDING LLC 4.625 350 354 38,804 | 2024/ 4 /29
(EOREEAES) | GOLDCORP INC 3.625 150 150 16,424 | 2021/6/9
GOLDMAN SACHS GROUP INC 2.0 200 198 21,741 | 2019/4/25
GOLDMAN SACHS GROUP INC 5.75 100 107 11,722 | 2022/1 /24
GOLDMAN SACHS GROUP INC 3.75 50 48 5,336 | 2025/5 /22
HCP INC 3.875 120 117 12,876 | 2024/8/15
HERSHEY COMPANY 3.375 133 133 14,603 | 2023/5/15
INGERSOLL-RAND GL HLD €O 4.3 200 194 21,245 | 2048/2/21
JEFFERIES GROUP LLC 4.85 171 167 18,375 | 2027/1/15
JPMORGAN CHASE & CO 3.9 250 249 27,309 | 2025/7/15
L3 TECHNOLOGIES INC 3.85 48 47 5,245 | 2023/6/15
L3 TECHNOLOGIES INC 4.4 200 198 21,721 | 2028/6/15
LOCKHEED MARTIN CORP 4.7 100 105 11,584 | 2046/5/15
MAPLE ESCROW SUB 5.085 118 117 12,864 | 2048/5/25
MARATHON OIL CORP 6.8 200 238 26,049 | 2032/3/15
MARSH & MCLENNAN COS INC 4.35 62 61 6,741 | 2047/1/30
MORGAN STANLEY 3.95 150 144 15,813 | 2027/4 /23
MSBAM 2013-C7 A4 2.918 1,000 980 107,266 | 2046/ 2 /15
NATIONAL RURAL UTILITIES 3.25 100 97 10,662 | 2025/11/1
NETAPP INC 3.3 200 191 20,984 | 2024/ 9 /29
NEWELL RUBBERMAID INC 5.375 200 200 21,943 | 2036/4/1
NEXTERA ENERGY CAPITAL 4.5 275 283 31,047 | 2021/6/1
NUCOR CORP 3.95 95 94 10,349 | 2028/5/1
NUCOR CORP 4.4 117 115 12,665 | 2048/5/1
ORACLE CORP 2.95 400 385 42,225 | 2024/11/15
PETROLEOS MEXICANOS 6. 375 1,000 1,039 113,734 | 2021/2/4
RABOBANK NEDERLAND 11.0 200 215 23,605 | 2049/12/29
REPUBLIC SERVICES INC 3.375 30 28 3,108 | 2027/11/15
SANTANDER HOLDINGS USA 3.4 32 30 3,384 | 2023/1/18
SEMPRA ENERGY 3.75 100 98 10,724 | 2025/11/15
SOUTHERN €O 4.4 100 98 10,823 | 2046/7/1
SOUTHERN COPPER CORP 6.75 63 72 7,981 | 2040/4/16
SYNGENTA FINANCE NV 3.698 600 598 65,535 | 2020/ 4 /24
SYNGENTA FINANCE NV 4. 441 200 198 21,724 | 2023/4 /24
SYNGENTA FINANCE NV 4,892 500 491 53,816 | 2025/4 /24
SYNGENTA FINANCE NV 5. 182 667 648 70,977 | 2028/ 4 /24
SYNGENTA FINANCE NV 5.676 200 187 20,469 | 2048/ 4 /24
UNION PACIFIC CORP 2.75 200 186 20,398 | 2026/3/1
US BANK NA CINCINNATI 2.8 250 236 25,889 | 2025/1 /27
VALE OVERSEAS LIMITED 8.25 100 124 13,621 | 2034/1/17
VENTAS REALTY LP/CAP CRP 4.75 250 258 28,271 | 2021/6/1
VODAFONE GROUP PLC 3.75 44 43 4,764 | 2024/1/16
VODAFONE GROUP PLC 4.125 75 74 8,145 | 2025/5 /30
VODAFONE GROUP PLC 4,375 49 48 5,286 | 2028/5 /30
VODAFONE GROUP PLC 5.25 77 76 8,414 | 2048/5 /30
WELLS FARGO & COMPANY 3.45 150 147 16,088 | 2023/2/13
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%{%ﬁﬁ? ‘WESTPAC BANKING CORP 2.6 100 98 10,791 | 2020/11/23
/I G 2,961, 271
AFY R TFHAR K THAR K
[Eff7FE% | UK TREASURY 4.75 400 541 79,515 | 2030/12/7
UK TREASURY 3.5 1,250 1,674 245,642 | 2045/ 1 /22
UK TREASURY 4.25 1,500 2,289 335,887 | 2046/12/ 7
W tbfE S | AT’T INC 5.2 200 238 34,971 | 2033/11/18
(BUBBEMES) | AVIVA PLC 6. 625 100 111 16,310 | 2041/6/3
BANK OF AMERICA CORP 4.25 200 224 32,893 | 2026/12/10
DAIMLER INTL FINANCE BV 1.5 200 199 29,338 | 2021/8/18
DIGITAL STOUT HOLDING LL 4.75 250 277 40,649 | 2023/10/13
ELECTRICITE DE FRANCE 6.125 150 197 29,030 | 2034/6/2
ENEL FINANCE INTL NV 5. 625 75 87 12,845 | 2024/8/14
EXPERIAN FINANCE PLC 3.5 150 158 23,299 | 2021/10/15
GREAT ROLLING STOCK 6. 25 200 219 32,199 | 2020/ 7 /27
IMPERIAL BRANDS FINANCE 5.5 150 177 26,016 | 2026/ 9 /28
LLOYDS BANK PLC 7.5 200 258 37,984 | 2024/4/15
ORBIT CAPITAL PLC 3.375 136 133 19,641 | 2048/6 /14
VOLKSWAGEN FIN SERV AG 1.75 100 100 14,768 | 2020/ 4 /17
WELLS FARGO & COMPANY 3.5 100 105 15,487 | 2029/9/12
WESTERN POWER DIST EAST 5.25 100 114 16,808 | 2023/1/17
YORKSHIRE BUILDING SOC 3.5 150 157 23,116 | 2026/ 4 /21
N #t 1, 066, 407
Ay =—T TAVz=Fv)u—F | TAY=z=F/)n—F
L@t | NORDEA HYPOTEK AB 1.25 10, 000 10, 234 128,643 | 2023/ 9 /20
(BOREEMEE) | SKANDINAVISKA ENSKILDA 4.25 15, 000 17, 647 221,825 | 2023/12/1
SWEDISH COVERED BOND 2.0 15, 000 15, 695 197,289 | 2026/6 /17
I G 547, 758
o—n Ta—n Ta—n
KA [Ef&FE% | BUNDESREPUB. DEUTSCHLAND 0.5 500 511 66,057 | 2026/ 2 /15
BUNDESREPUB. DEUTSCHLAND 3.25 500 740 95,582 | 2042/7/4
BUNDESREPUB. DEUTSCHLAND 2.5 2, 950 3,920 505,916 | 2044/7/4
WL | LANXESS AG 1.125 200 196 25,334 | 2025/5/16
(ADREEAMTS | VOLKSWAGEN BANK GMBH 0. 625 300 299 38,680 | 2021/9/8
VOLKSWAGEN BANK GMBH 0.75 246 242 31,294 | 2023/6/15
VOLKSWAGEN BANK GMBH 1.25 200 198 25,614 | 2024/6/10
A5 T [Ef#ZE% | BUONT POLIENNALI DEL TES 4.75 2,000 2,212 285,480 | 2023/8/1
BUONI POLIENNALI DEL TES 3.75 5, 500 5,810 749,935 | 2024/9/1
BUONI POLIENNALI DEL TES 1.5 3,000 2,752 355,250 | 2025/6/1
BUONT POLIENNALI DEL TES 4.5 700 77 100,351 | 2026/3/1
BUONI POLIENNALI DEL TES 7.25 1,500 1,972 254,532 | 2026/11/1
BUONT POLIENNALI DEL TES 6.5 800 1,019 131,579 | 2027/11/1
BUONT POLIENNALI DEL TES 5.0 1, 300 1,573 203,061 | 2040/9/1
Mm% | ENI SPA 0.75 100 101 13,051 | 2022/5/17
(ACREEMEE) | INTESA SANPAOLO SPA 1.75 200 181 23,476 | 2028/ 3 /20
7T UA [Ef#zE% | FRANCE (GOVT OF) — 1, 000 1, 000 129,060 | 2023/ 3/25
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TTUA [Ef#zE% | FRANCE (GOVT OF) 2.25 1, 000 1,122 144,881 | 2024/5/25
FRANCE (GOVT OF) 0.5 1, 400 1,414 182,560 | 2025/ 5 /25
FRANCE (GOVT OF) 0.75 500 497 64,150 | 2028/ 5 /25
FRANCE GOVERNMENT 0.A. T 2.75 500 593 76,532 | 2027/10/25
FRANCE GOVERNMENT 0.A. T 3.25 500 679 87,689 | 2045/5/25
ﬁﬁgﬁfﬁé) UNEDIC 0. 625 300 301 38,927 | 2026/3/3
Mm% | AUTOROUTES DU SUD DE LA 2.95 200 223 28,883 | 2024/1 /17
(BURBEMEE) | AXA SA 5.25 350 378 48,889 | 2040/4/16
AXA SA 3.25 100 98 12,650 | 2049/ 5 /28
BANQUE FED CRED MUTUEL 2.625 200 213 27,560 | 2021/2/24
BNP PARIBAS 1.125 100 102 13,236 | 2023/1/15
CARREFOUR SA 1.75 100 101 13,127 | 2019/5/22
KERING 0. 875 100 102 13,164 | 2022/3/28
TOTAL SA 3.875 100 108 14,022 | 2049/12/29
A4 XY A Mm% | AON PLC 2.875 250 268 34,663 | 2026/5 /14
(BOREEME) | BP CAPITAL MARKETS PLC 1.373 100 103 13,416 | 2022/3/3
DIAGEO FINANCE PLC — 250 249 32,264 | 2020/11/17
FCE BANK PLC 1.875 200 208 26,900 | 2021/6 /24
RENTOKIL INITIAL PLC 0.95 100 98 12,711 | 2024/11/22
ROYAL BK SCOTLND GRP PLC 1.75 175 170 22,040 | 2026/3/2
SKY PLC 1.5 178 184 23,781 | 2021/9/15
YORKSHIRE BUILDING SOC 2.125 500 508 65,592 | 2019/3/18
*T MEtbfE S | ABN AMRO BANK NV 1.0 125 125 16,188 | 2025/4/16
(BUBEZEAES) | ACHMEA BANK NV 0. 875 200 200 25,889 | 2018/9/17
ADECCO INT FINANCIAL SVS 1.5 250 260 33,625 | 2022/11/22
ING BANK NV 3.625 300 323 41,689 | 2026/2/25
INNOGY FINANCE BV 0.75 7 7 10,019 | 2022/11/30
INNOGY FINANCE BV 1.625 7 78 10,090 | 2026/ 5 /30
LEASEPLAN CORPORATION NV 1.375 300 301 38,922 | 2018/9/24
RELX FINANCE BV 1.5 100 98 12,713 | 2027/5/13
REPSOL INTL FINANCE 2.125 100 104 13,536 | 2020/12/16
AN [E[f& R4 | BONOS Y OBLIG DEL ESTADO 5.9 1, 500 2,050 264,596 | 2026/ 7 /30
BONOS Y OBLIG DEL ESTADO 4.7 300 427 55,226 | 2041/7 /30
BONOS Y OBLIG DEL ESTADO 5.15 1, 000 1,526 196,998 | 2044/10/31
SPANISH GOVERNMENT 4.2 1, 000 1,326 171,256 | 2037/1/31
AL F— [Eff7i% | BELGIUM KINGDOM 2.25 1, 000 1,113 143,735 | 2023/ 6 /22
BELGIUM KINGDOM 0.8 3, 200 3,278 423,069 | 2025/ 6 /22
Mm% | ANHEUSER-BUSCH INBEV NV 2.75 70 73 9,463 | 2036/3/17
(BOREEAER) | SOLVAY SA 1. 625 100 104 13,516 | 2022/12/2
Ay z—7 v | HiBIES | AKELIUS RESIDENTIAL AB 1.125 300 291 37,618 | 2024/3/14
(BOREEAEE) | SVENSKA HANDELSBANKEN AB 1.125 100 102 13,292 | 2022/12/14
WrvyTng | Ei@tdES | AROUNDTOWN SA 2.0 100 98 12,687 | 2026/11/2
(AUBEEMES) | GLENCORE FINANCE EUROPE 1.25 100 102 13,179 | 2021/3/17
GRAND CITY PROPERTIES SA 2.5 100 96 12,460 | 2066/10/24
RICHEMONT INTERNATIONAL 1.0 130 129 16,722 | 2026/ 3 /26
RICHEMONT INTERNATIONAL 2.0 100 99 12,854 | 2038/3/26
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NrevIng | e | SES 4.75 200 224 29,013 | 2021/3/11

(BOREEAMEE) | TELECOM ITALIA FIN NV 7.75 100 137 17,783 | 2033/1 /24

T rv—r | HidthfE% | 1SS GLOBAL A/S 1.125 200 203 26,219 | 2020/1/9

(BOREENES) | 1SS GLOBAL A/S 1.125 100 102 13,189 | 2021/1/7

TANT YR | EfEFES | IRISH GOVERNMENT 5.4 500 660 85,216 | 2025/3/13

TAYUD @M% | BANK OF AMERICA CORP 1.375 100 103 13,333 | 2021/9/10

(BOREEAEE) | CHUBB INA HOLDINGS INC 2.5 188 188 24,313 | 2038/3/15

DISCOVERY COMMUNICATIONS 2.375 500 533 68,795 | 2022/3/7

GENERAL MOTORS FINL CO 1.694 200 200 25,910 | 2025/ 3/26

IBM CORP 1.125 100 101 13,111 2024/9/6

JEFFERIES GROUP INC 2.375 200 208 26,890 | 2020/ 5 /20

JPMORGAN CHASE & CO 1.812 196 195 25,239 | 2029/ 6 /12

MET LIFE GLOB FUNDING I 2.375 200 217 28,041 | 2023/1/11

MOHAWK INDUSTRIES INC 2.0 250 263 33,946 | 2022/1/14

MYLAN INC 2.125 100 101 13,067 | 2025/5/23

PHILIP MORRIS INTL INC 1.875 175 182 23,599 | 2021/3/3

UNITED TECHNOLOGIES CORP 1.15 100 100 12,957 | 2024/5/18

WHIRLPOOL CORP 0. 625 250 252 32,611 | 2020/ 3/12

HFE E@*ﬂﬁﬁ FAIRFAX FINL HLDGS LTD 2.75 100 98 12,716 | 2028/3/29
FORBEARR)

A=ALTYT ?ﬁt@fi # COMMONWEALTH BANK AUST 3.0 1, 000 1,108 143,097 | 2022/5/3
BORBEAER)

/h Bl 6, 300, 314
F—=AKLZ VT FZ KL FZ KL

[EfEZE% | AUSTRALIAN GOVERNMENT 4.5 1, 300 1,539 128,144 | 2033/4 /21

AUSTRALIAN GOVERNMENT 3.75 2,200 2,394 199,353 | 2037/4 /21

H5pR{E S | BK NEDERLANDSE GEMEENTEN 3.25 2,000 2,004 166,850 | 2025/7 /15

(Fx< &Rf%) | BK NEDERLANDSE GEMEENTEN 3.25 2, 000 1,992 165,816 | 2026/ 8 /24

BK NEDERLANDSE GEMEENTEN 3.5 2, 500 2,528 210,498 | 2027/7/19

EUROFIMA 5.5 3,000 3,177 264,528 | 2020/ 6 /30

EUROFIMA 3.9 700 726 60,476 | 2025/12/19

EUROPEAN INVESTMENT BANK 6.0 1,000 1,075 89,519 | 2020/8/6

EUROPEAN INVESTMENT BANK 5.0 1, 000 1,088 90,580 | 2022/8/22

EUROPEAN INVESTMENT BANK 4.75 1, 000 1,095 91,164 | 2024/8/7

INTL BK RECON & DEVELOP 5.75 5, 000 5,377 447,627 | 2020/10/ 1

INTL FINANCE CORP 3.2 1, 000 1, 004 83,573 | 2026/ 7 /22

KEW 6. 25 1, 000 1,105 91,991 | 2021/5/19

KFW 5.5 1,000 1,099 91,539 | 2022/2/9

LANDWIRTSCH. RENTENBANK 5.5 1,500 1,651 137,483 | 2022/ 3/29

LANDWIRTSCH. RENTENBANK 2.7 2,000 1,994 166,047 | 2022/9/5

LANDWIRTSCH. RENTENBANK 4.25 1, 000 1,062 88,475 | 2023/1/24

NEDER WATERSCHAPSBANK 3.15 500 495 41,232 | 2026/9/2

QUEENSLAND TREASURY CORP 4.25 3,000 3, 220 268,058 | 2023/7 /21

QUEENSLAND TREASURY CORP 3.25 2,000 2,016 167,848 | 2026/ 7 /21

WESTERN AUST TREAS CORP 5.0 2, 000 2, 256 187,822 | 2025/7 /23

— 31
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LEREARE ‘VODA]*ONI: GROUP PLC 4.2 250 243 20,302 | 2027/12/13
/h it 3, 258, 935
& B 14, 134, 686

kAR A REIT . WK ORI 2 D) E O XA EETEEMASOMEIC L ) BERE Lz b o T,
kK - FEAEE D BRI IEE) Y #C,

. SR DBAR SRR S

¥ i o 0 & @ % & @
5 H 5 H
(el TNOTE (2YEAR) — 1,043
TNOTE (5YEAR) — 1, 364
74 BOBL — 932
BUNDS — 414
GILTS 268 -
5 TBOND — 78
TNOTE (10YEAR) — 222
T-ULTRA 85 -
ULTRA (10YEAR) — 41
* BRI ILT Y $5C,
kRGBSR AT, R ORI % 4078 [E O X R EIS T8 EARS O MIEIZ L BERE L7-H DT,
OB EEEMHEDIER (20184 6 A 11 BBHTE)
1 H _ El . ) N
WM # te %
TH %
INHEAE 14, 134, 636 92.0
a—L - m— B Zof 1, 225, 990 8.0
PG5 FEM PER KA 15, 360, 676 100. 0

sk O BN AT ITE D 5T,

* MR 1T HAMEEETHIEPE (14, 621, 603 T-1) OREEFEMPERE (15,360, 676 T1) (28325 L1395, 2% TT,

*AMERECEENT, WIERORHIGZ D23 EH O XE EE 7C BAG OMEIC L 0 HEEHRE L2 b 0T, LK KA=109. 411, 1454 K1=84. 431,
18R R=146. 741, 1A Y = —F 7 a—F=12.57T1, 1/ V7 =x—/ o—x=13.57/, 12—r=129. 06/, 1A= F=30.18[, 1% K/
=83. 24H,
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OB, afE. TARVELMENRKR iszepnasm OIBIDIK; (20174 6 B13A~2018% 6 B11R)
IE H ER-CIEN H H El i
M M
W BE 19, 112, 926, 966 (ORGEET e 540, 556, 013
a—)L - m— 7817, 020, 563 SIUF)E. 540, 450, 736
I3 RAA) 14, 134, 686, 867 T OIS 4 545, 935
RIRAL 3,851, 374, 965 AR, A 440, 658
S 123, 015, 605 ®) AHMELFEER 107, 153, 709
HHAES 21,984, 931 fi;‘f Ai’ f;; gﬁg gg;
o p paarat SEHIA , 129, 906,
?\ZEE{M@ 191,811,035 (ORE27): EE3: G = 89, 275, 969
® a&E 3,909, 130, 541 s
Rfh4 3, 864, 929, 233 Hyblﬁ 169, 040, 502
T JiRGIEiSY A 79,764,533
RIS 44,200, 000 0 BREREZ A 4001178
ARALFIE 1,308 (E) %4834 (A+B+C+D) 732,894, 513
(©) #BEMREA—B) 15, 203, 796, 425 ) BieHase 7,686, 176, 249
TR 9,651,558, 818 @ EmEREBNe 71,840, 163
IR A 5, 552, 237, 607 H) muEEns 22,938, 673,318
0) ZEHEROH 9,651, 558, 81811 (1) HE+F+G+H) 5, 552, 237, 607
15 0% 1Y H#{H2E(C./ D) 15, 753/ REBHIEES (1) 5,552, 237, 607

() W19 o0 A %E 13 14, 286, 445, 663 [, ) i 3B /N 3% & 7T A 41
116, 039, 8371, i rh—ERfigf JuAEHIX4, 750, 926, 68211, 1 1
W i= ) MG EEARIXL. 57531 T,
() Y~WP—77 v RERENG LT DHEETLO YR ITAL
< ) AFUWSMERT 7V R (B AZ LB FD GEHHEBERE S HH)
9, 383, 429, 6831
< ) AGUWSMER T 7V R (B AZ LB FC (GEHHESBRE S EHH)

kARIFOMRPLO F T (B) HiBEEHFTEE IS L 0NC0) £EREIFEE]
BRI ROFIRZIC LD b DEEHRET,

KRR ORPLO T T (G) BIMERZEBEE L HDHOIL, FFE0BEM
BEORE, BINEREZ LIiEE» b e AR % E Ll W EZ5E N %
WWET,

KR ORPLOF T H) BHREBRES L H 50013, FIRMHOEE,
TEARI O RN % 72 LB W e BB B DWW E T,

268, 129, 130M
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O 77 FDEHEHA

& D %
S it B E 2006@9)%1451«1&% EHRE LE9.
JLS-MWPENEZET7VF XY—TJ720F (UF IRF—TJ72UF] EVVET, ) FRAIE~DEEZBLT, FELT
E R 5 & A= bZ U7 RLETORME (BE. BUTHBIME. EBUFE (NBUFE) . BREEE. HES) sRENCEIERENRE L,
EAMEOREERZICLEANE LTHEBNAERETOI CLE2EARL LFET, REMANBETEEIC OV TIE, RAILLT
ABANYUEFRAL, ABETHIRIOERERSCLEBRLET.
[—— JLS—MPEMEHRTI 7Y FFC [ XHF—T 7Y REBAHEZFERERR L LET BB NUBEEICEERET LHEENHYET .
&% X ¥ — 7 7 U F|A—AFSUFZFLETORHEEZIERENZRELET.,
rnmEsR L2 —APENEST7 Y FIC| AERCHEE~QRAREI S ICBHRERT A,
ke ~ ¥ — J 7 v F|ABBTEE~OREISICIFERERTZEA.
5B B & FRERFIC, RAE LTHF - EAFENBRFLEROCRENBRETVET, L. BEMBKEFCL>TEEERFNFLL
T Ah2BENHYET, BEKOEACOVTIE, FICHRERITS. TAMYLEA—DERETVET.,

Omit30EA N ERERE

N T E 7 I B~ v 7 < — 7. i % =
i 5 i P T T S T iF N
waw  |L 8 Pl ow - B ow w | A HOE[% #
M ] % % % % EhE
1114 (201641 H 7 H) 9, 419 5 0.7 120. 93 0.9 90. 1 33.3 1, 367
11211 (2016552 H 8 A) 9,478 5 0.7 122. 01 0.9 94. 6 35.3 1, 351
11381 (20165453 H 7 H) 9,451 0 A0. 3 121.78 A0. 2 97.0 26.6 1,378
11481 (201654 H 7 H) 9, 495 7 0.5 122. 41 0.5 94. 7 25.3 1, 386
11581 (20164E5 H 9 H) 9,572 6 0.9 123. 56 0.9 91.2 16.9 1,330
116 (20164E 6 H 7 H) 9, 623 4 0.6 124.13 0.5 92.4 20.8 1,327
1174 (201647 H 7 H) 9, 707 3 0.9 125. 37 1.0 91.0 29.8 1, 350
11811 (201658 H 8 A) 9, 714 4 0.1 125. 45 0.1 95.0 24.3 1,435
11981 (2016529 H 7 H) 9, 722 4 0.1 125. 28 A0. 1 95. 7 25.3 1,502
12041 (20164105 7 A) 9, 637 4 A0. 8 124. 09 A0.9 95.2 26.0 1, 641
12134 (20164E11H 7 H) 9, 590 4 AN0. 4 123. 32 A0. 6 96.0 37.9 1,672
1224 (20164E12H 7 H) 9,413 6 A1.8 120. 74 N2, 1 98. 6 34.0 1, 646
1233 (2017451 A10H) 9, 402 4 AO. 1 120. 69 A0.0 100. 0 36.0 1, 644
12481 (201752 H 7 H) 9,418 4 0.2 120. 66 A0.0 95.3 38.5 1, 705
12581 (201743 H 7 H) 9,414 4 0.0 120. 57 A0. 1 95.8 11.5 1, 759
1261 (201744 H 7 H) 9, 494 7 0.9 121. 87 1.1 92.7 20. 1 1, 809
1273 (2017455 A 8 H) 9, 467 2 AN0.3 121. 55 AN0.3 94. 4 16. 2 1,861
1283 (201746 A 7 H) 9, 584 5 1.3 123.19 1.4 93.3 35.4 1,954
1293 (201747 A 7 H) 9, 482 6 A1.0 121. 94 A1.0 97.3 44. 6 2,073
13081 (201748 H 7 H) 9, 508 6 0.3 122. 16 0.2 96.9 69.3 2, 165
131 Q0179 H 7 H) 9, 502 7 0.0 122. 28 0.1 96. 7 49.9 2,192
13231 (2017410 H10H) 9, 422 5 A0. 8 121. 23 A0.9 95.3 37.2 2,278
1333 (20174E11H 7 H) 9, 525 2 1.1 122. 66 1.2 94. 7 36.8 2,413
13434 (20174E128 7 H) 9, 548 0 0.2 122. 93 0.2 93. 3 34.7 2,484
13581 (201851 H 9 A) 9, 490 3 A0. 6 122. 29 A0.5 97.8 37.3 2,488
1368 (201852 H 7 AH) 9, 429 0 A0. 6 121. 55 A0. 6 93.2 32.0 2,548
13781 20183 H 7 H) 9, 438 0 0.1 121. 66 0.1 91.0 31.8 2,640
138351 (201844 H 9 H) 9, 463 4 0.3 122. 16 0.4 94. 1 37.1 2,662
13931 (201845 H 7 H) 9, 430 2 N0.3 121.82 N0.3 94.0 43.1 2,657
14031 (20184E6 H 7 H) 9, 421 6 A0. 0 121. 86 0.0 97.0 39.9 2,615

sk FEVEGAR D gV 1373 Bl 80iA 7

* YTy NEePe T 7 o REMA A ETOT, (SRS, (5EmR) IR ER2 ML THY £

kARSI HRIT VT — 58 0 TR,

kR_XUFv—7 (ETN—INAN—TF =X LTVTER BE) A>T v 7 A ([H~yD
FA_—2) %% \aﬂhﬂﬁkm//ﬂ7l§ i L C I L7 b0 e
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(Bloomberg AusBond Composite 0+ Yr Index) | B@E@‘éb‘iﬁ)&é?F&if:tifﬁﬂv@@ﬂﬂi EREMEE 72T RIET 2O TEH Y A,

*7}b-—A TA—=A TV THES (BA) /l'/' v 7 A (Bloomberg AusBond Composlte 0+ Yr Index) (%, [Eff, MEENFE (J”M(W{ﬂ) HJ%&UT‘L PN
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(B) sME OMER) At SBIERR
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F—=A+TUT % T T TH

[Efi3E% | AUSTRALIAN GOVERNMENT 3.25 1, 200 1,248 105,433 | 2025/4 /21
AUSTRALIAN GOVERNMENT 4.75 550 637 53,842 | 2027/4/21

AUSTRALIAN GOVERNMENT 2.75 400 399 33,778 | 2027/11/21

AUSTRALIAN GOVERNMENT 3.25 6, 000 6, 268 529,482 | 2029/4 /21

AUSTRALIAN GOVERNMENT 2.75 2, 250 2,227 188,175 | 2029/11/21

AUSTRALIAN GOVERNMENT 4.5 2,190 2, 600 219,651 | 2033/4/21

AUSTRALIAN GOVERNMENT 2.75 1,500 1,438 121,545 | 2035/6 /21

AUSTRALIAN GOVERNMENT 3.75 2, 400 2,621 221,425 | 2037/4 /21

AUSTRALIAN GOVERNMENT 3.25 1, 540 1,545 130,526 | 2039/6 /21

AUSTRALIAN GOVERNMENT 3.0 2,120 1,987 167,902 | 2047/3/21

Hikfif% | AIRSERVICES AUSTRALIA 4.75 500 524 44,315 | 2020/11/19
(BR< 4@hf) | ASTAN DEVELOPMENT BANK 2.8 500 504 42,580 | 2021/1/19
AUSTRALIAN POSTAL CORP 5.0 800 840 70,992 | 2020/11/13
INTER-AMERICAN DEVEL BK 3.25 1,500 1,523 128,663 | 2020/ 2/7
INTER-AMERICAN DEVEL BK 3.75 1, 200 1,247 105,357 | 2022/ 7 /25

INTL BK RECON & DEVELOP 2.5 2,300 2,309 195,077 | 2020/ 3 /12

INTL FINANCE CORP 2.7 2, 400 2,412 203,761 | 2021/2/5
LANDWIRTSCH. RENTENBANK 2.7 700 704 59,504 | 2020/ 1 /20

LANDWIRTSCH. RENTENBANK 2.7 1,000 996 84,174 | 2022/9/5

NEW S WALES TREASURY CRP 4.0 1, 450 1,540 130,087 | 2023/4 /20

NEW S WALES TREASURY CRP 5.0 1,050 1,183 99,957 | 2024/ 8/20

NEW S WALES TREASURY CRP 3.0 1,000 994 84,042 | 2027/5/20

NEW S WALES TREASURY CRP 3.0 1,000 986 83,371 | 2028/3/20

NEW S WALES TREASURY CRP 3.0 600 586 49,581 | 2029/4 /20

NORTHERN TERRITORY TREAS 4.25 500 527 44,515 | 2021/9/20

QUEENSLAND TREASURY CORP 6.0 560 634 53,617 | 2022/7/21

QUEENSLAND TREASURY CORP 4.25 3, 100 3,326 280,983 | 2023/7 /21

QUEENSLAND TREASURY CORP 5.75 3, 750 4, 366 368,826 | 2024/ 7 /22

QUEENSLAND TREASURY CORP 4.75 2,410 2, 686 226,946 | 2025/7 /21

QUEENSLAND TREASURY CORP 3.25 1, 600 1,616 136,507 | 2026/ 7 /21

QUEENSLAND TREASURY CORP 2.75 2, 660 2, 556 215,927 | 2027/8/20

QUEENSLAND TREASURY CORP 3.5 700 700 59,140 | 2030/ 8 /21

TREASURY CORP VICTORIA 5.5 165 191 16,182 | 2024/12/17

TREASURY CORP VICTORIA 5.5 900 1,072 90,554 | 2026/11/17

TREASURY CORP VICTORIA 3.0 1, 250 1,234 104,294 | 2028/10/20

WESTERN AUST TREAS CORP 7.0 600 680 57,493 | 2021/7/15

WESTERN AUST TREAS CORP 2.75 900 902 76,243 | 2022/10/20

WESTERN AUST TREAS CORP 2.5 1,000 975 82,425 | 2024/ 7/23

WESTERN AUST TREAS CORP 3.0 2, 500 2,461 207,880 | 2026/10/21

Wim S | AL LTD 5.24 500 531 44,858 | 2042/10/ 6
(BOREEAMES) | ABN AMRO BANK NV 3.25 500 504 42,617 | 2020/4/9
AGL ENERGY LTD 5.0 1, 200 1,255 106,087 | 2021/11/5

AIRPORT MOTORWAY TRUST 5.5 1, 200 1,265 106,893 | 2020/12/ 9

ALE DIRECT PROPERTY TRUS 5.0 1,000 1,029 87,001 | 2020/ 8/20

ANGLO AMERICAN CAPITAL 5.75 1,500 1,520 128,408 | 2018/11/27
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WAL % | APPLE INC 2.5917 1, 500 1,503 126, 983 2019/ 8 /28
(BuEEEARS | APT PIPELINES LTD 7.75 1,700 1, 860 157,138 2020/ 7 /22
ASCIANO FINANCE LTD 5.25 500 516 43, 639 2025/5/19
ASCIANO FINANCE LTD 5.4 700 723 61, 145 2027/5/12
AURIZON NETWORK PTY LTD 5.75 500 530 44,777 2020/10/28
AUSGRID FINANCE PTY LTD 3.75 1, 100 1,093 92, 399 2024/10/30
AUSNET SERVICES HOLDINGS 4.2 500 496 41, 964 2028/ 8 /21
AUST & NZ BANKING GROUP 3.75 500 506 42, 802 2019/ 7 /25
AUST & NZ BANKING GROUP 3.225 1, 000 1,013 85, 638 2021/4/7
AUST & NZ BANKING GROUP 3.1 1, 000 989 83, 621 2023/1/18
AUST & NZ BANKING GROUP 3.35 500 499 42,215 2023/5/9
AUST & NZ BANKING GROUP 4. 165 2,000 2,000 169, 012 2023/6 /19
AUST & NZ BANKING GROUP 5.0 1, 500 1,634 138, 027 2023/8/16
AUST GAS NETWORK VIC 3 P 4.5 1, 200 1,243 105, 058 2021/12/17
AUSTRALIAN PRIME PROPERT 5.0 800 823 69, 551 2019/11/ 7
AUSTRALIAN PRIME PROPERT 3.75 600 599 50, 614 2024/ 5 /22
Australian Personal Loan 3.035 500 500 42,290 | 2028/1 /17
BANK OF AMERICA CORP 4.25 1, 400 1,434 121, 178 2020/3/5
BANK OF QUEENSLAND LTD 2.92 500 499 42, 157 2021/11/16
BANK OF QUEENSLAND LTD 3. 875 600 599 50, 662 2028/5/1
BENDIGO AND ADELAIDE BK 3.035 500 501 42, 399 2020/ 8 /18
BP CAPITAL MARKETS PLC 4.75 1, 100 1,110 93, 803 2018/11/15
BPCE SA 3.5 1, 000 1,008 85, 160 2020/ 4 /24
BPCE SA 3. 155 1, 100 1,098 92, 814 2023/ 4 /26
BRISBANE AIRPORT CORP LT 8.0 800 843 71,276 2019/7/9
BRISBANE AIRPORT CORP LT 3.9 500 499 42, 166 2025/ 4 /24
BWP TRUST 4.5 500 507 42, 885 2019/ 5 /27
CALTEX AUSTRALIA FIN LTD 7.25 800 816 68, 976 2018/11/23
CATERPILLAR FIN AUSTRALI 2.6 500 499 42,192 2020/ 5 /26
CITIGROUP INC 3.57 900 913 77,140 2021/5/4
COMMONWEALTH BANK AUST 3.75 500 508 42,924 2019/10/18
COMMONWEALTH BANK AUST 7.25 1, 000 1,075 90, 865 2020/2/5
COMMONWEALTH BANK AUST 3.22 2,000 2,024 171, 023 2021/1/18
COMMONWEALTH BANK AUST 4. 645 600 622 52,576 2026/6/3
CONNECTEAST FINANCE PTY 5.75 1, 000 1, 058 89, 403 2020/9/2
CREDIT SUISSE SYDNEY 3. 185 800 806 68, 133 2020/ 4 /29
ConQuest Trust 3.12 451 453 38, 339 2047/ 6 /15
DBNGP FINANCE CO PTY LTD 6.0 1, 300 1, 329 112, 313 2019/10/11
DBNGP FINANCE CO PTY LTD 4. 225 1, 000 1, 005 84, 942 2025/5/28
DEUTSCHE BAHN FIN GMBH 3.5 1, 300 1, 303 110, 133 2024/ 9 /27
DEXUS WHOLESALE PROPERTY 4.25 500 503 42,571 2019/7/1
DEXUS WHOLESALE PROPERTY 4.25 1, 000 1, 022 86, 358 2022/ 6 /16
DOWNER GROUP FINANCE PTY 5.75 500 506 42,763 2018/11/29
DOWNER GROUP FINANCE PTY 4.5 1, 600 1, 648 139, 240 2022/ 3/11
Driver Australia 2.7745 485 485 41, 035 2026/ 7 /21
ENERGY PARTNERSHIP GAS 4.25 1,900 1,925 162, 643 2020/ 6 /15
ENERGY PARTNERSHIP GAS 3.642 500 493 41, 669 2024/12/11
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W@ AAES | ETSA UTILITIES FINANCE 3.5 800 791 66,820 | 2024/ 8/29
(BLEEEA FBG FINANCE PTY LTD 3.75 1, 400 1,411 119, 191 2024/9/6
FORD MOTOR CREDIT CO LLC 4.05 1, 400 1, 408 118,979 | 2018/12/10
FirstMac Mortgage Fundin 3.325 498 502 42,440 | 2044/12/10
FirstMac Mortgage Fundin 3.0145 1,137 1,136 96,018 | 2046/11/20
FirstMac Mortgage Fundin 3.375 626 632 53,430 | 2047/4/8
FirstMac Mortgage Fundin 2.97 421 419 35, 407 2049/ 2 /13
GE CAP AUSTRALIA FUNDING 5.5 500 538 45,520 | 2022/8/8
GENERAL PROPERTY TRUST 3.591 1, 000 996 84,135 | 2023/11/7
GLENCORE AUST HOLDINGS P 4.5 700 713 60,228 | 2019/9/19
GOLDMAN SACHS GROUP INC 5.0 1, 300 1,333 112,625 | 2019/8/21
HSBC HOLDINGS PLC 3.35 1, 700 1,677 141,689 | 2024/ 2 /16
HYUNDAT CAPITAL SERVICES 3.5 800 797 67,372 | 2022/3/30
IDOL TRUST 2. 665 143 143 12,136 | 2045/6 /17
ING BANK NV/SYDNEY 5.0 1, 100 1,112 93,985 | 2018/11/27
INTEL CORP 3.25 700 707 59,779 | 2019/12/1
INTEL CORP 4.0 600 621 52,517 | 2022/12/1
LLOYDS BANK PLC 2.9417 1, 700 1,701 143, 761 2018/ 8/28
LLOYDS BANK PLC 3.25 1, 300 1,311 110,766 | 2020/4 /1
LLOYDS BANKING GROUP PLC 4.0 500 492 41,580 | 2025/3/7
MACQUARIE BANK LTD 3.25 1, 400 1,412 119,286 | 2020/3/3
MACQUARIE UNIVERSITY 6.75 700 762 64,370 | 2020/9/9
MEDALLION TRU 2016-1 AIA 3.24 576 585 49,444 | 2048/2/18
MIRVAC GROUP FINANCE LTD 5.75 1, 000 1, 056 89,272 | 2020/9/18
Medallion Trust 2.95 771 775 65,498 | 2049/4 /23
NATIONAL AUSTRALIA BANK 2.915 2,000 2,008 169,666 | 2019/2 /25
NATIONAL AUSTRALIA BANK 3.075 2,100 2,122 179,249 | 2020/11/5
NATIONAL AUSTRALIA BANK 3.0 500 493 41,704 | 2023/2/10
NATIONAL AUSTRALIA BANK 3.0 500 496 41,959 | 2023/3/16
NISSAN FIN SERVICES AU 3.0 2,250 2,258 190, 778 | 2020/3/3
NISSAN FIN SERVICES AU 3.0 500 498 42,137 | 2021/3/22
NISSAN FINANCIAL SERVICE 2.5 500 499 42,165 | 2019/9/6
National RMBS Trust 3.1145 1,001 1,010 85,345 | 2047/12/20
National RMBS Trust 2.695 740 738 62,413 | 2049/8 /24
OPTUS FINANCE PTY LTD 3.25 500 501 42,340 | 2022/8/23
PLACES FOR PEOPLE TREAS 4.0 900 894 75,562 | 2022/8/22
QANTAS AIRWAYS LTD 7.5 2,000 2,230 188,435 | 2021/6 /11
QIC SHOPPING CENTRE FUND 3.75 1, 000 1,007 85,120 | 2021/2/24
RABOBANK NEDERLAND/AU 3.25 1, 100 1, 096 92,635 | 2023/1/25
Resimac 3.04 727 729 61,608 | 2048/9/11
Resimac 3.02 875 877 74, 151 2049/ 1/15
SCENTRE MGMT LTD 4.5 1, 200 1,242 104,932 | 2021/9/8
SGSP AUSTRALTA ASSETS 5.5 1, 300 1,375 116,155 | 2021/3/12
SGSP AUSTRALTA ASSETS 3.75 500 501 42,359 | 2024/9 /27
SMART Trust 2.71 367 367 31,028 | 2025/8/14
STOCKLAND TRUST 5.5 500 516 43,628 | 2019/9/6
STOCKLAND TRUST 4.5 750 775 65,495 | 2022/11/23
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L@k | SIMITOMO MITSUT FINL GRP 3.3 1,000 1,003 84,742 | 2022/ 3/29
(BOREEAEE) | SUMITOMO MITSUT FINL GRP 3.604 700 696 58,845 | 2023/3/7
SUNCORP-METWAY LTD 3.315 700 708 59,875 | 2020/10/20
SUNCORP-METWAY LTD 3.435 1, 300 1,321 111,637 | 2021/4 /12

TELSTRA CORP LTD 4.5 700 706 59,646 | 2018/11/13

TELSTRA CORP LTD 7.75 1, 400 1,542 130,270 | 2020/ 7 /15

TELSTRA CORP LTD 2.9 600 598 50,555 | 2021/4/19

TORR 2016-1 A 3.17 572 577 48,816 | 2048/2/18

TORRENS TRUST 2.75 456 455 38,486 | 2046/ 8 /14

TOYOTA FINANCE AUSTRALIA 3.1 500 501 42,375 | 2022/5/19

TRANSPOWER NEW ZEALAND 4.25 500 516 43,620 | 2021/8/6

TRANSPOWER NEW ZEALAND L 5.75 900 1,004 84,841 | 2023/8/28

UBS AG AUSTRALIA 4.0 1,100 1,119 94,561 | 2019/8/27

UBS AG AUSTRALIA 2.7 1,700 1,692 142,995 | 2020/ 8/10

UBS AG AUSTRALIA 2.78 1, 300 1,297 109,558 | 2023/3/8

UNITED ENERGY DISTRIBUTI 3.5 800 796 67,291 | 2023/9/12

UNITED ENERGY DISTRIBUTI 3.85 1,000 1,004 84,809 | 2024/10/23

UNIV OF SYDNEY 4.75 500 526 44,469 | 2021/4/16

UNIVERSITY OF MELBOURNE 4.25 500 521 44,018 | 2021/6/30

VERIZON COMMUNICATIONS 3.5 1, 600 1,597 134,935 | 2023/2/17

VICTORIA POWER NETWORKS 2.36 900 871 73,625 | 2022/1/17

VOLKSWAGEN FIN SERV AUST 2.95 500 499 42,172 | 2020/ 6 /22

VOLKSWAGEN FIN SERV AUST 3.25 600 599 50,643 | 2021/4/13

VOLKSWAGEN FIN SERV AUST 3.5 700 700 59,134 | 2022/9/14

WELLS FARGO & COMPANY 3.0 700 697 58,904 | 2021/7 /27

WESFARMERS LTD 6.25 1, 300 1,338 113,059 | 2019/ 3/28

WESFARMERS LTD 3.66 600 610 51,531 | 2020/11/18

WESTPAC BANKING CORP 2.94 700 703 59,456 | 2019/5/10

WESTPAC BANKING CORP 7.25 500 538 45,452 | 2020/ 2 /11

WESTPAC BANKING CORP 2.935 700 704 59,536 | 2020/ 7 /28

WESTPAC BANKING CORP 3.115 1, 200 1,213 102,491 | 2020/10/28

WESTPAC BANKING CORP 2.75 700 692 58,466 | 2022/8/31

WESTPAC BANKING CORP 3.125 700 694 58,696 | 2022/10/27

WESTPAC BANKING CORP 3.2 500 497 42,016 | 2023/3/6

WESTPAC BANKING CORP 5.25 1, 400 1,543 130,343 | 2023/11/21

WESTPAC BANKING CORP 5.015 200 209 17,686 | 2026/3/10

WOOLWORTHS LIMITED 6.0 1,000 1,026 86,708 | 2019/3/21

WSO FINANCE PTY LTD 4.5 600 618 52,231 | 2027/3/31
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F—RFFVT7
E Bt E(E B F )
EUR 500,000 TELSTRA CORP LTD 3.75% 16/5/22 EMTN 573,485 0.18
EUR 515,000 WESTPAC BANK CORP 0.75% 22/07/21 EM 528,145 0.16
EUR 500,000  WESTPAC BANKING 0.5% 17/05/24 GMTN 501,113 0.15
1,602,743 0.49
F—ANTYTE 1,602,743 0.49
A —ANT
EfE
EUR 2,500,000  REP OF AUSTRIA 0.5000% 20/04/27 2,482,000 0.75
EUR 131,000  REP OF AUSTRIA 3.8000% 26/01/62 221,927 0.07
2,703,927 0.82
E Bt E(E B F )
EUR 800,000 ERSTE GROUP BANK 0.625% 19/01/23 EM 816,423 0.25
EUR 574,000  REP OF AUSTRIA 2.1000% 20/09/17 617,911 0.19
1,434,334 0.44
A —ANTF 4,138,261 1.26
AL —
£y
EUR 3,558,283  BELGIUM KINGDOM 0.8% 22/06/27 81 3,619,841 1.11
EUR 870,000 BELGIUM KINGDOM 2.25% 22/06/23 68 979,272 0.30
EUR 742,000  BELGIUM KINGDOM 1.6% 22/06/47 78 731,464 0.22
EUR 238,244  BELGIUM KINGDOM 0.5% 22/10/24 82 242,937 0.07
EUR 1,000 BELGIUM KINGDOM 1.9% 22/06/38 76 1,099 0.00
5,574,613 1.70
HimtE(EESFE)
GBP 625,000 ANHEUSER BUSCH IN 1.75% 07/03/25 EM 696,428 0.21
EUR 400,000 BELFIUS BANK SA 0.625% 14/10/21 409,711 0.12
GBP 300,000 ANHEUSER BUSCH IN 2.25% 24/05/29 EM 331,404 0.10
EUR 300,000 BELFIUS BANK 0.7500% 12/09/22 EMTN 300,809 0.09
EUR 200,000 KBC BANK NV 2% 31/01/23 REGS 218,730 0.07
EUR 200,000 KBC GROUP NV 0.75% 18/10/23 EMTN 199,940 0.06
EUR 200,000  BNP PARIBAS FORTIS 0% 24/10/23 EMTN 196,416 0.06
2,353,438 0.71
AYLF—F 7,928,051 241
HFZ
E Bt E(E B )
EUR 775,000  TORONTO DOM BANK 0.375% 12/01/21 EM 785,575 0.25
EUR 690,000 PROVINCE OF QUEBEC 0.875% 15/01/25 705,712 0.21
EUR 704,000  CPPIB CAPITAL 0.3750% 20/06/24 REGS 699,689 0.21
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W iV Bzl SFAt£E BB (%)
EUR 275,000 TORONTO DOM BANK 0.375% 27/04/23 EM 276,687 0.08
2,467,663 0.75
F1 5 2,467,663 0.75
=5
HimtE(E e SFE)
EUR 200,000  REP OF CYPRUS 2.7500% 27/06/24 EMTN 216,280 0.07
216,280 0.07
F7uAE 216,280 0.07
Fxa
E Bt E(E B F D
EUR 400,000  UNICREDIT BK CZ 0.625% 30/04/20 EMT 398,760 0.12
398,760 0.12
F ) 398,760 0.12
Tre—
EEeHE
EUR 250,000 ORSTED A/S FRN 24/11/17 253,588 0.08
253,588 0.08
£y
DKK 5,732,688  KINGDOM OF DENMARK 1.75% 15/11/25 864,080 0.27
DKK 2,337,000 KINGDOM OF DENMARK 4% 15/11/19 341,010 0.10
1,205,090 0.37
E Bt E(E B )
DKK 15,545,508  REALKREDIT DANMARK 2% 01/10/47 23S 2,109,888 0.63
DKK 13,500,000 NYKREDIT REALKREDIT 1% 01/01/22 13H 1,885,936 0.57
DKK 10,000,000 NORDEA KREDIT 1.0000% 01/04/22 CC2 1,393,547 0.42
DKK 8,238,554  NORDEA KRED REAL 2% 01/10/47 IOH 1,102,395 0.33
DKK 8,000,000 NYKREDIT 2.0000% 01/10/50 01E 1,073,161 0.33
DKK 7,365,000 REALKREDIT DANMARK 1% 01/04/22 10F 1,029,585 0.31
DKK 6,469,256  NYKREDIT REALKREDIT 2% 01/10/47 01E 878,246 0.27
DKK 4,319,000 NYKREDIT REALKREDIT 1% 01/01/21 13H 600,749 0.18
DKK 4,044,000 REALKREDIT DANMARK 1% 01/01/21 10f 562,444 0.17
GBP 300,000 DONG ENERGY A/S 4.875% 12/01/32 424,524 0.13
DKK 3,154,165  NYKREDIT 1.5000% 01/10/47 01E 416,867 0.13
EUR 400,000  ORSTED A/S 1.5000% 26/11/29 397,784 0.12
DKK 1,365,000 NYKREDIT REALKREDIT 1% 01/10/20 13H 189,607 0.06
EUR 100,000 KOMMUNEKREDIT 0.875% 03/11/36 EMTN 91,124 0.03
12,155,857 3.68
Fe— 5t 13,614,535 4.13
EI B B A
HimtE(EESFE)
EUR 2,058,000  ESM 1.0000% 23/09/25 EMTN 2,153,183 0.65
EUR 730,000 EUROPEAN INVT BK 1.5000% 15/11/47 750,659 0.23
EUR 420,000 EUROPEAN UNIO 0.7500% 04/04/31 EMTN 414,961 0.13
3,318,803 1.01
[ B B 3,318,803 1.01
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T4 TR
=
EUR 815,000  FINNISH GOV'T 0.5000% 15/09/27 808,248 0.25
EUR 579,000  FINNISH GVT 0.875% 15/09/25 603,978 0.18
EUR 80,000  FINNISH GVT 1.375% 15/04/47 30Y 80,968 0.02
1,493,194 0.45
o piani(EVgvilliy)
EUR 200,000 NORDEA MORTG BK 0.25% 21/11/23 EMTN 199,640 0.06
199,640 0.06
T4 TURE 1,692,834 0.51
TV A
B EFIE
EUR 1,610,000  RCIBANQUE FRN 14/03/22 EMTN 1,629,883 0.48
EUR 725,000  TOTAL SA 2.25% 29/12/49 EMTN 756,861 0.23
GBP 200,000  GDF SUEZ FRN 10/01/66 232,768 0.07
EUR 200,000  ORANGE SA FRN 28/02/49 214,570 0.07
EUR 100,000  AXA SA FRN 04/07/43 120,048 0.04
EUR 100,000  CREDIT AGRIC ASSR FRN 27/09/48 118,930 0.04
EUR 100,000  ENGIE SA FRN 02/06/49 NC5 103,399 0.03
3,176,459 0.96
=
EUR 3,690,000  FRANCE O.A.T. 0.0000% 25/03/23 3,691,108 1.11
EUR 1,895,000  FRANCE GVT 2% 25/05/48 2,000,741 0.60
EUR 1,803,000  FRANCE OAT 0.25% 25/11/20 1,835,544 0.56
EUR 1,662,000  FRANCE GVT 0% 25/02/20 1,679,381 0.51
EUR 1,000,000  FRANCE OAT 3.75% 25/04/21 1,136,943 0.35
EUR 1,000,000  AGENCE FRANCAISE 1.3750% 05/07/32 1,005,997 0.31
EUR 946,000  FRANCE GVT 1.75% 25/06/39 1,002,192 0.30
EUR 990,000  FRANCE GVT 1.25% 25/05/36 971,526 0.30
EUR 910,000  FRANCE GVT 0% 25/05/21 918,736 0.28
EUR 711,430  FRANCE OAT 0% 25/05/20 719,275 0.22
EUR 361,000 FRANCE O.A.T. 4.0000% 25/04/55 569,586 0.17
EUR 318,966 ~ FRANCE OAT 4.75% 25/04/35 497,439 0.15
EUR 355,000 FRANCE GVT 0.1% 01/03/21 OATe CPI 381,727 0.12
EUR 220,014  FRANCE OAT 5.75% 25/10/32 362,444 0.11
EUR 300,000  FRANCE OAT 2.75% 25/10/27 359,790 0.11
EUR 236,000  FRANCE OAT 3.5% 25/04/20 257,796 0.08
17,396,225 5.28
- piani(EVegvilliy)
GBP 2,600,000  DEXIA CRED LO 1.1250% 15/06/22 EMTN 2,922,036 0.90
EUR 2,400,000  UNEDIC 0.1250% 25/11/24 TNMT 2,368,559 0.73
EUR 1,800,000  CAISSE FRAN FIN 0.375% 11/05/24 1,796,579 0.56
EUR 1,200,000  DEXIA CREDIT LOC 0.2% 16/03/21 EMTN 1,211,082 0.38
EUR 1,100,000  CREDIT AGRIC LDN 1.375% 03/05/27 EM 1,132,648 0.34
GBP 1,000,000 BANQ FED CRD 0.8750% 08/06/20 EMTN 1,120,491 0.34
GBP 900,000  DEXIA CRED LOC 2% 17/06/20 EMTN 1,038,742 0.32
EUR 890,000  BNP PARIBAS 1.125% 15/01/23 EMTN 920,171 0.28
EUR 900,000  SOCIETE GENERALE SFH 0.5% 02/06/25 903,960 0.27
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EUR 805,000  CIE FIN FONCIER 4.375% 25/04/19 EMT 855,330 0.26
EUR 800,000  CAISSE CENT IMM 0.375% 31/7/20 emtN 811,440 0.25
EUR 750,000  DEXIA CRED LOC 0.625% 21/01/22 EMTN 767,510 0.23
EUR 700,000  ICADE 2.25% 16/04/21 740,530 0.22
EUR 700,000  CAISSE FRANCAISE FIN 0.2% 27/04/23 697,200 0.21
GBP 625,000  BNP PARIBAS 1.125% 16/08/22 EMTN 695,020 0.21
GBP 500,000  DEXIA CRED LOC 0.875% 07/09/21 EMTN 558,269 0.17
EUR 500,000  AUTOROUTES SUD 1.125% 20/04/26 EMT 508,017 0.15
EUR 500,000  SOCIETE GENERALE 0.75% 26/05/23 EMT 506,425 0.15
EUR 500,000 TELEPERFORMANCE 1.5% 03/04/24 505,577 0.15
EUR 500,000  CIE FIN FONCIER 0.2% 16/09/22 EMT 501,300 0.15
EUR 500,000  VEOLIA ENVIRON 0.314% 04/10/23 EMTN 490,350 0.15
GBP 425,000 RCIBANQUE 1.8750% 08/11/22 EMTN 484,525 0.15
EUR 400,000  SNCF RESEAU 1.875% 30/03/34 EMTN 424,240 0.13
EUR 400,000  SNCF RESEAU 2.2500% 20/12/47 EMTN 421,880 0.13
EUR 400,000  SNCF RESEAU 1.125% 19/05/27 EMTN 410,812 0.12
GBP 220,000  ORANGE 8.125% 20/11/28 EMTN 380,456 0.12
EUR 300,000  EUTELSAT SA 5% 14/01/19 315,332 0.10
EUR 300,000  CREDIT AGRIC 1.375% 03/02/32 EMTN 308,190 0.09
EUR 300,000 BANQUE FED CRED MUT 1.25% 26/5/27 E 305,784 0.09
EUR 300,000  SUEZ 1% 03/04/25 EMTN 304,657 0.09
EUR 300,000  VEOLIA ENVIRON 0.672% 30/03/22 EMTN 303,773 0.09
EUR 300,000  ORANGE 1% 12/05/25 EMTN 303,480 0.09
EUR 300,000 AXA BANK EUROPE 0.125% 14/03/22 EMT 301,320 0.09
EUR 300,000 DANONE SA 0.167% 03/11/20 EMTN 301,140 0.09
EUR 300,000  BFCM 0.375% 13/01/22 EMTN 300,990 0.09
EUR 300,000  AIR LIQUIDE FIN 0.125% 13/06/20 EMT 300,870 0.09
EUR 300,000  BPCE SFH 0.3750% 21/02/24 EMTN 300,630 0.09
EUR 300,000  RTE RESEAU TRANS 1% 19/10/26 ~ EMTN 300,131 0.09
EUR 300,000  BPCE SA 0.375% 05/10/23 EMTN 297,000 0.09
EUR 200,000  BANQUE FED CRED 1.625% 19/01/26 EMT 211,000 0.06
EUR 200,000  RTE RESEAU TRANS 1.625% 27/11/25 EM 210,946 0.06
EUR 200,000  CAPGEMINI SA 1.75% 01/07/20 207,220 0.06
EUR 200,000  CAISSE FRAN FIN 0.625% 26/1/23 12 204,866 0.06
EUR 200,000  CIE FIN FONCIER 0.25% 16/03/22 EMTN 201,340 0.06
EUR 200,000  RTE RESEAU DE 1.8750% 23/10/37 EMTN 201,154 0.06
EUR 200,000  CIE ST GOBAIN 0% 27/03/20 EMTN 199,482 0.06
EUR 200,000  CAISSE FRAN FIN 1.125% 01/12/31 EMT 198,180 0.06
EUR 175,000  CREDIT AGRICOLE 0.625% 11/09/23 EMT 178,623 0.05
GBP 100,000  EDF 5.5% 17/10/41 EMTN 147,508 0.04
EUR 100,000  GDF SUEZ 2.3750% 19/05/26 EMTN 110,778 0.03
EUR 100,000  CTE CO TRANSP EL 2.1250% 29/07/32 102,990 0.03
EUR 100,000  CREDIT AGRIC LDN 0.875% 19/01/22 EM 102,260 0.03
EUR 100,000  BPCE SFH - SOC DE F10.5% 11/10/22 102,190 0.03
EUR 100,000  ENGIE SA 0.875% 27/03/24 EMTN 101,304 0.03
EUR 100,000  CRED AG HOME LOAN 0.25% 23/02/24 EM 99,560 0.03
EUR 100,000  ELEC DE FRANCE 1.875% 13/10/36 EMTN 91,977 0.03
29,787,824 9.03

75 A5t 50,360,508 15.27
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A
EEHEFIE
EUR 300,000 BERTELSMANN SE&CO KGAA FRN 23/04/75 314,625 0.10
EUR 200,000 DAIMLER AG FRN 03/07/24 EMTN 201,261 0.06
515,886 0.16
EfE
EUR 6,342,000 BUNDESREP DEUTSCHLAND 2.25% 4/9/20 6,820,441 2.07
EUR 2,668,000 BUNDESREP DEUTSCHLAND 0.25% 15/2/27 2,646,122 0.80
EUR 1,922,354  BUNDES DEUTSCH 2.5% 04/07/44 2,508,941 0.76
EUR 1,477,000  GEM DT LAENDER 0.6250% 25/10/27 53 1,467,843 0.45
EUR 798,000 DEUTSCHLAND REP 1.5000% 15/05/24 871,177 0.26
EUR 488,660  BUNDES DEUTSCH 5.5% 04/01/31 00 783,517 0.24
EUR 374,834  BUNDESREP DEUTSCHLAND 2.5% 15/8/46 494,383 0.15
EUR 200,182  BUNDES DEUTSCH 3.25% 04/07/42 292,986 0.09
EUR 130,000 DEUTSCHLAND REP 1.2500% 15/08/48 130,411 0.04
EUR 1,899  BUNDES DEUTSCH 4% 04/01/37 05 2912 0.00
16,018,733 4.86
E Bt E(E E F 1)
EUR 4,300,000 FMS WERTMANAG 0.0000% 18/09/20 EMTN 4,335,905 1.33
EUR 3,464,000  KFW 0.1250% 04/10/24 GMTN 3,440,791 1.04
EUR 1,560,000  KFW 0.0000% 15/12/22 EMTN 1,564,368 0.47
EUR 1,200,000 FMS WERTMANAGEMENT 0% 13/11/20 EMTN 1,210,320 0.37
EUR 1,200,000  ERSTE ABWICKL 0.0000% 12/06/20 EMTN 1,208,400 0.37
GBP 1,000,000 FMS WERTMANAGEMENT 0.625% 06/03/20 1,124,897 0.34
EUR 1,117,000 LAND NIEDERSACHSEN 0% 01/03/21 870 1,124,651 0.34
EUR 1,095,000  KFW 0.375% 23/04/30 EMTN 1,032,695 0.31
EUR 488,000 COMMERZBANK AG 0.5% 09/06/26 EMTN 485,267 0.15
EUR 433,000 LAND HESSEN 0.375% 06/07/26 1605 426,981 0.13
EUR 425,000 DEUTSCHE GEN HYP 0.5% 30/09/26 1189 422,365 0.13
EUR 400,000 LANDBK HESSEN-THUER 0% 12/01/22 400,760 0.12
EUR 365,000 KFW 0.625% 22/02/27 EMTN 367,774 0.11
EUR 311,000 COMMERZBANK AG 0.125% 23/02/23 EMTN 310,627 0.09
EUR 207,000 COMMERZBANK AG 0.125% 15/12/26 eMTN 198,037 0.06
EUR 200,000  BASF SE 0.8750% 15/11/27 DIP 197,300 0.06
EUR 200,000  ING-DIBAAG 0.25% 16/11/26 EMTN 193,980 0.06
EUR 200,000 WL BANK 0.1% 31/08/26 EMTN 191,640 0.06
EUR 100,000 EUROGRID GMBH 3.875% 22/10/20 EMTN 110,480 0.03
EUR 16,000 LAND NORDRHEIN 0.625% 17/11/23 1387 16,380 0.00
18,363,618 5.57
NS 34,898,237 10.59
TARTGVER
E Bt E(E B )
EUR 350,000 ICELAND REP 0.5000% 20/12/22 EMTN 352,065 0.11
352,065 0.11
TART U RE 352,065 0.11
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TANVTUR
£y
EUR 2,243,000  IRISH GVT 5.4% 13/03/25 3,033,935 0.93
EUR 1,340,000  IRISH TSY 1.7% 15/05/37 1,386,230 0.43
EUR 800,000  IRISH TSY 1% 15/05/26 823,160 0.25
EUR 546,900  IRISH TREASURY 2% 18/02/45 576,575 0.17
EUR 338,372 IRISH GVT 3.4% 18/03/24 404,042 0.12
EUR 290,000  IRISH GVT 2.4% 15/05/30 334,831 0.10
6,558,773 2.00
HimtE(EESFE)
EUR 850,000 GAS NETW IRELAND 1.375% 5/12/26 EMT 872,185 0.26
872,185 0.26
TANT R 7,430,958 2.26
AFVT
B SR (CMO)
EUR 100,000  SUNRI2017-1 Al FRN 27/04/41 100,296 0.03
100,296 0.03
EEeFE
EUR 100,000  ASSICURAZIONI GEN FRN 08/06/48 EMTN 115,334 0.04
115,334 0.04
EfE
EUR 6,885,000  REP OF ITALY 1.65% 01/03/32 6,276,365 1.89
EUR 5,093,000  BTPS 0.7% 01/05/20 5,177,544 1.56
EUR 3,786,000  BTPS 1.45% 15/09/22 3,915,012 1.19
EUR 2,005,000  BTPS 0.45% 22/05/23 ICPI 2,033,910 0.62
EUR 1,530,000  BTPS 1.65% 23/04/20 CPI 1,616,471 0.49
EUR 1,268,000  BTPS 4.75% 01/09/21 1,471,007 0.45
EUR 1,333,000  BTPS 1.3% 15/05/28 CPI 1,420,791 0.43
EUR 1,333,000  BTPS 3.4500% 01/03/48 1,407,648 0.43
EUR 1,241,000  BTPS 3.75% 01/05/21 1,383,715 0.42
EUR 938,000  BTPS 1.7% 15/09/18 (CPI) 989,217 0.30
EUR 833,000  BTPS 3.75% 01/09/24 964,864 0.29
EUR 576,000  BTPS 4.75% 01/09/28 724,723 0.22
EUR 516,000  BTPS 2.35% 15/09/19 CPI 619,419 0.19
EUR 449,000  BTPS 2.25% 01/09/36 417,076 0.13
EUR 338,000  BTPS 1.25% 27/10/20 CPI 356,718 0.11
EUR 125,000  BTPS 2.45% 01/09/33 123,125 0.04
EUR 78,000  BTPS 2.8% 01/03/67 68,281 0.02
EUR 2,000  BTPS 4% 01/02/37 2,366 0.00
28,968,252 8.78
HimtE(EESFE)
EUR 979,000 TELECOM ITALI 2.3750% 12/10/27 EMTN 979,587 0.31
EUR 750,000  UNIONE DI BANCHE 1.1250% 04/10/27 758,242 0.24
EUR 575,000 MEDIOBANCA SP 1.2500% 24/11/29 EMTN 571,989 0.17
EUR 325,000 INTESA SANPAO 0.8750% 27/06/22 EMTN 328,760 0.10
EUR 302,000  INTESA SANPAOLO SP 3% 28/01/19 EMTN 311,918 0.09
EUR 300,000 BANCA POPOLARE MIL 0.625% 8/6/23 EM 298,892 0.09
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EUR 270,000 MONTE DEI PASCHI 1.2500% 20/01/22 278,304 0.08
EUR 105,000 MONTE DEI PASCHI 2.1250% 26/11/25 112,439 0.03
EUR 100,000  INTESA SANPAOLO 1.125% 14/01/20 EMT 102,030 0.03
3,742,161 1.14
AXVT G 32,926,043 9.99
A
HimtE(EESFE)
EUR 300,000  SUMITOMO MITS 0.9340% 11/10/24 EMTN 299,631 0.09
299,631 0.09
A AEf 299,631 0.09
Dry—V— 5
EEeFE
GBP 100,000  HSBC BANK FUNDING FRN 29/11/49 148,335 0.05
148,335 0.05
E Bt E(E B )
EUR 356,000  WPP FINANCE 2013 3% 20/11/23  EMTN 399,550 0.12
GBP 300,000 HEATHROW FD LTD 2.75% 09/08/49 EMTN 319,290 0.10
EUR 300,000 UBS GROUP FDG 1.5% 30/11/24 311,640 0.09
GBP 100,000 AABOND CO LT 2.7500% 31/07/23 EMTN 111,673 0.03
1,142,153 0.34
Dy —T— it 1,290,488 0.39
o TNG
EEHEFIE
EUR 300,000  SES SA FRN 29/12/49 321,450 0.10
321,450 0.10
HimtE(EESFE)
EUR 4209,000  EFSF 0.8750% 26/07/27 EMTN 4,296,904 131
EUR 3,816,000  EFSF 0.75% 03/05/27 EMTN 3,866,005 1.17
EUR 3,400,000  EFSF 1.25% 24/05/33 EMTN 3,469,751 1.05
EUR 1,659,000 EURO STAB MECH 0.125% 22/04/24 EMTN 1,652,301 0.50
EUR 1,524,000  EFSF 0.4% 31/05/26 EMTN 1,512,113 0.46
EUR 1,505,000  EFSF 0.1250% 17/10/23 EMTN 1,506,054 0.46
EUR 770,000  EFSF 1.5% 22/01/20 EMtN 800,840 0.24
EUR 421,000  EIB 0.5% 15/11/23 EMTN 431,779 0.13
EUR 400,000  GELF BD ISSUER 1.625% 20/10/26 EMTN 403,480 0.12
EUR 300,300 EURO STABILITY MECH 1.8% 2/11/46 EM 327,486 0.10
EUR 288,000  EFSF 1.7% 13/02/43 eMTN 304,179 0.09
EUR 300,000 HOLCIM FINANC 1.7500% 29/08/29 EMTN 297,900 0.09
EUR 250,000  EFSF 0.2% 28/04/25 0000 247214 0.08
EUR 225,000  CNH IND FIN 1.7500% 12/09/25 EMTN 231,287 0.07
EUR 185,000  EFSF 1.2% 17/02/45 EMTN 174,566 0.05
EUR 100,000  SELP FINANCE SARL 1.25% 25/10/23 100,420 0.03
EUR 80,000  EFSF 1.75% 29/10/20 EMtn 84,732 0.03
19,707,011 5.98
NI T NTEH 20,028,461 6.08
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Ao
EENEFHIE
EUR 700,000  TELEFONICA EUROP FRN 07/06/66 696,570 0.20
EUR 453,000 TENNET HOLDING FRN 31/12/49 457,304 0.14
EUR 300,000 ABN AMRO BANK NV FRN 30/6/25 EMT 317,499 0.10
EUR 300,000 GAS NATURAL FENOSA FRN 29/12/49 314,910 0.10
GBP 200,000 TELEFONICA EUROPE FRN 29/09/49 249,147 0.08
EUR 200,000 VOLKSWAGEN INTFN FRN 14/12/65 205,900 0.06
2,241,330 0.68
£y
EUR 2,025,000 NETHERLANDS GVT 0% 15/01/22 2,044,785 0.62
EUR 1,342,000 NETHERLANDS GVT 2.75% 15/01/47 1,836,715 0.56
EUR 527,000 NETHERLANDS GVT 0.5% 15/07/26 533,034 0.16
EUR 54,000 NETHERLANDS GVT 0.25% 15/07/25 53,992 0.02
EUR 11,000 NETHERLANDS GVT 2% 15/07/24 12,370 0.00
4,480,896 1.36
HimtE(EESFE)
GBP 760,000  ENEL FIN INTL 5.6250% 14/08/24 EMTN 1,042,763 0.33
EUR 500,000 DEUTSCHE TELEKOM 0.625% 03/04/23 EM 502,650 0.15
EUR 500,000 NN BANK NV NE 0.5000% 10/10/24 EMTN 501,150 0.15
EUR 500,000 AEGON BANK 0.3750% 21/11/24 EMTN 496,450 0.15
EUR 400,000 NN GROUP NV 1.6250% 01/06/27 EMTN 410,014 0.12
EUR 400,000 COMPASS GROUP 0.6250% 03/07/24 EMTN 397,049 0.12
EUR 286,000  SCHAEFFLER FIN 3.25% 15/05/25 REGS 307,161 0.09
EUR 300,000 ING BANK NV 0.7% 16/04/20 EMTN 304,839 0.09
EUR 300,000 IBERDROLA INTL BV 1.125% 21/4/26 EM 300,945 0.09
EUR 300,000  GAS NAT FENOS 1.2500% 19/04/26 EMTN 300,570 0.09
EUR 300,000 ING GROEP NV 1.3750% 11/01/28 EMTN 299,040 0.09
EUR 300,000 DE VOLKSBANK NV 0.75% 18/05/27 EMT 298,915 0.09
EUR 250,000 ASML HOLDING NV 1.375% 07/07/26 258,735 0.08
EUR 258,000 DEUTSCHE BAHN FIN 0% 19/07/21 EMTN 257,123 0.08
EUR 200,000  ASML HOLDING NV 3.375% 19/09/23 231,780 0.07
EUR 225,000 AHOLD DELHAIZE 0.8750% 19/09/24 225,218 0.07
GBP 195,000 VOLKSWAGEN FIN 2.25% 12/04/25 EMTN 220,937 0.07
EUR 206,000  AIRBUS FINANCE BV 0.875% 13/05/26 205,073 0.06
EUR 180,000  NEDER FINANCIER 0.125% 20/04/22 EMT 181,240 0.06
EUR 170,000 BMW FINANCE NV 0.5% 21/01/20  EMTN 171,887 0.05
GBP 150,000 LAFARGEHOLCIM FIN 3% 12/05/32 EMTN 167,299 0.05
EUR 150,000  ENEXIS HOLDING 1.5% 20/10/23 EMTN 157,702 0.05
EUR 125,000 ASML HOLDING NV 1.625% 28/05/27 129,575 0.04
EUR 100,000 NN GROUP NV 0.875% 13/01/23  REGS 101,640 0.03
7,469,755 227
FTHEH 14,191,981 431
=a2—P—FF
EfE
NZD 977,000 NEW ZEALAND 2.5% 20/09/40 0940 CPI 640,639 0.19
640,639 0.19
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E Bt E(E B )
EUR 450,000  ASB FINANCE L 0.6250% 18/10/24 EMTN 451,485 0.14
EUR 400,000  WESTPAC SEC NZ/LDN 0.125% 16/06/21 400,834 0.12
852,319 0.26
=a2—U—FURE 1,492,958 0.45
Nz —
£y
NOK 3,445,000 NORWEGIAN GVT 1.75% 13/03/25 477 358,232 0.11
358,232 0.11
HimtE(EESFE)
EUR 100,000  STATOIL ASA 0.75% 09/11/26 EMTN 98,770 0.03
98,770 0.03
IV —E 457,002 0.14
=K
EfE
PLN 3,805,000 POLAND GVT BOND 2.25% 25/04/22 0422 901,823 0.28
PLN 3,215,000 POLAND GVT BOND 3.25% 25/07/25 0725 776,226 0.24
EUR 275,000  REP OF POLAND 0.5% 20/12/21 EMTN 279,818 0.08
EUR 215,000  REP OF POLAND 1% 25/10/28 EMTN 210,270 0.06
2,168,137 0.66
R—F K 2,168,137 0.66
FIIH I
®pRiE S (ABS)
EUR 700,000  VERSE 4 SNR 2.423% 12/02/21 565,892 0.17
EUR 200,000  VERSE 5 SEN 0.8500% 12/02/22 200,000 0.06
765,892 0.23
EfE
EUR 999,887  PORTUGUESE OT'S 4,1250% 14/04/27 1,187,365 0.35
EUR 202,000 OBRIGACOES TESOURO 4.8% 15/06/20 225,832 0.07
EUR 71,000  OBRIGACOES DO TESO 4.1000% 15/02/45 83,461 0.03
EUR 94  OBRIGACOES TESOURO 2.875% 21/07/26 103 0.00
1,496,761 0.45
HimtE(EESFE)
EUR 500,000 BANCO COMER PTG 0.75% 31/05/22 505,932 0.16
EUR 300,000 BANCO SAN TOTTA 1.2500% 26/09/27 303,829 0.09
EUR 300,000 MONTEPIO GERA 0.8750% 17/10/22 EMTN 301,500 0.09
1,111,261 0.34
BRIV 3,373,914 1.02
i=at e
£y
EUR 440,000  SLOVAKIA GOVT 1.375% 21/01/27 228 465,968 0.14
EUR 375,000  SLOVAKIA GOVT 2.0000% 17/10/47 388,538 0.12
854,506 0.26
2 X T2 854,506 0.26




NPEB/>-3—RE 7Y 7RUK - T7RFC/FD

i #Em §HAN A &E B HE (%)
ARy
EfE
EUR 305,000 REP OF SLOVENIA 1.75% 03/11/40 RS78 303,728 0.09
303,728 0.09
2 R=7 5 303,728 0.09
ARA v
ReBRfE 3% (ABS)
EUR 164,766 DRVES 4 A FRN 21/04/28 165,169 0.05
165,169 0.05
ReBrfEZ: (CMO)
EUR 94,303 SRFFT 2017-1A FRN 26/04/63 89,588 0.03
89,588 0.03
EESFIE
EUR 400,000 BANKIA SA FRN 22/05/24 MTN 415,771 0.13
415,771 0.13
EfE
EUR 2,438,000 SPANISH GOV'T 4.4000% 31/10/23 2,966,558 0.91
EUR 2,582,000 BONOS Y OBLIG DEL ES 0.4% 30/04/22 2,601,365 0.79
EUR 2,323,000 BONOS Y OBLIG DEL ES 2.35% 30/07/33 2,378,673 0.72
EUR 2,220,000 BONOS Y OBLIG DEL EST 2.9% 31/10/46 2,281,212 0.69
EUR 1,991,000 SPANISH GOVT 0.55% 30/11/19 CPIL 2,113,813 0.64
EUR 1,400,000 SPANISH GVT 1.4% 31/01/20 1,449,000 0.44
EUR 1,357,000 SPANISH GOV'T 1.4500% 31/10/27 1,349,808 0.41
EUR 944,000 BONOS Y OBLIG DEL  5.5000% 30/04/21 1,114,770 0.34
EUR 1,000,000 FADE 0.0310% 17/06/20 1,000,610 0.30
EUR 915,000 BONOS Y OBLIG DE EST 1.15% 30/07/20 945,607 0.29
EUR 910,000 BONOS Y OBLIG DEL ES 0.75% 30/07/21 931,704 0.28
EUR 527,000 BONOS Y OBLIG DEL ES 4.7% 30/07/41 729,105 0.22
EUR 408,000 BONOS Y OBLIG DEL EST 3.45% 30/7/66 440,681 0.13
EUR 258,000 SPANISH GVT 4.6% 30/07/19 278,072 0.08
EUR 155,000 SPANISH GVT 0.65% 30/11/27 CPI 165,085 0.05
EUR 38,000 KINGDOM OF SPAIN 0.3% 30/11/21 CPI 41,000 0.01
EUR 1,000 SPANISH GVT 4.8% 31/01/24 1,246 0.00
20,788,309 6.30
gt AE (E 2 S F M)
EUR 1,100,000 CAIXABANK SA 1.125% 17/05/24  EMTN 1,103,241 0.34
EUR 500,000 FADE 0.85% 17/09/19 508,971 0.16
EUR 400,000 CAJA RURAL NAVARRA 0.625% 01/12/23 399,970 0.12
EUR 400,000 BANCO SABADEL 0.8750% 05/03/23 EMTN 396,160 0.12
EUR 300,000 SANTAN CONSUMER FIN 1.5% 12/11/20 E 311,054 0.09
EUR 300,000 BANKIA SA 1% 14/03/23 309,060 0.09
EUR 200,000 SANTAN CONS F 0.5000% 04/10/21 EMTN 200,780 0.06
EUR 200,000 BANCO DE SABADELL 1% 26/04/27 200,349 0.06
EUR 200,000 IBERCAJA BANCO 0.25% 18/10/23 eMTN 197,352 0.06
EUR 100,000 BANCO POPULAR ESPANOL 1% 07/04/25 101,787 0.03
EUR 100,000 CAJA RURAL DE NAVARRA 0.5% 16/03/22 100,612 0.03
3,829,336 1.16
ARA L F 25,288,173 7.67
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W iV EAL] A 4R B HR (%)
Ay z—F
EENEFIR
SEK 9,000,000 VOLVO TREASURY AB FRN 24/08/18 EMTN 915,935 0.28
EUR 150,000 NORDEA BANK AB FRN 10/11/25  EMTN 155,742 0.05
1,071,677 0.33
E &
SEK 9,245,000 SWEDISH GVT 5% 01/12/20 1047 1,088,647 0.33
SEK 6,190,000 SWEDISH GVT 2.5% 12/05/25 1058 728,169 0.22
1,816,816 0.55
HimtE(EESFE)
SEK 16,000,000 STADSHYPOTEK 4.5000% 21/09/22 1586 1,915,244 0.59
SEK 15,100,000 SWEDBANK HYPOT 1.0000% 15/06/22 191 1,560,485 0.47
EUR 860,000 STADSHYPOTEK AB 0.05% 20/06/22 858,280 0.26
GBP 450,000 SKANDINAVISKA EN 1.25% 05/08/22 GMT 504,213 0.15
EUR 500,000 SVENSKA HANDELS 0.25% 28/02/22 EMTN 499,550 0.15
EUR 400,000 SVENSKA HANDEL 1.125% 14/12/22 EMT 414,590 0.13
EUR 200,000 SWEDBANK HYPOTEK AB 0.15% 10/02/21 201,609 0.06
EUR 175,000 SEB 0.625% 30/01/23 EMTN 178,826 0.05
6,132,797 1.86
A —F L E 9,021,290 2.74
AAA
EENEFIR
EUR 505,000 UBS AG FRN 12/02/26 565,600 0.17
EUR 250,000 CREDIT SUISSE FRN 17/07/25 EMTN 252,393 0.08
817,993 0.25
E &
CHF 2,184,000 SWISS GVT 1.5% 24/07/25 2,126,412 0.64
CHF 647,000 SWISS GVT 1.5% 30/04/42 709,250 0.22
CHF 214,000 SWISS GOVT 1.25% 28/05/26 206,582 0.06
3,042,244 0.92
iR (FE e SAUE)
EUR 931,000 CRED SUISSE LDN 1.125% 15/09/20 957,059 0.29
957,059 0.29
AAAEt 4,817,296 1.46
AFYR
RpR{E S (ABS)
GBP 360,000 DELAM 2014-1 A2 FRN 19/05/21 406,674 0.13
GBP 200,000 NDFT 2017-1 A FRN 15/07/25 225,493 0.07
GBP 158,000 PCLF 2017-2 AFRN 15/06/23 178,174 0.05
GBP 113,000 PCLF 2017-1A FRN 15/06/22 127,387 0.04
GBP 101,000 MOTOR 16-1 C FRN 25/11/25 115,542 0.04
GBP 185,000 TURBF 6 A FRN 20/02/23 114,245 0.03
GBP 100,000 MOCA 2017-1 AFRN 20/12/27 106,981 0.03
GBP 139,000 MOCA 2016-1 AFRN 20/10/24 38,192 0.01
1,312,688 0.40
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B B Eadik] Rl A AR BHILE (%)
KB 2R (CMO)
GBP 700,000  RIPON 1X C1 FRN 20/08/56 788,737 0.25
GBP 225,000  OATH 1 A FRN 25/02/46 244,127 0.07
GBP 200,000 LAN2017-1X2A FRN 22/12/69 226,050 0.07
GBP 200,000  LAN 2017-1X 1A FRN 22/12/69 225,395 0.07
GBP 224,000 HWKSM 2016-1 AFRN 25/05/53 211,306 0.06
GBP 175,000  RIPON 1X B1 FRN 20/08/56 197,596 0.06
GBP 185,000  FSQ 2016-2 AFRN 16/08/58 189,129 0.06
GBP 465,000 LAN 2015-1X 1A FRN 22/12/54 157,320 0.05
GBP 155,000 WARW A 2 FRN 21/09/49 125,995 0.04
GBP 100,000  RMS 29 B FRN 20/12/46 113,818 0.03
GBP 100,000  HWKSM 2016-1 B FRN 25/05/53 113,658 0.03
GBP 100,000  RIPON 1X Al FRN 20/08/56 106,570 0.03
GBP 100,000  RMS 30 A FRN 20/03/50 103,962 0.03
GBP 100,000  CASTE 2017-1 AFRN 25/10/44 102,463 0.03
GBP 495,000  ESAIL 06-1X A2C FRN 10/06/44 64,235 0.02
GBP 100,000  RMS 25 Al FRN 16/12/50 45,128 0.01
GBP 115,000  GMG 2015-2 AFRN 16/02/54 22,165 0.01
3,037,654 0.92
ekt (CMBS)
GBP 100,000  WARW 2 C FRN 21/09/49 113,880 0.04
EUR 185,000  ESTON 2006-1 A1B FRN 19/04/21 35,091 0.01
148,971 0.05
EEEFIE
GBP 1,050,000  BARCLAYS PLC FRN 06/10/23 . 1,196,000 0.37
GBP 625,000 HSBC HOLDINGS FRN 13/11/26 DIP 706,243 0.21
EUR 525,000 LLOYDS BK GR PLC FRN 21/06/24 EMTN 536,933 0.16
GBP 224,000  SSE PLC FRN 29/12/49 262,457 0.08
2,701,633 0.82
=
GBP 5,667,000 UK TREAS GILT 2% 07/09/25 6,837,520 2.07
GBP 4,666,000 UK TSY GILT 3.7500% 07/09/19 5,538,825 1.67
GBP 3,053,000 UK TSY GILT 4.2500% 07/12/46 5,328,318 1.61
GBP 1,977,000 UK TREASURY 4.25% 07/03/36 3,118,549 0.95
GBP 1,767,065 UK TREASURY 3.5% 22/01/45 2,711,150 0.82
GBP 1,621,000  UNITED KINGDOM GILT 0.5% 22/07/22 1,804,794 0.55
GBP 1,045,000 UK TREASURY 4.75% 07/12/30 1,639,004 0.50
GBP 791,000 UK TREASURY 4.25% 07/12/55 1,537,436 0.47
GBP 1,058,000 UK TREASURY 5% 07/03/25 1,526,874 0.46
GBP 888,000 UK TREASURY 4.25% 07/09/39 1,445,662 0.44
GBP 726,128 UK TREASURY 4% 22/01/60 1,410,722 0.43
GBP 743,000 UK TREASURY 3.5% 22/07/68 1,391,130 0.42
GBP 591,000 UK TREASURY 3.75% 07/09/20 722,459 0.22
GBP 322,000 UK TREASURY 3.75% 22/07/52 556,793 0.17
GBP 287,000 UK TREASURY 4.50% 07/09/34 458,021 0.14
GBP 301,000 UK TREASURY 1.75% 22/07/57 348,150 0.11
36,375,407 11.03
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W iV EAL] A 4R B HR (%)
sa2lifi-¢:3
EUR 125,000 CHANNEL LINK FRN 30/06/50 A8 129,692 0.04
EUR 100,000 CHANNEL LINK FRN 30/06/50 A7 101,736 0.03
231,428 0.07
AT T T YT/ ET AR
GBP 635,000 CRH FIN UK PLC 4.125% 02/12/29 EMTN 822,696 0.25
822,696 0.25
HimtE(EESFE)
GBP 1,045,000 LCR FINANCE PLC 4.5% 07/12/28 REGS 1,517,784 0.46
GBP 1,000,000 CENTRICA PLC 4.375% 13/03/29 1,300,931 0.39
GBP 625,000 BUPA FINANCE 5% 08/12/26 820,491 0.25
GBP 550,000 PRUDENTIAL FIN 6.125% 19/12/31 EMTN 815,277 0.25
GBP 625,000 UNI OF OXFORD 2.5440% 08/12/17 743,442 0.23
GBP 500,000 BRITISH TELECOM 5.75% 07/12/28 721,297 0.22
EUR 700,000 ABBEY NATL TREAS 0.875% 13/1/20 EMT 711,619 0.22
GBP 600,000 CADENT FINANC 1.1250% 22/09/21 EMTN 670,963 0.20
GBP 575,000 CADENT FINANC 2.7500% 22/09/46 EMTN 621,045 0.19
GBP 400,000 ABBEY NATL TREAS 5.25% 16/02/29 EMT 601,927 0.18
GBP 380,000 LLOYDS BANK P 7.5000% 15/04/24 EMTN 572,479 0.17
EUR 500,000 NATIONWIDE BLDG 2.25% 25/06/29 EMTN 563,987 0.17
GBP 378,000 BAT INTL FINA 4.0000% 04/09/26 EMTN 479,897 0.15
EUR 428,000 BAT INT FIN 2.75% 25/03/25 EMTN 475,551 0.14
GBP 400,000 CENTRICA PLC 7% 19/09/18 EMTN 469,899 0.14
EUR 450,000 NATIONWIDE BLDG 0.5% 29/10/19 EMTN 454,054 0.14
EUR 450,000 BRITISH TELEC 1.0000% 21/11/24 EMTN 445,905 0.14
EUR 423,000 BP CAPITAL PLC 1.109% 16/2/23 EMTN 436,754 0.13
EUR 400,000 BP CAPITAL PLC 1.117% 25/01/24 EMTN 411,080 0.12
EUR 325,000 CREDIT SUISS AG LDN 1% 07/06/23 EMT 332,595 0.10
EUR 263,000 SKY PLC 2.5% 15/09/26 EMT 288,953 0.09
GBP 200,000 LLOYDS BANK 5.125% 7/03/25 EMTN 280,226 0.09
GBP 200,000 LLOYDS BK GR 2.2500% 16/10/24 EMTN 227,442 0.07
GBP 200,000 WPP FINANCE 2013 2.875% 14/09/46 EM 195,279 0.06
EUR 175,000 YORKSHIRE BUILDG 0.375% 11/04/23 EM 175,205 0.05
EUR 162,000 IMPERIAL BRAND FIN 1.375% 27/01/25 163,814 0.05
EUR 125,000 ANZ NEW ZEALAND 0.125% 22/09/23 EMT 122,875 0.04
GBP 50,000 NETWORK RAIL 4.75% 29/11/35 EMTN 80,646 0.02
14,701,417 4.46
AXY ZE 59,331,894 18.00
TAUA
EEEAE
EUR 976,000 GOLDMAN SACHS FRN 29/04/19 EMTN 983,515 0.30
EUR 850,000 BANK OF AMERICA CORP FRN 7/2/25 EM 872,695 0.26
EUR 175,000 BANK OF AMER CORP FRN 04/05/27 EMTN 182,600 0.06
2,038,810 0.62
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B i 8t i BRICE (%)
AL (EE A

EUR 1,025,000  BAT CAPITAL C 1.1250% 16/11/23 EMTN 1,041,479 0.32
EUR 900,000  COCA COLA CO 0.75% 09/03/23 914,218 0.28
GBP 800,000  INTL BK REC&DEV 0.75% 07/12/21 897,015 0.27
GBP 775,000  WELLS FARGO & CO 2% 28/07/25  EMTN 872,348 0.26
EUR 750,000  THERMO FISHER 1.4000% 23/01/26 751,350 0.23
GBP 600,000  WELLS FARGO & CO 2.125% 20/12/23 EM 687,835 0.21
EUR 625,000  AT&T INC 1.0500% 04/09/23 629,811 0.19
EUR 550,000  CITIGROUP INC 0.75% 26/10/23 EMTN 550,908 0.17
EUR 500,000  MORGAN STANLEY 1% 02/12/22 GMTN 510,025 0.15
EUR 500,000  NESTLE HOLDING 0.8750% 18/07/25 DIP 504,950 0.15
EUR 400,000  JP MORGAN CHASE 1.5% 26/10/22 EMTN 420,064 0.13
EUR 325,000  VERIZON COMM 12.8750% 15/01/38 20Y 329,934 0.10
GBP 200,000  BANK OF AMERICA 7% 31/07/28 EMTN 324,785 0.10
EUR 300,000  MCDONALDS CORP 1% 15/11/23 GMTN 304,801 0.09
EUR 300,000  GENERAL ELECTRIC CO 0.375% 17/05/22 299,692 0.09
EUR 250,000  THERMO FISHER 1.9500% 24/07/29 252,000 0.08
EUR 250,000  US BANCORP 0.8500% 07/06/24 EMTN 251,415 0.08
EUR 250,000  VERIZON COMM I 1.8750% 26/10/29 12Y 248,825 0.08
GBP 200,000  VERIZON COMM 3.125% 02/11/35 221,708 0.07
EUR 193,000 COCA COLA CO 1.875% 22/09/26 207,271 0.06
EUR 200,000  GENERAL ELECTRIC CO 2.125% 17/05/37 198,820 0.06
EUR 150,000  BECTON DICKINSON 1.9% 15/12/26 152,613 0.05
EUR 100,000  ZF NA CAPITAL 2.75% 27/04/23 109,100 0.03
EUR 107,000  COCA COLA CO 1.125% 09/03/27 108,017 0.03
EUR 100,000  THERMO FISHER SCIEN 1.5% 01/12/20 103,478 0.03
EUR 100,000  AT&T INC 3.1500% 04/09/36 102,480 0.03
10,994,942 3.34

T AUTIFT 13,033,752 3.96

BEA MRS AE 317,298,952 96.29

(1) 50 A O
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2017412 31 A BIAE

wEEY #EGEY) T 191 REBHERE (=—1)
EUR 16,923,212 GBP 15,000,414 January 16,2018 33,167
EUR 1,954,486 CHF 2,283,613 January 16,2018 713
EUR 1,057,425 DKK 7,867,196 January 16,2018 704
SEK 17,910 EUR 1,792 January 16,2018 26
CHF 2,142 EUR 1,831 January 16,2018 1
JPY 160,033 EUR 1,186 January 16,2018 1
SEK 317 EUR 31 January 16,2018 0
SEK 236 EUR 23 January 16,2018 0
SEK 166 EUR 16 January 16,2018 0
SEK 121 EUR 12 January 16,2018 0
SEK 107 EUR 10 January 16,2018 0
SEK 92 EUR 9 January 16,2018 0
SEK 39 EUR 3 January 16,2018 0
SEK 36 EUR 3 January 16,2018 0
SEK 25 EUR 2 January 16,2018 0
SEK 18 EUR 1 January 16,2018 0
CHF 37 EUR 32 January 16,2018 0
CHF 19 EUR 17 January 16,2018 0
CHF 28 EUR 24 January 16,2018 0
SEK 14 EUR 1 January 16,2018 0
CHF 3 EUR 2 January 16,2018 0
CHF 11 EUR 9 January 16,2018 0
CHF 12 EUR 11 January 16,2018 0
CHF 4 EUR 3 January 16,2018 0
CHF 14 EUR 12 January 16,2018 0
DKK 97 EUR 13 January 16,2018 0
CHF 0 EUR 0 January 16,2018 0
SEK 0 EUR 0 January 16,2018 0
DKK 0 EUR 0 January 16,2018 0
CHF 1 EUR 1 January 16,2018 0
CHF 2 EUR 1 January 16,2018 0
DKK 15 EUR 2 January 16,2018 0
DKK 130 EUR 17 January 16,2018 0
DKK 37 EUR 5 January 16,2018 0
DKK 44 EUR 5 January 16,2018 0
DKK 50 EUR 6 January 16,2018 0
DKK 16 EUR 2 January 16,2018 0
DKK 6 EUR 0 January 16,2018 0
DKK 7 EUR 1 January 16,2018 0
DKK 10 EUR 1 January 16,2018 0
DKK 68 EUR 9 January 16,2018 0
CHF 4 EUR 3 January 16,2018 0
GBP 0 EUR 0 January 16,2018 0
DKK 7,376 EUR 990 January 16,2018 0
GBP 11 EUR 13 January 16,2018 0
GBP 14 EUR 16 January 16,2018 0
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BEEY) BEGEY) it 15 REJHE (2—m)
GBP 19 EUR 22 January 16,2018 0
GBP 28 EUR 32 January 16,2018 (1)
GBP 30 EUR 34 January 16,2018 1)
GBP 71 EUR 81 January 16,2018 1)
GBP 83 EUR 95 January 16,2018 2)
GBP 94 EUR 108 January 16,2018 2)
GBP 128 EUR 147 January 16,2018 3)
GBP 182 EUR 209 January 16,2018 “4)
GBP 245 EUR 281 January 16,2018 %)
JPY 120,069 EUR 904 January 16,2018 (13)
JPY 290,096 EUR 2,180 January 16,2018 27)
GBP 13,845 EUR 15,858 January 16,2018 (270)
JPY 28,835,945 EUR 216,314 January 16,2018 (2,271)
JPY 128,284,593 EUR 965,971 January 16,2018 (13,741)
EUR 1,913,246 SEK 19,033,636 January 16,2018 (19,505)
EUR 98,655 JPY 13,151,371 January 16,2018 1,036
EUR 155,278 GBP 137,075 January 16,2018 935
EUR 34,772 GBP 30,356 January 16,2018 591
EUR 17,933 CHF 20,885 January 16,2018 64
EUR 1,748 JPY 233,108 January 16,2018 18
EUR 1,300 JPY 173,316 January 16,2018 14
EUR 918 JPY 122,495 January 16,2018 10
EUR 671 JPY 89,559 January 16,2018 7
EUR 593 JPY 79,136 January 16,2018 6
EUR 507 JPY 67,614 January 16,2018 5
EUR 215 JPY 28,675 January 16,2018 2
EUR 203 JPY 27,136 January 16,2018 2
EUR 350 GBP 309 January 16,2018 2
EUR 138 JPY 18,474 January 16,2018 1
EUR 102 JPY 13,663 January 16,2018 1
EUR 145 GBP 128 January 16,2018 1
EUR 82 JPY 10,982 January 16,2018 1
EUR 2,172 DKK 16,173 January 16,2018 0
EUR 40 CHF 47 January 16,2018 0
EUR 16 CHF 19 January 16,2018 0
EUR 3 JPY 500 January 16,2018 0
EUR 9 DKK 67 January 16,2018 0
EUR 21 DKK 163 January 16,2018 0
EUR 11 DKK 88 January 16,2018 0
EUR 22 CHF 25 January 16,2018 0
EUR 190 GBP 169 January 16,2018 0
EUR 16 SEK 164 January 16,2018 0
EUR 21 SEK 215 January 16,2018 0
EUR 39 SEK 394 January 16,2018 0
EUR 9,702 DKK 72,255 January 16,2018 3)
EUR 4,015 CHF 4,697 January 16,2018 3)
EUR 3,931 SEK 39,271 January 16,2018 (57
EUR 17,554 SEK 175,226 January 16,2018 (238)
JPY 13,689,406,934 EUR 103,238,565 January 16,2018 (1,624,835)
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HEE) HEGEY) i 4] FREBHELE (2—n)

EUR 17,571,252 GBP 15,530,000 March 13,2018 110,921
RUB 91,620,000 EUR 1,273,384 February 13,2018 48,458
SEK 17,100,000 EUR 1,710,958 February 15,2018 25,410
SEK 5,100,000 EUR 513,088 February 15,2018 4,775
NOK 12,200,000 EUR 1,233,185 February 15,2018 3,614
SEK 5,100,000 EUR 514,320 February 15,2018 3,544
EUR 300,872 NOK 2,940,000 February 15,2018 2,824
EUR 6,128,876  DKK 45,605,000 March 13,2018 1,845
EUR 165,746  NOK 1,618,681 February 15,2018 1,649
EUR 164,494  NOK 1,607,732 February 15,2018 1,507
NOK 3,050,000 EUR 307,800 February 15,2018 1,400
NOK 3,050,000 EUR 307,803 February 15,2018 1,396
EUR 3,064,776  DKK 22,805,000 March 13,2018 924
NOK 4,950,000 EUR 501,107 February 15,2018 709
NOK 1,525,000 EUR 153,948 February 15,2018 651
EUR 65796  NOK 643,015 February 15,2018 609
NOK 2,475,000 EUR 250,430 February 15,2018 478
NOK 1,525,000 EUR 154,176 February 15,2018 423
EUR 34951  NOK 341,318 February 15,2018 349
NOK 706,844 EUR 71,364 February 15,2018 294
EUR 67,731 GBP 60,000 March 13,2018 273
NOK 2,475,000 EUR 250,721 February 15,2018 186
EUR 19932 NOK 195,000 February 15,2018 164
EUR 16,811 USD 20,000 March 13,2018 144
EUR 263,251 SEK 2,600,000 February 15,2018 (758)
USD 386,826 EUR 325,000 February 15,2018 (2,125)
USD 386,272 EUR 325,000 February 15,2018 (2,587)
EUR 535869  NZD 920,000 March 13,2018 (7,832)
USD 1,432,597 EUR 1,210,000 February 15,2018 (14,244)
EUR 1,898,117 SEK 19,000,000 March 13,2018 (31,238)
USD 1423264  NZD 2,060,000 February 15,2018 (31,730)
(1,501,641)
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mE K B i (i@'iiﬁ) ﬂiﬁ?‘fﬁ

B@gprear
EUR 37 FUT EURO BTP 10YR 6% Mar 2018 5,066,040 (86,580)
EUR 145 FUT EURO SCHATZ 2YR 6% Mar 2018 16,233,475 (23,925)
USD 39 FUT US NOTE 10YR 6% Mar 2018 4,042,945 (33,190)
USD 63 FUT US NOTE 5YR 6% Mar 2018 6,120,979 (16,403)
USD 9 FUT US ULTRA NOTE 10YR 6% Mar 2018 1,004,086 471)
32,467,525 (160,569)
TN g

EUR (88) FUT EUR OAT Mar 2018 (13,684,880) 140,710
EUR (18) FUT EURO BOBL 5YR 6% Mar 2018 (2,368,980) 19,038
EUR (56) FUT EURO BUND 10YR 6% Mar 2018 (9,060,240) 61,410
EUR 4) FUT EURO BUXL 30YR 4% Mar 2018 (658,000) 6,245
EUR (49) FUT SHORT EURO-BTP 3YR 6% Mar 2018 (5,543,370) 19,010
USD ) FUT US LONG BD 20YR 6% Mar 2018 (639,178) 2,262
GBP (80) FUT LONG GILT 10YR 4% Mar 2018 (11,271,949) (56,520)
USD 13) FUT US ULTRA BOND 30YR 6% Mar 2018 (1,819,649) (3,313)
(45,046,246) 188,842

28,273
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i s 3
i T Eza] T (2—m) (m—n) (2—n)
B ar

EUR 2,492,000 P EUR/USD 1.15 13/03/18 March 13, 2018 4,999 4,999 0
EUR 2,338,000 P EUR/USD 1.15 15/03/18 March 15, 2018 7,713 3,405 (4,308)
12,712 8,404 (4,308)

12,712 8,404 (4,308)

SRIAD T

2017412 31 A BIfE

. ; RAmALE REBUAL

yi= £ N

GBP 2,334,377 Receive Floating (LIBOR 6M) - Pay Fixed (0.94875%) July 06, 2022 (6,242) 6,778
HUF 220,400,000 Receive Floating (BUBOR 6M) - Pay Fixed (2.003%) September 20, 2022 (3,580) (42,604)
HUF 112,820,000 Receive Floating (BUBOR 6M) - Pay Fixed (2.006%) September 20, 2022 (1,836) (21,860)

PLN 2,960,000 Receive Fixed (2.707%) - Pay Floating (WIBOR 6M) September 20, 2022 1,741 7,498

PLN 1,580,000 Receive Fixed (2.711%) - Pay Floating (WIBOR 6M) September 20, 2022 934 4,069

EUR 2,830,373 Receive Fixed (0.81%) - Pay Floating (EURIBOR 6M) August 14, 2026 1,530 15,514

EUR 769,260 Receive Fixed (1.5751%) - Pay Floating (EURIBOR 6M) July 04, 2042 710 17,302
EUR 1,599,395 Receive Fixed (1.424%) - Pay Floating (EURIBOR 6M) July 04, 2042 0 (20,791)
GBP 388,486 Receive Floating (LIBOR 6M) - Pay Fixed (1.4455%) December 01, 2067 (289) (22,881)

GBP 108,597 Receive Floating (LIBOR 6M) - Pay Fixed (1.239%) December 20, 2067 (20) 2,693
(7,052) (54,282)
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Gy Bl &g YK O s % =%
M M % % % % % =7 H
1144 (20154118 9 R) 8,773 30 AN0.5 13,562 Al.1 103.5 A 9.7 1.9 13,619
158 (20155128 7 ) 8, 768 30 0.3 13, 606 0.3 99. 4 A 8.2 2.0 12,532
1164 (201641 B 7 R) 8,712 30 A0. 3 13,633 0.2 96. 3 A 5.1 0.9 11,728
11TH# (201642 B 8 ) 8, 680 30 A0.0 13,783 1.1 95. 1 A 7.6 0.8 12, 687
11841 (2016523 A 7 ) 8, 697 30 0.5 13,785 0.0 98. 6 A 2.9 0.8 13, 740
1198 (20164 A 7 H) 8, 797 30 1.5 13, 969 1.3 92.4 A 4.5 0.7 14, 829
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[Ef&E RS ABU DHABI GOVT 2.5 970 936 100, 069 2022/10/11
ARAB REPUBLIC OF EGYPT 5.577 520 533 57,027 2023/ 2 /21
COLOMBIA GOVT 5.625 520 573 61, 325 2044/ 2 /26
FED REPUBLIC OF BRAZIL 5.625 910 891 95, 327 2041/1/7
FED REPUBLIC OF BRAZIL 5.0 1, 480 1, 328 141, 993 2045/ 1 /27
KUWAIT INTL BOND 3.5 1, 360 1, 336 142, 872 2027/ 3 /20
REPUBLIC OF ARGENTINA 5.625 2,080 2,113 225, 821 2022/ 1/26
REPUBLIC OF ARGENTINA 4.625 410 396 42,372 2023/ 1/11
REPUBLIC OF ARGENTINA 7.5 660 706 75, 466 2026/ 4 /22
REPUBLIC OF ARGENTINA 7.125 690 669 71,570 2036/7/6
REPUBLIC OF ARGENTINA 7.625 180 178 19, 104 2046/ 4 /22
REPUBLIC OF ARGENTINA 6. 875 620 565 60, 439 2048/ 1 /11
REPUBLIC OF ECUADOR 7.875 460 434 46, 458 2028/ 1 /23
REPUBLIC OF INDONESIA 3.75 680 682 72,899 2022/ 4 /25
REPUBLIC OF INDONESIA 5. 875 400 440 47, 057 2024/ 1 /15
REPUBLIC OF INDONESTA 3.85 520 511 54, 648 2027/ 7 /18
REPUBLIC OF INDONESIA 4.625 630 621 66, 454 2043/ 4 /15
REPUBLIC OF INDONESTA 5.125 400 417 44, 608 2045/ 1 /15
REPUBLIC OF INDONESIA 5.125 1, 740 1,815 194, 048 2045/ 1 /15
REPUBLIC OF INDONESIA 5.25 940 1,002 107, 162 2047/1/8
REPUBLIC OF INDONESIA 4.75 200 199 21, 307 2047/ 7 /18
REPUBLIC OF KENYA 6. 875 400 422 45,201 2024/ 6 /24
REPUBLIC OF KENYA 7.25 250 264 28, 222 2028/ 2 /28
REPUBLIC OF NIGERIA 6.5 270 277 29,678 2027/11/28
REPUBLIC OF NIGERIA 7.143 310 325 34, 798 2030/ 2 /23
REPUBLIC OF PERU 6. 55 90 115 12, 373 2037/ 3 /14
REPUBLIC OF PERU 5.625 460 557 59, 544 2050/11/18
REPUBLIC OF POLAND 4.0 1, 150 1, 196 127, 827 2024/ 1 /22
RUSSIA GOVT 4.5 1, 000 1,032 110, 386 2022/4/4
RUSSIA GOVT 4. 875 800 844 90, 262 2023/9/16
RUSSIA GOVT 7.5 36 41 4,472 2030/ 3 /31
T-NOTE INFLATION INDEX 2.125 220 317 33,933 2040/ 2 /15
T-NOTE INFLATION INDEX 2.125 380 544 58,175 2041/ 2 /15
T-NOTE INFLATION INDEX 0.75 1,920 2,043 218, 399 2042/ 2 /15
T-NOTE INFLATION INDEX 0. 625 3, 390 3,432 366, 798 2043/ 2 /15
T-NOTE INFLATION INDEX 1. 375 430 506 54, 149 2044/ 2 /15
US TREASURY BOND 3.75 21,520 24, 399 2,607,626 2043/11/15
US TREASURY BOND 3.625 1, 200 1,334 142, 596 2044/ 2 /15
US TREASURY BOND 2.5 2,020 1,829 195, 503 2045/ 2 /15
US TREASURY BOND 3.0 5, 880 5,870 627, 389 2045/ 5 /15
US TREASURY BOND 3.0 15, 780 15, 725 1, 680, 545 2047/ 2 /15
US TREASURY BOND 3.0 4,424 4, 406 470, 946 2047/ 5 /15
US TREASURY BOND 2.75 7, 550 7,152 764, 381 2047/ 8 /15
US TREASURY NOTE 1.5 660 659 70, 435 2018/ 8 /31
US TREASURY NOTE 1.5 43, 800 43, 575 4, 656, 952 2019/ 2 /28
US TREASURY NOTE 1.875 3, 700 3,651 390, 260 2020/12/15
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[E&E RS US TREASURY NOTE 1.375 4,900 4,742 506, 828 2021/ 5/31

US TREASURY NOTE 1. 875 350 341 36, 545 2022/ 1 /31

US TREASURY NOTE 1.875 8, 650 8, 432 901, 170 2022/ 4 /30

US TREASURY NOTE 1. 875 3,370 3,276 350, 121 2022/ 8 /31

US TREASURY NOTE 2.125 9, 480 9, 289 992, 785 2022/12/31

US TREASURY NOTE 1. 625 15, 550 14, 819 1, 583, 735 2023/ 5 /31

US TREASURY NOTE 2.125 580 562 60, 151 2024/ 3 /31

US TREASURY NOTE 2.0 1, 960 1, 885 201, 503 2024/ 5 /31

US TREASURY NOTE 2.0 57, 260 55, 038 5,882,011 2024/ 6 /30

US TREASURY NOTE 2.25 4, 140 4,003 427, 820 2025/11/15

US TREASURY NOTE 1.5 4,610 4,178 446, 521 2026/ 8 /15

US TREASURY NOTE 2.75 120 119 12, 800 2028/ 2 /15

US TREASURY NOTE 2.75 9, 590 9, 085 970,916 2047/11/15

US TREASURY NOTE 3.0 4, 290 4,276 456, 985 2048/ 2 /15

M5 {EEEE%4: | PROVINCIA DE BUENOS AIRE 6.5 520 538 57,526 2023/ 2 /15

PROVINCIA DE BUENOS AIRE 7.875 440 461 49, 314 2027/ 6 /15

kAR ACCSS 2007-1 A4 1. 8052 1,605 1,572 168, 105 2023/ 1 /25

(F< &@lf%) | ACE 2006-ASL1 A 2. 1515 89 49 5,333 2036/ 2 /25

ARSI 2004-W5 AV2 2.9115 900 895 95, 743 2034/ 4 /25

BACM 2007-2 AJ 5.577793 65 42 4, 555 2049/ 4 /10

BALTA 2004-12 1A3 2.5715 27 27 2,967 2035/ 1/25

BAMLL 2016-GG10 AJA 5. 82593 3,013 2,251 240, 598 2045/ 8 /10

BBCCR 2015-GTP E 4. 5626 2,810 2,410 257, 581 2033/ 8 /10

BLX 2004-A A 2.3015 319 308 32,978 2031/ 2/25

BSARM 2004-8 12A1 4. 44154 2 2 290 2034/11/25

CAS 2016-C04 1M1 3.3215 241 242 25, 968 2029/ 1 /25

CAS 2017-CO01 1M1 3.1715 1, 847 1, 863 199, 105 2029/ 7 /25

CGCMT 2014-GC19 E 4. 40165 550 414 44, 297 2047/ 3 /10

CGCMT 2015-GC27 AS 3.571 590 580 62,017 2048/ 2 /10

CGCMT 2015-GC29 D 3. 11 490 369 39, 485 2048/ 4 /10

CGCMT 2015-GC33 D 3.172 710 531 56, 807 2058/ 9 /10

CGCMT 2016-P6 A5 3.72 910 920 98, 383 2049/12/10

CHT 2017-CSMO A 2.7066 1,030 1,032 110, 353 2034/11/15

COMM 2013-CR12 AM 4.3 10 10 1,109 2046/10/ 1

COMM 2013-CR12 B 4. 762 10 10 1,105 2046/10/ 1

COMM 2013-CR6 B 3.397 939 919 98, 239 2046/ 3 /10

COMM 2015-LC19 C 4. 26104 270 269 28, 760 2048/ 2/ 1

COMMF 2015-1A A 5.75 1, 360 1, 358 145,178 2027/11/ 1

CSAIL 2015-C1 B 4. 0437 460 464 49, 633 2050/ 4 /15

CSAIL 2015-C2 C 4. 20908 528 485 51,917 2057/ 6 /15

CSMC 2006-C3 A]J 6. 27898 61 35 3, 782 2038/ 6 /15

CSMC 2006-C5 A]J 5.373 216 176 18, 840 2039/12/15

CSMC 2014-USA E 4.3733 230 205 21,911 2037/9/15

CSMC 2015-2R 7A3 3. 39786 893 906 96, 876 2036/ 8 /27

CSMC 2016-BDWN A 4. 6766 880 883 94, 440 2029/ 2 /15

CSMC 2016-NYRT A 3. 78132 264 264 28, 259 2018/12/22

CSMC 2017-CHOP G 7. 3966 800 798 85, 300 2032/ 7 /15
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Ry R AE 2 CSMC 2017-TIME A 3. 6463 700 696 74, 433 2039/11/13

(F< &@lf%) | CWHEL 2005-D 2A 1. 9666 566 534 57, 159 2035/11/15

CWHEL 2006-1 1A 1.9166 1,074 1,017 108, 743 2037/1/15

CWL 2007-13 2A1 2.7715 843 840 89, 799 2047/10/25

CWL 2007-13 2A2 2.6715 218 216 23,162 2047/10/25

DBUBS 2011-LC1A B 5.471 920 969 103, 661 2046/11/10

DBUBS 2011-LCI1A C 5. 69875 550 579 61, 961 2046/11/10

DIV 2018-1 A 2.61 2,450 2,409 257, 487 2040/ 4 /12

DRB 2015-B A2 3.17 1,011 1,012 108, 241 2031/ 7 /25

Dividend Solar 2018 1 4.29 5,490 b, 455 583, 008 2020/ 4 /12

FHLMC #G04715 6.0 8 9 1,036 2038/6/1

FHLMC #G06172 5.5 41 46 4, 944 2038/12/ 1

FHLMC #G06409 6.0 111 125 13, 400 2039/11/ 1

FHLMC #G06496 5.0 653 706 75, 505 2041/6/ 1

FHLMC #G06498 4.0 446 463 49, 507 2041/4/1

FHLMC #G06669 6.5 12 14 1,509 2039/9/1

FHLMC #G06858 5.0 72 77 8, 301 2041/11/ 1

FHLMC #G07335 7.0 18 20 2,208 2039/3/1

FHLMC #G07697 4.5 153 161 17, 224 2038/6/ 1

FHLMC #Q17792 3.5 59 59 6, 375 2043/5/1

FHLMC #Q29920 4.5 56 60 6, 442 2044/11/ 1

FHLMC #Q45560 3.0 1,022 998 106, 666 2047/1/1

FHLMC #Q45737 3.0 2,405 2,349 251, 140 2047/1/ 1

FHLMC #Q45819 3.0 644 629 67, 247 2047/1/1

FHLMC #Q45827 3.0 452 441 47,212 2047/1/ 1

FHLMC #U90245 3.5 63 63 6, 828 2042/10/ 1

FHLMC #U90316 4.0 57 59 6, 360 2042/10/ 1

FHLMC #U99054 4.0 2,968 3,075 328,712 2043/6/1

FHLMC #U99076 4.5 205 217 23, 258 2043/12/ 1

FHLMC #U99084 4.5 142 151 16, 154 2044/ 2/ 1

FHLMC #U99091 4.5 70 75 8,031 2044/ 3/ 1

FHLMC #U99124 3.5 b, 327 5, 366 573,473 2045/3/ 1

FHMS K006 AX1 I0 0. 96305 821 11 1, 247 2020/ 1 /25

FHMS K007 X1 10 1.0372 208 3 382 2020/ 4 /25

FHMS K058 X1 I0 0.93014 18, 307 1,192 127, 410 2026/ 8 /25

FHMS K503 X1 IO 0.51275 9,572 35 3, 744 2019/ 8 /25

FHR 3281 AI I0 4. 6534 597 94 10, 091 2037/ 2 /15

FHR 3621 SB 10 4. 4534 57 7 845 2040/ 1 /15

FHR 4099 ST 10 4. 2234 1,401 245 26, 238 2042/ 8 /15

FHR 4194 BI 10 3.5 1,429 232 24, 842 2043/ 4 /15

FHR 4239 10 3.5 221 21 2,342 2027/ 6 /15

FHR 4298 PI 10 4.0 492 68 7, 298 2043/ 4 /15

FHR 4310 SA 10 4.1734 129 19 2,096 2044/ 2 /15

FHR 4415 10 1. 62254 2,518 102 10, 982 2041/ 4 /15

FHRR ROO7 ZA 6.0 38 41 4, 469 2036/ 5 /15

FHS 328 S4 10 1. 635 514 33 3, 602 2038/ 2 /15

FHS 334 S7 10 4. 3234 959 172 18, 408 2044/ 8 /15
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FERR(E%: | FNA 2015-M3 X2 10 0. 3699 9,632 193 20,641 | 2024/10/25
(BR< 4{) | FNA 2015-M8 X2 T0 0. 17023 29, 172 272 29,168 | 2048/5/5
FNA 2016-M7 A2 2. 49935 390 364 38,919 | 2026/9 /25
FNA 2017-M15 ATS2 3. 13609 190 187 20,078 | 2027/11/25
FNMA 6. 625 225 307 32,818 | 2030/11/15
FNMA #254793 5.0 5 5 635 | 2033/7/1
FNMA #555743 5.0 6 6 701 | 2033/9/1
FNMA #725162 6.0 2 2 285 | 2034/2/1
FNMA #843997 3.232 21 22 2,394 | 2035/11/1
FNMA #888560 6.0 14 16 1,732 | 2035/11/1
FNMA #889117 5.0 12 13 1,397 | 2035/10/ 1
FNMA #890248 6.0 24 27 2,966 | 2037/8/1
FNMA #890604 4.5 933 989 105,797 | 2044/10/ 1
FNMA #915154 5.0 39 41 4,482 | 2037/4/1
FNMA #934648 7.0 4 5 545 | 2038/11/1
FNMA #985626 6.0 7 8 904 | 2033/4/1
FNMA #995072 5.5 10 11 1,178 | 2038/8/1
FNMA #AA8715 4.0 94 97 10,422 | 2039/6/1
FNMA #AB9594 4.0 50 52 5,636 | 2043/6/1
FNMA #AB9980 3.5 66 66 7,142 2043/7/1
FNMA #AE0758 7.0 42 47 5,052 | 2039/2/1
FNMA #AL0215 4.5 128 136 14,571 | 2041/4/1
FNMA #AL3572 5.0 31 34 3,653 | 2041/7/1
FNMA #AL5540 4.5 174 184 19,743 | 2044/7/1
FNMA #AL6175 3.5 671 677 72,378 | 2044/1/1
FNMA #AL6308 5.0 176 191 20,419 | 2033/2/1
FNMA #AL6404 4.5 52 55 5,943 | 2045/1/1
FNMA #AL7093 4.0 7,767 8, 040 859,306 | 2045/5/1
FNMA #AL9631 3.0 1,007 983 105, 118 | 2046/12/ 1
FNMA #AM8674 10 2.81 40 39 4,207 | 2025/4/1
FNMA #AS4271 4.5 130 139 14,874 | 2045/1/1
FNMA #AS4354 4.5 302 321 34,323 | 2045/1/1
FNMA #AS4427 4.5 264 281 30,110 | 2045/2/1
FNMA #AS4431 4.5 143 152 16,321 | 2045/2/1
FNMA #AS5314 4.0 1,310 1,358 145,163 | 2045/7/1
FNMA #AS6328 3.5 794 796 85,164 | 2045/12/ 1
FNMA #AS8359 3.0 2,718 2, 648 283,011 | 2046/11/1
FNMA #AS8623 3.0 648 632 67,631 | 2047/1/1
FNMA #AS8745 3.0 2,241 2,189 233,942 | 2047/2/1
FNMA #AS9315 4.5 3, 592 3,768 402,728 | 2047/3/1
FNMA #AS9615 4.5 1,217 1,275 136,340 | 2047/5/1
FNMA #AT4281 4.0 66 68 7,370 | 2043/6/1
FNMA #AT4907 3.5 58 58 6,292 | 2043/5/1
FNMA #AT4961 3.5 57 57 6,142 | 2043/5/1
FNMA #AT6546 4.0 68 70 7,554 | 2043/6/1
FNMA #AT7101 3.5 55 56 6,024 | 2043/6/1
FNMA #AT7139 3.5 58 58 6,291 | 2043/6/1
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FEERME S | FNMA #AT7167 3.5 49 50 5,361 | 2043/6/1
(Br< &%) | FNMA #AT8906 3.5 57 57 6,164 | 2043/7/1
FNMA #AU1228 3.5 63 63 6,789 | 2043/7/1
FNMA #BD2455 3.0 1,948 1,901 203,221 | 2047/1/1
FNMA #BF0109 4.0 5, 698 5,911 631,810 | 2056/2/1
FNMA #BF0133 4.0 88 91 9,758 | 2056/8/1
FNMA #MA1213 3.5 60 60 6,507 | 2042/9/1
FNMA #MA1253 4.0 460 475 50,793 | 2042/11/ 1
FNMA #MA1437 3.5 1,133 1,142 122,057 | 2043/5/1
FNMA #MA1582 3.5 70 70 7,550 | 2043/8/1
FNMA #MA1591 4.5 64 67 7,235 | 2043/9/1
FNMA #MA1629 4.5 66 70 7,513 | 2043/10/ 1
FNMA #MA1711 4.5 66 69 7,478 | 2043/12/1
FNR 2005-29 ZA 5.5 283 315 33,726 | 2035/4 /25
FNR 2010-110 AE 9.75 2 2 254 | 2018/11/25
FNR 2011-15 AB 9.75 0. 53199 0. 54033 57| 2019/8/25
FNR 2011-87 SG 10 4.6785 75 7 828 | 2040/4 /25
FNR 2012-101 AT 10 3.0 332 27 2,955 | 2027/6/25
FNR 2012-28 B 6.5 14 15 1,665 | 2039/6 /25
FNR 2012-51 B 7.0 33 38 4,093 | 2042/5/25
FNR 2012-74 SA 10 4.7785 64 8 891 | 2042/3/25
FNR 2013-14 IG 10 4.0 200 38 4,161 | 2043/3/25
FNR 2013-29 QI 10 4.0 1,069 210 22,474 | 2043/ 4 /25
FNR 2013-9 BC 6.5 24 27 2,959 | 2042/7/25
FNR 2013-9 CB 5.5 69 74 8,003 | 2042/4 /25
FNR 2014-47 AT 10 1.6193 395 20 2,193 | 2044/8/25
FNR 2016-60 QS 10 4. 2285 1,568 218 23,306 | 2046/ 9 /25
FNS 409 C17 10 4.0 1,286 271 29,058 | 2041/11/25
FNS 409 C18 10 4.0 118 23 2,487 | 2042/4 /25
FNS 409 C2 10 3.0 155 13 1,444 | 2027/ 4 /25
FRESR 2017-SRO1 A3 3. 089 270 262 28,054 | 2027/11/25
GAHR 2015-NRF BFX 3.38216 320 319 34,167 | 2019/12/15
GEBL 2005-1A A3 2. 0266 67 66 7,134 | 2033/6/15
GECMC 2007-C1 AJ 5.677 1,740 888 94,996 | 2049/12/10
GN II30YR APRIL FWD 4.5 4.5 15, 100 15,734 1,681,563 | 2048/4/1
GNMA #733600 5.0 50 53 5,762 | 2040/4 /15
GNMA2 #4617 4.5 17 18 2,006 | 2040/ 1 /20
GNMA2 #4696 4.5 34 36 3,878 | 2040/5/1
GNMA2 #4772 5.0 80 86 9,225 | 2040/8/1
GNMA2 #4804 6.0 37 42 4,534 | 2040/ 9 /20
GNMA2 #4928 6.0 11 13 1,398 | 2041/1 /20
GNMA2 #4978 4.5 181 191 20,461 | 2041/3 /20
GNMA2 #5240 6.0 30 34 3,654 | 2041/11/20
GNMA2 #783368 4.5 38 40 4,364 | 2041/ 7 /20
GNMA2 #MA4653 4.0 3, 364 3, 466 370,503 | 2047/8 /20
GNMA2 #MA4836 3.0 9, 351 9,197 982,886 | 2047/11/20
GNR 2010-152 IN 10 4.0 23 1 123 | 2038/3/20
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Ry R AE 2 GNR 2011-H03 FA 2.0747 206 207 22,161 2061/ 1 /20

(F< &%) | GNR 2011-HO5 FB 2.0747 312 313 33,474 2060/12/20

GNR 2011-H06 FA 2.0247 209 210 22,456 2061/ 2 /20

GNR 2011-HO8 FD 2.0747 206 206 22, 083 2061/ 2 /20

GNR 2011-H09 AF 2.0747 64 64 6, 861 2061/ 3 /20

GNR 2012-43 SN 10 4. 81362 1,823 387 41, 377 2042/ 4 /16

GNR 2012-H34 SA 10 4. 22793 2,178 313 33, 549 2042/ 3 /20

GNR 2013-69 AI 10 3.5 167 29 3, 146 2043/ 5 /20

GNR 2014-124 IE I0 0. 74432 1, 966 79 8,532 2054/ 5 /16

GNR 2014-135 10 0. 83352 3,914 187 20, 006 2056/ 1 /17

GNR 2014-176 10 4.0 741 147 15, 813 2044/11/20

GNR 2015-36 MI 10 5.5 982 213 22,854 2045/ 3 /20

GNR 2016-135 SB 10 4. 31362 438 82 8,792 2046/10/16

GNR 2016-84 1G 10 4.5 2,511 519 55,519 2045/11/16

GPMF 2005-HY1 1A1A 2. 1415 69 69 7,433 2035/ 7 /25

GSMS 2013-GC16 B 5.161 30 31 3,375 2046/11/10

GSMS 2015-GC28 C 4. 32651 690 672 71,901 2048/ 2 /10

GSMS 2015-GC30 D 3. 384 660 506 54,076 2050/ 5 /10

GSMS 2016-GS3 C 3.9982 990 980 104, 779 2049/10/10

HERTZ 2017-1A A 2.96 1, 100 1,091 116, 606 2021/10/25

HERTZ 2018-1A A 3.29 730 720 77,002 2024/ 2 /25

IMM 2007-A M1 2.6715 183 175 18, 762 2037/ 5/25

IMSA 2006-3 A7 2. 1415 b, 487 3,770 402, 979 2036/11/25

IMSC 2007-HOA1 A12 2.0515 16 16 1,779 2047/ 7 /25

IMSC 2007-HOA1 A23 2.15615 437 411 44, 025 2047/ 7 /25

JPMBB 2013-C15 C 5. 08108 20 20 2,220 2045/11/15

JPMBB 2013-C17 B 4. 88209 10 10 1,117 2047/ 1 /15

JPMBB 2014-C19 XA I0 1. 13696 1,575 37 4,035 2047/ 4 /15

JPMBB 2014-C21 AS 3. 9965 312 316 33, 854 2047/ 8 /15

JPMBB 2014-C23 E 3. 364 440 272 29, 154 2047/ 9 /15

JPMBB 2014-C25 B 4. 3472 370 374 40, 036 2047/11/15

JPMBB 2015-C31 B 4.61771 130 133 14, 287 2048/ 8 /15

JPMCC 2006-LDP9 AJ 5.411 1,010 729 77,943 2047/ 5 /15

JPMCC 2007-CB18 A] 5. 502 480 394 42,107 2047/ 6 /12

JPMCC 2007-CB19 AJ 5. 64024 291 206 22, 087 2049/ 2 /12

JPMCC 2007-LDPX AJ 5.503 900 206 22,039 2049/ 1 /15

JPMCC 2007-LDPX AJFX 5.438 1, 480 339 36, 243 2049/ 1 /15

JPMCC 2014-FL6 B 4. 0566 214 214 22,921 2031/11/15

JPMCC 2014-PHH C 4. 1266 160 160 17, 115 2027/ 8 /15

JPMCC 2015-FL7 D 5. 5266 520 517 55, 323 2028/ 5 /15

JPMCC 2016-]JP3 A5 2.8704 1, 150 1, 091 116, 600 2049/ 8 /15

JPMMT 2018-3 Al 3.5 4, 025 3, 981 425,514 2048/ 4 /25

JPMRR 2014-6 3A1 1. 8307 549 546 58, 376 2046/ 7 /27

KABB 2017-1 B 5. 794 2, 660 2,732 291, 989 2022/ 3 /15

LNSTR 2015-3 A2 2.729 1,028 1,018 108, 880 2048/ 4 /20

MORGAN STANLEY REREMIC T 4. 25 942 934 99, 853 2036/2/ 1

MSBAM 2012-C6 E 4.5754 150 141 15, 136 2045/11/15
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Ry R AE 2 MSBAM 2015-C21 E 3.012 510 328 35, 088 2048/ 3 /15

(F< &flf%) | MSBAM 2015-C22 AS 3.561 560 549 58, 703 2046/ 5 /15

MSC 2006-1Q12 AJ 5. 399 78 60 6, 462 2043/12/15

MSC 2007-1Q13 AJ 5.438 75 75 8,025 2044/ 3 /15

MSC 2007-1Q16 AJ 6. 16793 474 426 45,579 2049/12/12

MSC 2016-UB11 A4 2.782 1, 540 1, 453 155, 313 2049/ 8 /15

MSC 2016-UB12 A4 3. 596 910 912 97, 515 2049/12/15

MSCCG 2015-ALDR A2 3.46221 410 402 42,995 2035/6/7

MSM 2006-8AR 1A2 1.9415 86 36 3,910 2036/ 6 /25

MSRR 2015-R3 7A2 1.97083 510 465 49, 800 2036/ 9 /26

NAVSL 2017-3A A3 2.9215 700 715 76,510 2066/ 7 /26

NAVSL 2017-5A A 2.6715 793 800 85,518 2066/ 7 /26

NMRR 2015-5R 3A1 1. 8807 1,653 1,613 172, 405 2046/ 2 /26

NRZT 2014-2A A3 3.75 487 493 52, 717 2054/ 5 /25

NRZT 2016-3A Bl 4.0 2,694 2,810 300, 362 2056/ 9 /25

NRZT 2016-4A Al 3.75 1,673 1, 684 179, 994 2056/11/25

NRZT 2016-4A B3 5. 217528 1, 746 1, 866 199, 441 2056/11/25

NRZT 2017-1A Al 4.0 5, 488 5,569 595, 209 2057/ 2 /25

PRIME 2005-5 1A3 8.0 24 22 2,375 2034/ 7 /25

RAMC 2004-2 AV3 2.3515 121 118 12, 659 2034/ 7 /25

RASC 2005-KS12 M1 2.3115 894 895 95, 688 2036/ 1 /25

RETL 2018-RVP A 2.877 4,770 4,792 512,161 2033/ 3 /15

RETL 2018-RVP B 3. 527 770 773 82, 627 2033/ 3/15

SACO 2006-6 A 2.1315 101 99 10, 671 2036/ 6 /25

SASC 2006-ARS1 Al 2.0915 1,173 66 7, 086 2036/ 2 /25

SBAP 2017-20D 1 2.84 451 441 47,177 2037/4/1

SBIC 2015-10A 1 2.517 103 102 10, 944 2025/ 3 /10

SBIC 2017-10A 1 2.845 681 685 73, 306 2027/ 3 /10

SBIC 2017-10B 1 2.518 346 340 36, 338 2027/ 9/10

SBIC 2018-10A 1 3. 187 560 558 59, 687 2028/ 3 /10

SCRT 2018-1 M 4.75 1,970 1,943 207,714 2057/ 5 /25

SLCLT 2006-2 A6 2. 2845 460 444 47, 464 2039/ 9/15

SLMA 2006-10 A6 1.8952 400 388 41, 469 2044/ 3 /25

SLMA 2008-6 A4 2.8452 817 823 88, 027 2023/ 7 /25

SLMA 2008-8 A4 3. 2452 1, 480 1,516 162, 025 2023/ 4 /25

SMB 2015-C R — 1 2,820 301, 451 2046/ 9 /18

SOFT 2014-A RC — 0.3 339 36, 262 2124/ 7 /14

SPRINT SPECTRUM / SPEC I 3.36 175 174 18,614 2021/ 9/20

STACR 2014-DN1 M2 4.0715 834 858 91, 768 2024/ 2 /25

STACR 2014-HQ3 M3 6.6215 650 724 77,414 2024/10/25

STACR 2015-HQA1 M2 4.5215 1,101 1,123 120, 114 2028/ 3 /25

STACR 2016-DN1 M2 4.7715 1,520 1, 561 166, 849 2028/ 7 /25

TPMT 2016-3 Al 2.25 1, 186 1, 166 124, 658 2055/ 8 /25

TPMT 2017-1 Al 2.75 3,399 3, 361 359, 247 2056/10/25

US AIRWAYS 2012-2B PTT 6.75 301 320 34, 241 2021/6/3

WCMT 2015-SBC5 A 4.1037 680 667 71, 340 2022/ 9/19

WFCM 2013-LC12 B 4., 29087 40 40 4, 359 2046/ 7 /15
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HERR(ES: | WFCM 2014-LC18 AS 3.808 190 192 20,563 | 2047/12/15
(BR< Ah{E) | WECM 2015-1LC20 A5 3. 184 690 674 72,070 | 2050/4 /15
WFCM 2015-LC20 AS 3. 467 850 836 89,365 | 2050/4 /15
WFCM 2015-1.C22 A4 3.839 2, 040 2,076 221,908 | 2058/9/15
WFCM 2016-BNK1 A3 2. 652 850 795 85,009 | 2049/8/15
WFCM 2017-RB1 XA 10 1. 28386 9,717 863 92,305 | 2050/ 3/15
WFCM 2018-C43 XA 10 0.8725 35,110 1,941 207,515 | 2051/3/15
WFRBS 2011-C3 XA 10 1.3727 2,159 65 7,035 | 2044/3/15
WFRBS 2014-C20 XA 10 1. 1046 2,323 98 10,553 | 2047/5/15
WFRBS 2014-C22 D 3.90823 570 451 48,299 | 2057/9/15
WFRBS 2014-C24 C 4.29 230 221 23,621 | 2047/11/15
WPT 2017-WWP A 3.5263 710 705 75,389 | 2027/11/10
KBk | FHLMC GOLD 15YR APR FWD 2.5 3, 300 3,229 345,121 | 2033/9/1
(EI%ETBA) | FHLMC GOLD 15YR APR FWD 3.0 6, 500 6, 487 693,293 | 2033/9/1
FHLMC GOLD 30YR APR FWD 3.5 3, 600 3, 607 385,495 | 2048/4/1
FHLMC GOLD 30YR APR FWD 4.0 5, 600 5, 749 614,415 | 2048/4/1
FHLMC GOLD 30YR MAY FWD 3.0 12, 200 11, 864 1,268,010 | 2048/5/1
FNMA 15YR APR FWD 3.5 1,900 1,937 207,046 | 2033/9/1
FNMA 30YR APR FWD 4.5 1, 300 1,361 145,530 | 2048/4/1
FNMA 30YR APR FWD 5.0 300 320 34,246 | 2048/4/1
FNMA 30YR APR FWD 4.0 1, 400 1,436 153,562 | 2048/9/1
FNMA 30YR MAY FWD 4.0 1, 800 1,844 197,111 | 2048/5/1
FNMA 30YR MAY FWD 4.5 9, 700 10, 142 1,083,976 | 2048/5/1
FNMA 30YR MAY FWD 5.0 100 106 11,396 | 2048/5/1
FNMA 30YR MAY FWD 3.0 2, 100 2, 042 218,262 | 2048/5/1
GNMA IT 30YR APR FWD 3.0 19, 200 18, 874 2,017,117 | 2048/4/1
GNMA 11 30YR APR FWD 3.5 13, 300 13,426 1,434,918 | 2048/4/1
GNMA II 30YR APRIL FWD 4.0 8,900 9, 164 979,454 | 2048/4/1
GNMA IT 30YR MAY FWD 3.5 1,500 1,512 161,613 | 2048/5/1
W@k S | 1011778 BC / NEW RED FIN 5.0 220 213 22,842 | 2025/10/15
(SRS | 21ST CENTURY FOX AMERICA 6.6 200 261 27,951 | 2037/11/15
ABBOTT LABORATORIES 3.75 620 619 66,168 | 2026/11/30
ABBOTT LABORATORIES 4.75 290 313 33,517 | 2036/11/30
ABBOTT LABORATORIES 4.9 540 597 63,838 | 2046/11/30
ABBVIE INC 3.6 100 98 10,518 | 2025/5/14
ABC SUPPLY CO INC 5.75 330 340 36,415 | 2023/12/15
ABN AMRO BANK NV 4.75 290 297 31,830 | 2025/7/28
ACE INA HOLDINGS 2.3 140 137 14,730 | 2020/11/3
ACE INA HOLDINGS 3.35 180 176 18,897 | 2026/5/3
ACTAVIS FUNDING SCS 3.8 1,010 994 106,261 | 2025/3/15
AERCAP IRELAND CAP LTD/A 4.5 590 606 64,772 | 2021/5/15
AERCAP IRELAND CAP LTD/A 4.625 260 268 28,660 | 2022/7/1
AERCAP IRELAND CAP/GLOBA 5.0 150 156 16,700 | 2021/10/ 1
AES CORP 5.5 185 190 20,403 | 2025/4 /15
AETNA INC 2.8 90 86 9,256 | 2023/6/15
ALCOA NEDERLAND HOLDING 6.75 350 375 40,109 | 2024/ 9/30
ALLY FINANCIAL INC 8.0 260 317 33,953 | 2031/11/1
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@ ALfE S | ALTRIA GROUP INC 5. 375 20 22 2,445 | 2044/1/31
(EDERIENRE) | AMAZON. COM INC 3.15 600 580 62,073 | 2027/8/22
AMAZON. COM INC 3.875 250 248 26,596 | 2037/8 /22

AMAZON. COM INC 4.95 350 396 42,377 | 2044/12/5

AMAZON. COM INC 4.05 300 299 32,037 | 2047/8 /22

AMER AIRLN 13-2 B PTT 5.6 133 136 14,634 | 2020/7/15

AMERICA MOVIL SAB DE CV 5.0 190 196 21,000 | 2020/ 3 /30

AMERICAN EXPRESS 2.375 410 405 43,334 | 2020/5/26

AMERICAN EXPRESS 2.65 76 73 7,877 | 2022/12/2

AMERICAN INTL GROUP 3.75 310 306 32,748 | 2025/ 7/10

AMERICAN INTL GROUP 6.25 100 106 11,328 | 2037/3/15

AMGEN INC 2.125 90 88 9,463 | 2020/5/1

ANADARKO PETRO 4.85 180 187 19,991 | 2021/3/15

ANADARKO PETRO 5.55 600 654 69,928 | 2026/3/15

ANADARKO PETRO 6.45 500 601 64,228 | 2036/9/15

ANADARKO PETRO 4.5 1, 400 1,337 142,964 | 2044/ 7 /15

ANGLO AMERICAN CAPITAL 3.75 490 488 52,228 | 2022/4 /10

ANGLO AMERICAN CAPITAL 3.625 280 270 28,884 | 2024/9/11

ANGLO AMERICAN CAPITAL 4.75 270 273 29,228 | 2027/4/10
ANHEUSER-BUSCH 2.65 300 298 31,883 | 2021/2/1
ANHEUSER-BUSCH 2.5 750 730 78,087 | 2022/ 7/15
ANHEUSER-BUSCH 3.3 630 632 67,589 | 2023/2/1
ANHEUSER-BUSCH 3.5 510 514 54,987 | 2024/1/12
ANHEUSER-BUSCH 3.65 2, 320 2,316 247,519 | 2026/2/1
ANHEUSER-BUSCH 4.0 670 680 72,719 | 2028/4 /13
ANHEUSER-BUSCH 4.9 550 591 63,218 | 2046/2/1

ANTHEM INC 2.95 440 429 45,908 | 2022/12/ 1

ANTHEM INC 3.35 170 165 17,678 | 2024/12/ 1

ANTHEM INC 3.65 290 280 29,976 | 2027/12/ 1

APACHE CORP 3.25 29 28 3,067 | 2022/4/15

APACHE CORP 6.0 60 68 7,295 | 2037/1/15

APACHE CORP 5.1 470 482 51,523 | 2040/9/1

APACHE CORP 4.75 600 592 63,299 | 2043/4 /15

APACHE CORP 4.25 510 469 50,200 | 2044/1 /15

APPLE INC 2.0 380 373 39,938 | 2020/11/13

APPLE INC 1.55 320 306 32,806 | 2021/8/4

APPLE INC 2.45 850 789 84,320 | 2026/8/4

APPLE INC 3.85 600 585 62,562 | 2046/8/4
ARCELORMITTAL 6.5 190 205 22,014 | 2022/2/25

ARDAGH PKG FIN/HLDGS USA 4. 625 240 240 25,721 | 2023/5/15

ARDAGH PKG FIN/HLDGS USA 6.0 480 483 51,691 | 2025/2/15

AT&T INC 3.4 260 251 26,914 | 2025/5/15

AT&T INC 3.9 410 413 44,225 | 2027/8/14

AT&T INC 4.9 400 403 43,089 | 2037/8/14

AT&T INC 4.35 1,070 981 104,915 | 2045/6 /15

AT&T INC 4.5 522 486 51,966 | 2048/3/9

AT&T INC 5.3 240 241 25,848 | 2058/8 /14
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BANK OF AMERICA CORP 2.6 9 9 961 2019/ 1 /15
BANK OF AMERICA CORP 3.3 10 9 1,067 2023/ 1 /11
BANK OF AMERICA CORP 4.0 300 307 32, 906 2024/ 4/1
BANK OF AMERICA CORP 4.2 2,190 2,217 237,027 2024/ 8 /26
BANK OF AMERICA CORP 4.0 1, 000 999 106, 810 2025/ 1 /22
BANK OF AMERICA CORP 4. 45 160 163 17, 433 2026/ 3/ 3
BANK OF AMERICA CORP 3.5 540 530 56, 711 2026/ 4 /19
BANK OF AMERICA CORP 4.25 6, 100 6, 130 655, 186 2026/10/22
BANK OF AMERICA CORP FRN 3. 004 61 59 6, 407 2023/12/20
BANK OF AMERICA CORP FRN 3.55 690 692 73,954 2024/ 3/5
BANK OF AMERICA FRN 3.593 170 165 17, 660 2028/ 7 /21
BANK OF AMERICA FRN 6.1 140 146 15, 654 9998/12/31
BANQUE FED CRED MUTU FRN 2.2 240 235 25, 148 2020/ 7 /20
BARRICK NA FINANCE LLC 4.4 25 25 2,768 2021/ 5 /30
BARRICK NA FINANCE LLC 5.7 100 114 12,202 2041/ 5 /30
BAT CAPITAL CORP 3. 557 1, 390 1,337 142, 966 2027/ 8 /15
BAT CAPITAL CORP 4.54 660 648 69, 264 2047/ 8 /15
BECTON DICKINSON AND CO 3.363 830 802 85, 712 2024/6/6
BECTON DICKINSON AND CO 4. 685 300 303 32,413 2044/12/15
BHP BILLITON FIN USA FRN 6.75 1,910 2,150 229, 820 2075/10/19
BHP BILLITON FIN USA LTD 2.875 35 34 3,724 2022/ 2 /24
BHP BILLITON FIN USA LTD 5.0 40 46 4,932 2043/ 9 /30
BMW US CAPITAL LLC 1.85 80 76 8,199 2021/ 9/15
BNP PARIBAS 4. 625 880 896 95, 762 2027/ 3 /13
BOEING CO 4. 875 90 93 10, 020 2020/ 2 /15
BP CAPITAL MARKETS PLC 3.216 900 895 95, 660 2023/11/28
BP CAPITAL MARKETS PLC 3. 506 420 420 44,971 2025/ 3 /17
BP CAPITAL MARKETS PLC 3.119 1, 920 1, 854 198, 140 2026/ 5/ 4
BPCE SA 5.15 200 209 22, 381 2024/ 7 /21
BPCE SA 5.15 400 418 44,763 2024/ 7 /21
BRIGHTHOUSE FINANCIAL IN 4.7 200 182 19, 536 2047/ 6 /22
BROADCOM CRP / CAYMN FI 3. 125 310 290 31, 084 2025/ 1 /15
BROADCOM CRP / CAYMN FI 3.875 40 38 4, 156 2027/1/15
BURLINGTN NORTH SANTA FE 4.55 10 10 1, 151 2044/9/1
CARDINAL HEALTH 2.616 240 231 24,779 2022/ 6 /15
CARDINAL HEALTH 3.079 320 305 32, 633 2024/ 6 /15
CCO HLDGS LLC/CAP CORP 5.375 240 237 25,402 2025/5/1
CELGENE CORP 2.25 350 338 36, 202 2021/ 8 /15
CELGENE CORP 3. 625 100 99 10, 580 2024/ 5 /15
CELGENE CORP 5.25 140 150 16, 072 2043/ 8 /15
CELGENE CORP 4. 625 500 495 52,927 2044/ 5 /15
CELGENE CORP 5.0 20 21 2,245 2045/ 8 /15
CENTENE CORP 5. 625 60 61 6, 595 2021/ 2 /15
CENTENE CORP 4. 75 110 111 11, 939 2022/ 5 /15
CENTENE CORP 6. 125 430 448 47, 946 2024/ 2 /15
CHARTER COMM OPT LLC/CAP 3.579 320 321 34, 367 2020/ 7 /23
CHARTER COMM OPT LLC/CAP 4.908 1, 400 1,432 153, 105 2025/ 7 /23

— 92
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A& 2% | CHARTER COMM OPT LLC/CAP 5.75 10 10 1,080 | 2048/4/1
(408EENES) | CHESAPEAKE ENERGY CORP 6.125 60 60 6,428 | 2021/2/15
CHESAPEAKE ENERGY CORP 8.0 106 112 12,008 | 2022/12/15
CHESAPEAKE ENERGY CORP 5.75 260 235 25,162 | 2023/3/15

CHEVRON CORP 2.954 710 684 73,126 | 2026/ 5 /16

CIMAREX ENERGY CO 3.9 810 798 85,357 | 2027/5/15

CINTAS CORPORATION NO. 2 2.9 400 394 42,121 2022/4/1

CINTAS CORPORATION NO. 2 3.7 450 449 48,024 | 2027/4/1

CITIGROUP INC 4.4 650 660 70,578 | 2025/6 /10

CITIGROUP INC 5.5 1,910 2,073 221,629 | 2025/ 9/13

CITIGROUP INC 4. 45 6, 050 6,135 655,660 | 2027/9/29

CITIGROUP INC 8.125 126 191 20,436 | 2039/7/15

CITIGROUP INC 5.3 78 85 9,111 | 2044/5/6

CITIGROUP INC 4.75 110 111 11,963 | 2046/5/18

CITIGROUP INC FRN 5.35 30 29 3,189 | 2049/5 /29

CNOOC FINANCE 2015 US 3.5 910 881 94,177 | 2025/5/5

COMCAST CORP 3.375 590 579 61,952 | 2025/8/15

COMCAST CORP 4.2 70 69 7,461 | 2034/8/15

COMCAST CORP 5. 65 30 35 3,792 | 2035/6/15

COMCAST CORP 3. 969 144 135 14,514 | 2047/11/1

COMCAST CORP 3.999 72 68 7,291 | 2049/11/ 1

COMCAST CORP 4.049 173 163 17,522 | 2052/11/ 1
COMMONWEALTH BANK AUST 3.9 670 647 69,154 | 2047/ 7 /12

CONCHO RESOURCES INC 4,375 10 10 1,081 | 2025/1/15
CONSTELLATION BRANDS INC 4.75 260 273 29,241 | 2024/11/15

CONTL AIRLINES 5.983 467 499 53,403 | 2022/4 /19
COOPERATIEVE RABOBANK UA 4.75 610 628 67,173 | 2020/1/15
COOPERATIEVE RABOBANK UA 3.75 2,320 2, 240 239,411 | 2026/ 7 /21

CRED SUIS GP FUN LTD 4.875 690 731 78,125 | 2045/5/15

CREDIT AGRICOLE FRN 8.375 130 138 14,817 | 2049/12/13

CREDIT AGRICOLE LONDON 2.5 250 249 26,635 | 2019/4/15

CVS CORP 5. 298 4 4 483 | 2027/1/11

CVS HEALTH CORP 3.35 280 282 30,197 | 2021/3/9

CVS HEALTH CORP 3.7 1, 650 1, 666 178,081 | 2023/3/9

CVS HEALTH CORP 3.375 200 195 20,909 | 2024/8 /12

CVS HEALTH CORP 4.1 450 455 48,654 | 2025/ 3/25

CVS HEALTH CORP 3.875 102 101 10,841 | 2025/7 /20

CVS HEALTH CORP 4.3 2,700 2,726 291,382 | 2028/3/25

CVS HEALTH CORP 5.125 670 719 76,912 | 2045/7 /20

CVS HEALTH CORP 5. 05 90 94 10,115 | 2048/3/25
DAIMLERCHRYSLER 2.45 150 147 15,816 | 2020/5/18

DANONE SA 2.077 740 709 75,793 | 2021/11/2

DANONE SA 2. 589 1,140 1,079 115,402 | 2023/11/ 2

DELTA AIR LINES 6. 821 237 263 28,150 | 2022/8/10
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5@ AL %% | DEUTSCHE TELEKOM INT FIN 2.82 160 157 16,800 | 2022/1/19
(EDERIENEE) | DEVON ENERGY CORPORATION 3.25 220 218 23,299 | 2022/5/15
DEVON ENERGY CORPORATION 5.6 110 124 13,343 | 2041/7/15

DIAGEO CAPITAL PLC 4. 828 140 145 15,595 | 2020/ 7 /15

DIAGEO INVESTMENT CORP 2.875 330 326 34,927 | 2022/5/11

DIAMOND 1 FIN/DIAMOND 2 3.48 1,290 1,297 138,699 | 2019/6/1

DIAMOND 1 FIN/DIAMOND 2 4,42 2, 550 2,616 279,661 | 2021/6/15

DISH DBS CORP 5.875 210 191 20,469 | 2024/11/15

DOLLAR TREE INC 5.75 140 146 15,635 | 2023/3/1

DUKE ENERGY CORP 3.55 110 110 11,855 | 2021/9/15

DUKE ENERGY CORP 3.75 600 541 57,886 | 2046/9/1

EATON CORP 2.75 530 517 55,328 | 2022/11/2

EATON CORP 4.15 260 256 27,361 | 2042/11/2

ECOLAB INC 4.35 8 8 891 | 2021/12/8

ECOPETROL SA 5. 875 2,020 2,001 213,947 | 2045/5/28

EL PASO CORPORATION 7.75 90 115 12,300 | 2032/1/15

EL PASO NATURAL GAS 8.375 120 154 16,561 | 2032/6/15

ELI LILLY & CO 3.1 300 292 31,299 | 2027/5/15

ENSCO PLC 8.0 209 201 21,512 | 2024/1 /31

EOG RESOURCES INC 4.15 220 226 24,245 | 2026/1/15

EP ENER/EVEREST ACQ FIN 9.375 110 76 8,147 | 2024/5/1

EP ENER/EVEREST ACQ FIN 8.0 50 32 3,474 | 2025/2/15

EQUATE PETROCHEMICAL BV 4.25 660 656 70,121 | 2026/11/3

EXXON MOBIL CORPORATION 3.043 890 874 93,508 | 2026/3/1

FED HOME LN DISCOUNT NT — 10, 290 10, 255 1,096,030 | 2018/6/15

FIRST DATA CORPORATION 5.375 400 408 43,653 | 2023/8/15

FIRST DATA CORPORATION 7.0 10 10 1,127 2023/12/1

FIRST DATA CORPORATION 5.0 20 20 2,151 | 2024/1/15
FIRSTENERGY CORP 4.25 390 398 42,544 | 2023/3/15
FIRSTENERGY CORP 3.9 890 872 93,276 | 2027/7/15
FIRSTENERGY CORP 7.375 2,010 2, 646 282,834 | 2031/11/15
FIRSTENERGY CORP 4.85 70 73 7,817 | 2047/7/15

FNMA DISCOUNT NT — 380 366 39,188 | 2019/10/9

FORD MOTOR CRED 3.2 350 347 37,147 | 2021/1/15

FORD MOTOR CRED 4.75 560 510 54,550 | 2043/1/15
FREEPORT-MC C AND G 3.55 65 63 6,738 | 2022/3/1

GENERAL ELEC CAP CORP 6.0 170 176 18,858 | 2019/8/7

GENERAL ELEC CAP CORP 5.5 50 52 5,564 | 2020/1/8

GENERAL ELEC CAP CORP 2.342 862 844 90,210 | 2020/11/15

GENERAL ELEC CAP CORP 5.3 298 312 33,440 | 2021/2/11

GENERAL ELEC CAP CORP 4.65 70 73 7,809 | 2021/10/17

GENERAL ELEC CAP CORP 3.15 195 192 20,556 | 2022/9/7

GENERAL ELEC CAP CORP 3.373 508 490 52,448 | 2025/11/15

GENERAL ELEC CAP CORP 6.875 3,637 4,673 499,485 | 2039/1/10

GENERAL ELEC CAP CORP 4.5 30 29 3,127 | 2044/3/11

GENERAL MOTORS 6.25 1,130 1,246 133,202 | 2043/10/ 2

GENERAL MOTORS FINL CO 2.45 170 166 17,780 | 2020/11/6
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WSm &% | GENERAL MOTORS FINL CO 4.375 210 215 23,036 2021/ 9/25

(GD%BIENER) | GILEAD SCIENCES INC 2.55 110 109 11, 682 2020/9/1

GILEAD SCIENCES INC 3.5 200 200 21,437 2025/2/ 1

GILEAD SCIENCES INC 4.8 100 108 11, 559 2044/ 4/ 1

GILEAD SCIENCES INC 4.75 230 249 26, 648 2046/ 3/ 1

GILEAD SCIENCES INC 4.15 440 438 46, 817 2047/3/ 1

GLAXOSMITHKLINE CAPITAL 2.85 50 49 5,297 2022/5/8

GLENCORE FUNDING LLC 2. 875 120 119 12,723 2020/ 4 /16

GLENCORE FUNDING LLC 4.125 780 784 83, 860 2023/ 5 /30

GLENCORE FUNDING LLC 4.0 500 482 51, 605 2027/ 3 /27

GLP CAPITAL LP / FIN II 4. 875 240 244 26, 148 2020/11/ 1

GOLDMAN SACHS GROUP 6.75 1, 390 1, 753 187, 347 2037/10/ 1

GOLDMAN SACHS GROUP INC 4.0 1, 880 1,915 204, 694 2024/ 3/ 3

GOLDMAN SACHS GROUP INC 4.25 3,770 3, 796 405, 716 2025/10/21

GOLDMAN SACHS GROUP INC 5.15 1, 060 1,139 121, 814 2045/ 5 /22

GOLDMAN SACHS GROUP INC 4.75 500 535 57,225 2045/10/21

HALLIBURTON CO 5.0 1, 260 1,372 146, 628 2045/11/15

HARRIS CORPORATION 5. 054 140 153 16, 449 2045/ 4 /27

HCA INC 5. 875 250 263 28, 146 2022/ 3 /15

HCA INC 5.875 160 166 17, 750 2023/5/1

HCA INC 5. 375 130 130 13, 987 2025/2/ 1

HCA INC 4.5 60 58 6, 202 2027/ 2 /15

HJ HEINZ CO 4.875 266 277 29, 668 2025/ 2 /15

HSBC BANK PLC 4.75 180 187 20, 050 2021/1/19

HSBC BANK USA 4.875 300 310 33, 226 2020/ 8 /24

HSBC HOLDING PLC 4.25 630 634 67, 767 2024/ 3 /14

HSBC HOLDINGS PLC 3.4 860 864 92,412 2021/3/8

HSBC HOLDINGS PLC 4.25 620 618 66, 061 2025/ 8 /18

HSBC HOLDINGS PLC 3.9 660 659 70, 460 2026/ 5 /25

HSBC HOLDINGS PLC FRN 4. 041 570 570 60, 964 2028/ 3 /13

HSBC HOLDINGS PLC FRN 6.25 710 729 77,925 9998/12/31

HSBC HOLDINGS PLC FRN 6.5 710 727 77,773 9998/12/31

HUMANA INC 3.15 320 317 33,968 2022/12/ 1

HUMANA INC 3.95 760 765 81, 816 2027/ 3 /15

HUMANA INC 4.625 20 20 2,216 2042/12/ 1

HUMANA INC 4.95 160 174 18, 606 2044/10/ 1

HUMANA INC 4.8 30 31 3, 384 2047/ 3 /15

ILFC E-CAP TRUST II FRN 4. 89 200 197 21, 067 2065/12/21

ING BANK NV 2.5 240 238 25, 484 2019/10/ 1

INTEL CORP 3.7 110 111 11, 958 2025/ 7 /29

INTEL CORP 3.734 119 114 12, 231 2047/12/ 8

INTER-AMERICAN 4. 375 460 446 47, 669 2025/ 6 /10

INTESA SANPAOLO SPA 3.125 700 678 72,555 2022/ 7 /14

INTESA SANPAOLO SPA 3.375 270 263 28, 117 2023/ 1/12

INTESA SANPAOLO SPA 5.017 790 781 83, 474 2024/ 6 /26

INTESA SANPAOLO SPA 5.71 200 201 21, 560 2026/ 1 /15
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SE@ A& | INTESA SANPAOLO SPA 3.875 610 578 61,802 | 2027/7/14
(40#&EMEE) | INTL LEASE FINANCE CORP 4.625 250 257 27,542 | 2021/4/15
INTL LEASE FINANCE CORP 8.625 520 606 64,787 | 2022/1/15
INTL LEASE FINANCE CORP 5. 875 200 215 22,995 | 2022/8/15
JOHN DEERE CAPITAL CORP 2.25 30 29 3,194 | 2019/4 /17
JOHN DEERE CAPITAL CORP 1.7 10 9 1,048 | 2020/1/15
JOHNSON & JOHNSON 2.45 80 75 8,057 | 2026/3/1
JOHNSON & JOHNSON 3.625 1, 460 1,455 155,583 | 2037/3/3
JP MORGAN CHASE & CO 3.625 150 150 16,060 | 2024/5/13
JP MORGAN CHASE & CO 3.875 750 749 80,130 | 2024/9/10
JPMORGAN CHASE & CO 4.125 1, 400 1,405 150,161 | 2026/12/15
JPMORGAN CHASE & CO 4.25 220 222 23,818 | 2027/10/ 1
JPMORGAN CHASE & CO 4.95 2, 050 2,222 237,493 | 2045/6/1
KERR-MCGEE CORP 6.95 100 115 12,327 | 2024/7/1
KINDER MORGAN ENER PART 3.5 160 159 17,094 | 2021/3/1
KINDER MORGAN ENER PART 3.5 390 381 40,752 | 2023/9/1
KINDER MORGAN ENER PART 4.25 160 160 17,140 | 2024/9/1
KINDER MORGAN INC 5.3 280 286 30,666 | 2034/12/ 1
KKR GROUP FIN €O II 5.5 50 53 5,727 | 2043/2/1
KRAFT FOODS INC 3.5 210 210 22,536 | 2022/6/6
KRAFT HEINZ FOODS CO 3.95 290 289 30,976 | 2025/7/15
KRAFT HEINZ FOODS CO 3.0 100 92 9,897 | 2026/6/1
KRAFT HEINZ FOODS CO 5.0 150 155 16,619 | 2035/7/15
KRAFT HEINZ FOODS CO 5.0 80 80 8,572 | 2042/6/4
KRAFT HEINZ FOODS CO 5.2 130 133 14,236 | 2045/7 /15
KRAFT HEINZ FOODS CO 4,375 570 524 56,065 | 2046/6/ 1
KROGER CO 6.15 80 84 9,022 | 2020/1/15
LAMB WESTON HLD 4,875 350 349 37,397 | 2026/11/ 1
LLOYDS BANK PLC 4. 65 2,310 2,321 248,099 | 2026/ 3 /24
LLOYDS BANKING GROUP FRN 3.574 200 189 20,211 | 2028/11/7
LLOYDS BANKING GROUP PLC 4,375 200 202 21,604 | 2028/3/22
LLOYDS TSB BANK PLC 4.5 300 302 32,335 | 2024/11/ 4
LOCKHEED MARTIN CORP 3.55 510 507 54,208 | 2026/1 /15
MCDONALD’ S CORP 3.7 320 322 34,493 | 2026/ 1 /30
MCDONALDS CORP 3.5 990 977 104,489 | 2027/3/1
MEDTRONIC GLOBAL HLDINGS 3.35 970 957 102,363 | 2027/4/1
MEDTRONIC INC 3.5 1,030 1,034 110,539 | 2025/3/15
MEG ENERGY CORP 7.0 80 67 7,227 | 2024/3/31
MERCK & CO INC 2.75 200 193 20,676 | 2025/2/10
MERRILL LYNCH 6. 875 100 100 10,708 | 2018/4 /25
METLIFE INC 6.4 570 623 66,624 | 2066/12/15
MICROSOFT CORP 1.55 540 519 55,496 | 2021/8/8
MICROSOFT CORP 2.4 780 766 81,868 | 2022/2/6
MICROSOFT CORP 2.875 660 649 69,400 | 2024/2/6
MICROSOFT CORP 2.7 270 261 27,896 | 2025/2/12
MICROSOFT CORP 2.4 3,120 2,909 310,937 | 2026/8/8
MICROSOFT CORP 3.3 520 516 55,212 | 2027/2/6
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Mg AL % | MICROSOFT CORP 3.45 30 29 3,124 | 2036/8/8
(AREEAES) | MITSUBISHI UFJ FIN GRP 2.998 400 394 42,175 | 2022/2/22
MLPX LP-REGS 4.875 170 178 19,079 | 2024/12/1
MLPX LP-REGS 4. 875 340 356 38,049 | 2025/6/1
MOLSON COORS BREWING CO 3.5 10 10 1,075 | 2022/5/1
MORGAN STANLEY 5.5 400 420 44,985 | 2020/ 7 /24
MPLX LP 4.0 70 68 7,359 | 2028/3/15
MPLX LP 4.5 400 394 42,163 | 2038/4/15
MPLX LP 4.7 690 674 72,102 | 2048/4 /15
MYRIAD INTL HOLDINGS BV 4.85 720 737 78,866 | 2027/7/6
NBCUNIVERSAL MEDIA LLC 4,375 300 311 33,262 | 2021/4/1
NETFLIX INC 5.5 130 134 14,421 | 2022/2/15
NETFLIX INC 5.875 210 219 23,456 | 2025/2/15
NEWELL RUBBERMAID INC 3.15 310 307 32,826 | 2021/4/1
NEWELL RUBBERMAID INC 4.2 850 842 89,990 | 2026/4/1
NOBLE ENERGY INC 4.15 110 112 12,029 | 2021/12/15
NOBLE ENERGY INC 3.85 360 354 37,878 | 2028/1/15
NORTHROP GRUMMAN CORP 2.93 330 317 33,914 | 2025/1/15
NORTHROP GRUMMAN CORP 3.25 1,050 1,007 107,705 | 2028/1/15
NOVARTIS SECS INVEST LTD 5.125 130 132 14,173 | 2019/2/10
NUMERICABLE GROUP SA 6.25 300 283 30,306 | 2024/5/15
NUMERICABLE GROUP SA 7.375 200 192 20,557 | 2026/5/1
NUVEEN FINANCE LLC 2.95 80 79 8,537 | 2019/11/1
NVR INC 3.95 10 10 1,089 | 2022/9/15
OCCIDENTAL PETROLEUM 3.125 60 60 6,414 | 2022/2/15
OCCIDENTAL PETROLEUM 2.7 20 19 2,090 | 2023/2/15
OCCIDENTAL PETROLEUM 3.4 1,420 1,407 150,433 | 2026/4 /15
OCCIDENTAL PETROLEUM 3.0 380 364 38,959 | 2027/2/15
OCCIDENTAL PETROLEUM 4,625 170 181 19,364 | 2045/6/15
OCCIDENTAL PETROLEUM 4.4 150 156 16,697 | 2046/4 /15
OFFICE CHERIFIEN DES PHO 4.5 1,180 1,164 124, 460 | 2025/10/22
PACIFIC GAS & ELECTRIC 6.05 2,370 2,814 300,741 | 2034/3/1
PEMEX PROJ FDG MASTER TR 6. 625 920 961 102,799 | 2035/6/15
PERNOD-RICARD SA 4.45 400 415 44,431 | 2022/1/15
PERNOD-RICARD SA 5.5 200 234 25,031 | 2042/1/15
PETROBRAS GLOBAL FINANCE 6.125 470 502 53,736 | 2022/1/17
PETROBRAS GLOBAL FINANCE 6.25 2, 252 2,388 255,219 | 2024/ 3/17
PETROBRAS GLOBAL FINANCE 7.375 410 448 47,913 | 2027/1/17
PETROBRAS INTL FIN €O 5. 299 1,753 1,750 187,122 | 2025/1 /27
PETROLEOS MEXICANOS 3.5 18 17 1,852 | 2023/1/30
PETROLEOS MEXICANOS 6. 875 260 287 30,722 | 2026/8/4
PETROLEOS MEXICANOS 5.5 110 99 10,627 | 2044/ 6 /27
PETROLEOS MEXICANOS 6. 375 560 553 59,186 | 2045/1 /23
PFIZER INC 4.4 60 64 6,840 | 2044/5/15
PHILIP MORRIS 1.875 1,070 1,055 112,840 | 2019/11/1
PHILIP MORRIS 2.9 90 89 9,531 | 2021/11/15
PHILIP MORRIS 2.5 230 222 23,784 | 2022/8 /22
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g A& % | PHILIP MORRIS 2.5 510 492 52,651 | 2022/11/2
(G0#&EAME) | PHILIP MORRIS 4.5 60 61 6,612 | 2042/3/20
QEP RESOURCES INC 6. 875 30 31 3,390 | 2021/3/1
QUICKEN LOANS INC 5.75 310 309 33,041 | 2025/5/1
RABOBANK 4.375 1,030 1,039 111,077 | 2025/8/4
RABOBANK NEDERLAND 4.625 300 311 33,299 | 2023/12/ 1
RANGE RESOURCES CORP 5.875 100 100 10,774 | 2022/7/1
RANGE RESOURCES CORP 4.875 200 186 19,955 | 2025/5/15
RAYTHEON CO 3.125 30 30 3,230 | 2020/10/15
REGENCY ENERGY PARTNERS 5. 875 53 56 6,043 | 2022/3/1
RELIANCE STAND LIFE 1T 2.5 140 138 14,816 | 2020/1/15
REYNOLDS AMERICAN INC 3.25 130 130 13,935 | 2020/6/12
REYNOLDS AMERICAN INC 5.85 310 362 38,786 | 2045/8 /15
REYNOLDS GRP ISS/REYNOLD 5.75 193 195 20,921 | 2020/10/15
REYNOLDS GRP ISS/REYNOLD 6.875 38 38 4,130 | 2021/2/15
ROYAL BK CANADA 2.15 350 342 36,642 | 2020/10/26
ROYAL BK OF SCOTLAND PLC 6.1 40 42 4,557 | 2023/6/10
ROYAL BK OF SCOTLAND PLC 6.0 290 309 33,049 | 2023/12/19
ROYAL BK OF SCOTLAND PLC 5.125 890 910 97,275 | 2024/5/28
SABINE PASS LIQUEFACTION 5.75 280 302 32,371 | 2024/5/15
SALESFORCE. COM INC 3.25 390 389 41,654 | 2023/4/11
SANCHEZ ENERGY CORP 6.125 80 59 6,312 2023/1/15
SANTANDER HOLDINGS USA 4.5 130 132 14,128 | 2025/7 /17
SANTANDER UK PLC 2.375 210 207 22,166 | 2020/ 3/16
SHELL INTL FIN 2.875 600 576 61,638 | 2026/5/10
SHELL INTL FIN 4. 55 220 238 25,524 | 2043/8/12
SHELL INTL FIN 4.375 1,980 2,102 224,707 | 2045/5/11
SINOPEC GRP OVERSEA 2014 4,375 430 440 47,063 | 2024/ 4 /10
SINOPEC GRP OVERSEA 2014 4,375 400 409 43,779 | 2024/4/10
SLM CORP 8.0 290 308 32,963 | 2020/ 3 /25
SM ENERGY €O 6.5 10 10 1,074 | 2023/1/1
SMURFIT CAPITAL ENDG PLC 7.5 95 114 12,183 | 2025/11/20
SOUTHERN COPPER CORP 6.75 450 560 59,938 | 2040/4 /16
SOUTHERN COPPER CORP 5.25 1, 350 1,434 153,303 | 2042/11/8
SPECTRUM BRANDS INC 5.75 320 327 35,050 | 2025/7/15
SPRINT CAP CORP 8.75 40 41 4,466 | 2032/3/15
SPRINT CORP 7.25 50 52 5,586 | 2021/9/15
SPRINT CORP 7.625 940 941 100, 647 | 2025/2/15
SPRINT NEXTEL 9.0 171 176 18,914 | 2018/11/15
SPRINT SPECTRUM / SPEC I 4.738 630 632 67,588 | 2025/3/20
STANDARD CHARTERED PLC 5.7 500 548 58,624 | 2044/ 3 /26
SUMITOMO MITSUI FINL GRP 2. 058 590 568 60,774 | 2021/7 /14
TARGA RESOURCES PARTNERS 4.25 210 201 21,484 | 2023/11/15
TARGA RESOURCES PARTNERS 5.125 40 39 4,182 2025/2/1
TARGA RESOURCES PARTNERS 5.375 260 253 27,086 | 2027/2/1
TAYLOR MORRISON COMM/MON 5.25 200 201 21,533 | 2021/4/15
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MSE@ A& % | TEACHERS INSUR & ANNUITY 4.9 480 522 55,851 | 2044/9/15
(GU#EEAMEE) | TELEFONICA EMISTONES 5.877 20 20 2,215 | 2019/7/15
TELEFONICA EMISIONES SAU 5.213 300 317 33,961 | 2047/3/8
TENET HEALTHCARE 8.125 250 260 27,885 | 2022/4/1
TEVA PHARMA FIN IV BV 3.65 240 226 24,155 | 2021/11/10
TEVA PHARMACEUT FIN BV 2.95 150 133 14,317 | 2022/12/18
TEVA PHARMACEUTICALS NE 1.7 140 135 14,477 | 2019/7/19
TEVA PHARMACEUTICALS NE 2.2 710 639 68,319 | 2021/7/21
TEVA PHARMACEUTICALS NE 2.8 60 51 5,482 | 2023/7/21
TEVA PHARMACEUTICALS NE 3.15 60 48 5,178 | 2026/10/ 1
TIME WARNER CABLE INC 8.25 190 199 21,296 | 2019/4/1
TIME WARNER CABLE INC 4.125 200 202 21,614 | 2021/2/15
TIME WARNER CABLE INC 4.0 200 201 21,494 | 2021/9/1
TIME WARNER CABLE INC 6.55 150 168 17,997 | 2037/5/1
TIME WARNER CABLE INC 7.3 370 444 47,504 | 2038/7/1
TIME WARNER CABLE INC 5. 875 990 1,036 110,796 | 2040/11/15
TIME WARNER INC 6.25 300 354 37,883 | 2041/3/29
TJX COS INC 2.25 90 81 8,701 | 2026/9/15
TRANSCONT GAS PIPE LINE 7.85 1, 350 1,658 177,203 | 2026/2/1
UBS GROUP FUNDING 3. 491 450 446 47,755 | 2023/5/23
UBS GROUP FUNDING 4.125 450 453 48,457 | 2025/9 /24
UBS GROUP FUNDING 4,253 1,550 1,567 167,553 | 2028/3/23
UNILEVER CAPITAL CORP 4.8 150 152 16,319 | 2019/2/15
UNITED PARCEL 2.5 160 155 16,592 | 2023/4/1
UNITED PARCEL 3.05 130 125 13,404 | 2027/11/15
UNITED RENTALS NORTH AM 5.75 280 292 31,232 | 2024/11/15
UNITED RENTALS NORTH AM 5.5 20 20 2,204 | 2025/7/15
UNITED RENTALS NORTH AM 4.875 10 9 1,036 | 2028/1/15
UNITED TECHNOLOGIES CORP 4.5 180 183 19,558 | 2042/6/1
UNITEDHEALTH GROUP INC 2.7 360 358 38,334 | 2020/7/15
UNITEDHEALTH GROUP INC 2.875 240 238 25,509 | 2021/12/15
UNITEDHEALTH GROUP INC 3.75 390 396 42,336 | 2025/7/15
UNIVISION COMMUNICATIONS 5.125 310 289 30,971 | 2025/2/15
VALE OVERSEAS LIMITED 6.875 1,157 1,370 146,498 | 2036/11/21
VALEANT PHARMACEUTICALS 7.5 530 532 56,880 | 2021/7/15
VALEANT PHARMACEUTICALS 5. 625 30 28 3,063 | 2021/12/1
VALEANT PHARMACEUTICALS 5.5 30 26 2,831 | 2023/3/1
VALEANT PHARMACEUTICALS 5. 875 140 125 13,382 | 2023/5/15
VALEANT PHARMACEUTICALS 9.0 200 200 21,397 | 2025/12/15
VALEANT PHARMACEUTICALS 9.25 100 100 10,728 | 2026/4/1
VERIZON COMMUNICATIONS 4.6 440 458 49,038 | 2021/4/1
VERIZON COMMUNICATIONS 2.946 120 118 12,641 | 2022/3/15
VERIZON COMMUNICATIONS 3.5 90 89 9,512 | 2024/11/1
VERIZON COMMUNICATIONS 3.376 10 9 1,050 | 2025/2/15
VERIZON COMMUNICATIONS 2.625 500 456 48,778 | 2026/8/15
VERIZON COMMUNICATIONS 4.125 1,940 1,970 210,547 | 2027/3/16
VERIZON COMMUNICATIONS 5.25 320 343 36,685 | 2037/3/16
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YSE AL E % | VERIZON COMMUNICATIONS 5.5 50 55 5,902 | 2047/3/16
(BDEEEARR) | VIACOM INC 4.25 30 30 3,263 | 2023/9/1
VISA INC 3.15 690 678 72,511 | 2025/12/14
VISA INC 4.3 450 479 51,261 | 2045/12/14
WAL-MART STORES 4.3 403 430 45,958 | 2044/ 4 /22
WALGREENS BOOTS ALLIANCE 3.45 430 408 43,648 | 2026/6/1
WASTE MANAGEMENT INC 4.6 20 20 2,223 | 2021/3/1
WASTE MANAGEMENT INC 3.5 30 30 3,227 | 2024/5/15
WEA FINANCE LLC/WESTFIEL 3.75 300 299 32,044 | 2024/ 9 /17
WEA FINANCE LLC/WESTFIEL 3.75 900 899 96, 133 | 2024/ 9 /17
WELLPOINT INC 3.125 210 207 22,207 | 2022/5/15
WELLS FARGO & CO FRN 5.875 150 157 16,840 | 2049/12/31
WELLS FARGO & COMPANY 3.45 30 29 3,173 | 2023/2/13
WELLS FARGO & COMPANY 4.48 899 928 99,183 | 2024/1/16
WELLS FARGO & COMPANY 4.3 3,110 3,133 334,918 | 2027/7 /22
WELLS FARGO & COMPANY 4.65 1, 880 1,901 203,248 | 2044/11/ 4
WELLS FARGO & COMPANY 4.9 190 199 21,301 | 2045/11/17
WELLS FARGO & COMPANY 4.4 160 156 16,674 | 2046/6 /14
WELLS FARGO & COMPANY 4.75 640 657 70,314 | 2046/12/ 7
WESTPAC BANKING 2.3 70 69 7,376 | 2020/5/26
WESTPAC BANKING 2.6 410 405 43,296 | 2020/11/23
WHITING PETROLEUM CORP 6. 625 30 30 3,231 | 2026/1/15
WILLIAMS COS INC 7.875 195 218 23,350 | 2021/9/1
WILLIAMS COS INC 3.7 100 97 10,456 | 2023/1/15
WILLIAMS COS INC 7.5 59 71 7,683 | 2031/1/15
WILLIAMS PARTNERS LP 5.25 190 197 21,089 | 2020/3/15
WM WRIGLEY JR CO 2.9 330 330 35,339 | 2019/10/21
WPX ENERGY INC 8.25 240 271 28,974 | 2023/8/1
WYETH 5.95 50 63 6,799 | 2037/4/1
YAMANA GOLD INC 4. 625 340 334 35,713 | 2027/12/15
ZF NA CAPITAL 4.75 630 642 68,676 | 2025/4 /29
N #t 84, 315, 725
A¥ o TAXVaXY | TAXFVaY
[EfEFES | MEXICAN BONOS DESARR FIX 8.0 81, 000 82, 290 481,398 | 2020/6/11
MEXICAN BONOS DESARR FIX 6.5 45, 440 44, 314 259,242 | 2022/6/9
MEXICAN BONOS DESARR FIX 8.5 65, 150 72,172 422,209 | 2038/11/18
MEXICAN BONOS DESARR FIX 7.75 94, 530 97, 325 569, 352 | 2042/11/13
MEXICAN BONOS DESARR FIX 8.0 30,910 32, 700 191,298 | 2047/11/ 7
N 7t 1,923, 501
TI7IN TIIIONMVTN | TTIINMLT IV
[EM&FE% | BRAZIL-NTN-F (NOTA TESO N) 10.0 25, 644 26, 834 851,181 | 2021/1/1
BRAZIL-NTN-F (NOTA TESO N) 10.0 1,232 1,258 39,918 | 2027/1/1
s it 891, 100
=R Foy7A=TN | FryT =TV
| [EfEAES: |RUSSIA GOVT BOND 8.15 441, 970 479, 462 882,210 | 2027/2/3
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| EfffzE% [ RUSSIA GOVT BOND - OFZ 7.05 56, 053 56, 456 103,879 | 2028/1/19
N =t 986, 089
E = e FAVRRYTWVET | T4V RXVTVET
[Ef#FE%4 | INDONESIA GOVERNMENT 7.0 7,990, 000 8, 245, 040 64,311 | 2022/5/15
INDONESIA GOVERNMENT 8.375 83,215, 000 93, 358, 908 728,199 | 2026/ 9 /15
N 7t 792,510
& B 88, 908, 927
(1) AEMEREIT, WIRORHE % A3 E O EE BIE 72 B OMEIZ L 0 MERE Lizb DT,
(E2) M - FMAED BALAE XU <,
| EEs
Y B ES
O & izl a . O %
| = Ly (AR
= FAm A T Y FT Ty ERFEA A
(7 AV 7) % Tk R TK RV T
FEAETBA FNMA 30YR APR FWD 4.0 800 821 87,750 | 2048/9/1
GNMA IT 30YR APR FWD 3.5 6, 500 6, 561 701,275 | 2048/4/1
& 7t 789, 026
(1) AERESFL, WK ORI 2 A3 E o xhiz B 7 EARS O fMEIC L 0 MERF L= b0 T,
(FE2) % - SO BRI O T,
| HEBAERES
201844 A 9 HEAEOMANIT T SWERA,
RGBS
i i 5] %
(FAYH) T
WA OPPORTUNISTIC US$ HIGH YIELD LTD 15
& 2 J Lt 12
§t ikl % 1

(78 PO HALAR T O T,

— 101 —
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% ” RS R I %
(ZA1H) Fk Fv M %
FRIEVETRAGEE 7,530 804, 731 0.9
O L e e e 31,991 3,418,918 4.0
& it 39, 521 4,223, 649 4.9

(E1) BEMRF AT, WIR OB 2 25 [E O/ B E 2 FAE OMEIc L EHRRE Lz b0 T,
(FE2) Wi, M ERAEIC R D RHIAE O F &,
(£ 3) @HEOHRAMARWIORE T,

. SR | AR R R

El 1] EN
% # o % & & % #
‘M HITH
e | US 5YR 1806 46, 601 —
US 2YR 1806 818 —
n US 10YR 1806 — 44,153
US 20YR 1806 6,367 —
USUL10YR1806 3,432 —
US UL 1806 2, 552 —
R 90 EUR$ 1809 — 1,903
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FNMA POOL 252207 FN 01/19 FIXED 6.5 3,927.12 1/1/2019 4,352
EUROFIMA SR UNSECURED REGS 12/18 6.25 450,000.00 12/28/2018 366,261
REeEMmyast 370,613
BANK OF SCOTLAND PLC COVERED 12/24 4.875 100,000.00 12/20/2024 165,278
PROGRAMA CEDULAS TDA FTA COVERED 04/21 4.125 200,000.00 4/10/2021 271,904
GOLDMAN SACHS GROUP INC SR UNSECURED 02/33 6.125 10,000.00 2/15/2033 12,746
CITIGROUP INC SR UNSECURED REGS 08/19 5 100,000.00 8/2/2019 129,758
RABOBANK CAP FD TR IV COMPANY GUAR REGS 10/49 VAR 20,000.00 10/29/2049 28,911
ANGLIAN WATER SERV FIN SR SECURED REGS 07/30 6.293 25,000.00 7/30/2030 48,083
BANK OF AMERICA CORP SR UNSECURED 12/19 5.5 40,000.00 12/4/2019 58,691
TRAVELERS COS INC SR UNSECURED 06/37 6.25 10,000.00 6/15/2037 13,626
GENERAL ELECTRIC CO SR UNSECURED 01/38 5.875 10,000.00 1/14/2038 12,932
SOCIETE GENERALE SCF COVERED REGS 03/19 5 150,000.00 3/27/2019 192,165
HSBC HOLDINGS PLC SUBORDINATED REGS 06/19 6 50,000.00 6/10/2019 65,115
GE CAPITAL EURO FUNDING COMPANY GUAR 01/20 5.375 100,000.00 1/23/2020 133,438
DANSKE BANK A/S COVERED 11/19 4.125 50,000.00 11/26/2019 65,076
KFW GOVT GUARANT 12/19 6.25 525,000.00 12/4/2019 441,481
BARCLAYS BANK PLC COVERED REGS 03/22 4.25 50,000.00 3/2/2022 70,322
AXA SA SUBORDINATED REGS 04/40 VAR 50,000.00 4/16/2040 66,536
ABN AMRO BANK NV COVERED 06/20 3.625 75,000.00 6/22/2020 98,703
KFW GOVT GUARANT 08/20 6 275,000.00 8/20/2020 234,935
ING BANK NV COVERED REGS 01/22 3.375 100,000.00 1/10/2022 136,417
KFW GOVT GUARANT 02/22 5.5 275,000.00 2/9/2022 239,099
NORDEA BANK AB SR UNSECURED REGS 07/22 3.25 100,000.00 7/5/2022 136,017
BNP PARIBAS HOME LOAN CO COVERED REGS 03/22 3.125 100,000.00 3/22/2022 135,912
ABN AMRO BANK NV SR UNSECURED REGS 03/22 4.125 75,000.00 3/28/2022 104,524
HARTFORD FINL SVCS GRP SR UNSECURED 04/22 5.125 35,000.00 4/15/2022 38,195
SOCIETE GENERALE SR UNSECURED REGS 03/21 4.75 100,000.00 3/2/2021 137,650
MORGAN STANLEY SR UNSECURED 07/21 5.5 75,000.00 7/28/2021 82,038
FCA BANK SPA IRELAND COMPANY GUAR REGS 10/19 2 130,000.00 10/23/2019 161,439
KFW GOVT GUARANT 01/23 2.125 225,000.00 1/17/2023 222,468
JPMORGAN CHASE + CO SR UNSECURED 01/23 3.2 75,000.00 1/25/2023 76,500
GOLDMAN SACHS GROUP INC SR UNSECURED REGS 02/23 3.25 25,000.00 2/1/2023 33,716
CHUBB INA HOLDINGS INC COMPANY GUAR 03/43 4.15 25,000.00 3/13/2043 27,146
ANTHEM INC SR UNSECURED 01/44 5.1 10,000.00 1/15/2044 11,671
GOLDMAN SACHS GROUP INC SR UNSECURED REGS 08/19 5 100,000.00 8/21/2019 81,222
DEUTSCHE BANK AG LONDON SR UNSECURED 05/24 3.7 25,000.00 5/30/2024 25,168
MORGAN STANLEY SR UNSECURED 01/45 4.3 10,000.00 1/27/2045 10,786
WELLS FARGO + COMPANY SR UNSECURED 02/25 3 10,000.00 2/19/2025 9,916
GENERAL MOTORS FINL CO COMPANY GUAR 07/20 3.2 50,000.00 7/13/2020 50,679
VISA INC SR UNSECURED 12/22 2.8 25,000.00 12/14/2022 25,366
CITIGROUP INC SR UNSECURED 01/26 3.7 50,000.00 1/12/2026 51,475
BANK OF AMERICA CORP SUBORDINATED 03/26 4.45 20,000.00 3/3/2026 21,348
SUNTRUST BANKS INC SR UNSECURED 03/21 2.9 25,000.00 3/3/2021 25,280
METLIFE INC SR UNSECURED 03/45 4.05 25,000.00 3/1/2045 26,219
DISCOVER FINANCIAL SVS SR UNSECURED 11/24 3.95 50,000.00 11/6/2024 51,074
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AFLAC INC SR UNSECURED 11/24 3.625 50,000.00 11/15/2024 52,300
CONOCOPHILLIPS COMPANY COMPANY GUAR 11/21 2.875 25,000.00 11/15/2021 25,291
PRINCIPAL FINANCIAL GROU COMPANY GUAR 11/46 4.3 5,000.00 11/15/2046 5,348
BERKSHIRE HATHAWAY INC SR UNSECURED 03/26 3.125 10,000.00 3/15/2026 10,113
AMERICAN INTL GROUP SR UNSECURED 04/26 3.9 25,000.00 4/1/2026 25,925
BANK OF NOVA SCOTIA SR UNSECURED 03/21 2.45 50,000.00 3/22/2021 50,032
TORONTO DOMINION BANK SR UNSECURED 04/21 2.125 25,000.00 4/7/2021 24,762
US BANCORP SUBORDINATED 04/26 3.1 25,000.00 4/27/2026 24,824
UNUM GROUP SR UNSECURED 05/21 3 20,000.00 5/15/2021 20,140
SANTANDER UK PLC SR UNSECURED 09/19 2.35 100,000.00 9/10/2019 100,040
WELLS FARGO + COMPANY SUBORDINATED 06/46 4.4 25,000.00 6/14/2046 26,366
GENERAL MOTORS FINL CO COMPANY GUAR 07/21 3.2 50,000.00 7/6/2021 50,488
AMERICAN HONDA FINANCE SR UNSECURED 07/21 1.65 75,000.00 7/12/2021 73,151
WELLS FARGO + COMPANY SR UNSECURED 07/21 2.1 50,000.00 7/26/2021 49,163
NISSAN MOTOR ACCEPTANCE SR UNSECURED 144A 09/21 1.9 25,000.00 9/14/2021 24,321
NEW YORK LIFE GLOBAL FDG SECURED 144A 09/21 1.7 50,000.00 9/14/2021 48,557
BANK OF AMERICA CORP SR UNSECURED 10/27 3.248 20,000.00 10/21/2027 19,846
BANK OF NY MELLON CORP SUBORDINATED 10/28 3 15,000.00 10/30/2028 14,582
ROYAL BANK OF CANADA SR UNSECURED 02/22 2.75 35,000.00 2/1/2022 35,437
VOLKSWAGEN LEASING GMBH COMPANY GUAR REGS 04/24 1.125 15,000.00 4/4/2024 18,129
ALLSTATE CORP SR UNSECURED 12/26 3.28 25,000.00 12/15/2026 25,377
LINCOLN NATIONAL CORP SR UNSECURED 12/26 3.625 20,000.00 12/12/2026 20,409
JPMORGAN CHASE + CO SR UNSECURED 02/28 VAR 25,000.00 2/1/2028 25,906
SREE 4,801,532
TIME WARNER ENT SR SECURED 03/23 8.375 50,000.00 3/15/2023 60,706
HOME DEPOT INC SR UNSECURED 09/40 5.4 25,000.00 9/15/2040 31,841
BAT INTL FINANCE PLC COMPANY GUAR 03/24 7.25 50,000.00 3/12/2024 87,754
AGRIUM INC SR UNSECURED 01/19 6.75 25,000.00 1/15/2019 26,129
IMPERIAL BRANDS FIN PLC COMPANY GUAR REGS 02/22 9 50,000.00 2/17/2022 87,435
TIME WARNER CABLE LLC SR SECURED 04/19 8.25 25,000.00 4/1/2019 26,720
TELEFONICA EMISIONES SAU COMPANY GUAR REGS 11/19 4.693 100,000.00 11/11/2019 130,640
MARKS + SPENCER PLC SR UNSECURED REGS 12/19 6.125 50,000.00 12/2/2019 73,723
VIVENDI SA SR UNSECURED 12/19 4.875 50,000.00 12/2/2019 65,699
AMERICA MOVIL SAB DE CV COMPANY GUAR 06/22 4.75 50,000.00 6/28/2022 71,298
BP CAPITAL MARKETS PLC COMPANY GUAR 05/22 3.245 25,000.00 5/6/2022 25,624
TIME WARNER INC COMPANY GUAR 06/22 3.4 20,000.00 6/15/2022 20,392
MARATHON OIL CORP SR UNSECURED 11/22 2.8 25,000.00 11/1/2022 24,756
SOUTHERN COPPER CORP SR UNSECURED 11/22 3.5 50,000.00 11/8/2022 51,357
CARGILL INC SR UNSECURED 144A 11/21 3.25 100,000.00 11/15/2021 102,430
ANADARKO PETROLEUM CORP SR UNSECURED 07/24 3.45 10,000.00 7/15/2024 9,959
AMERICAN TOWER CORP SR UNSECURED 09/21 3.45 25,000.00 9/15/2021 25,552
HUMANA INC SR UNSECURED 10/24 3.85 25,000.00 10/1/2024 26,002
SIEMENS FINANCIERINGSMAT COMPANY GUAR REGS 03/21 1.75 35,000.00 3/12/2021 44,348
PETROLEOS MEXICANOS COMPANY GUAR 01/23 3.5 45,000.00 1/30/2023 44,055
CRH FINLAND SERVICES OYJ COMPANY GUAR REGS 10/20 2.75 130,000.00 10/15/2020 166,360
CVS HEALTH CORP SR UNSECURED 12/23 4 10,000.00 12/5/2023 10,397
MCKESSON CORP SR UNSECURED 03/24 3.796 25,000.00 3/15/2024 25,895
CELGENE CORP SR UNSECURED 05/24 3.625 50,000.00 5/15/2024 51,422
WALT DISNEY COMPANY/THE SR UNSECURED 06/44 4.125 15,000.00 6/1/2044 16,200
COCA COLA CO/THE SR UNSECURED 03/23 0.75 100,000.00 3/9/2023 121,873
AT+T INC SR UNSECURED 05/25 3.4 25,000.00 5/15/2025 24,579
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SUNOCO LOGISTICS PARTNER COMPANY GUAR 04/21 4.4 50,000.00 4/1/2021 51,996
APPLE INC SR UNSECURED 02/26 3.25 25,000.00 2/23/2026 25,514
EXXON MOBIL CORPORATION SR UNSECURED 03/26 3.043 5,000.00 3/1/2026 5,077
EXXON MOBIL CORPORATION SR UNSECURED 03/23 2.726 15,000.00 3/1/2023 15,106
ALLERGAN FUNDING SCS COMPANY GUAR 03/35 4.55 10,000.00 3/15/2035 10,582
ALLERGAN FUNDING SCS COMPANY GUAR 03/20 3 15,000.00 3/12/2020 15,135
THOMSON REUTERS CORP SR UNSECURED 09/24 3.85 25,000.00 9/29/2024 25,916
BP CAPITAL MARKETS PLC COMPANY GUAR 11/24 3.535 25,000.00 11/4/2024 25,974
GEORGIA PACIFIC LLC SR UNSECURED 144A 11/21 3.163 75,000.00 11/15/2021 76,338
THERMO FISHER SCIENTIFIC SR UNSECURED 02/22 3.3 25,000.00 2/15/2022 25,586
EASTMAN CHEMICAL CO SR UNSECURED 03/25 3.8 8,000.00 3/15/2025 8,341
BRITISH TELECOMMUNICATIO SR UNSECURED REGS 03/21 0.625 135,000.00 3/10/2021 163,844
SHELL INTERNATIONAL FIN COMPANY GUAR 05/46 4 20,000.00 5/10/2046 21,301
MARRIOTT INTERNATIONAL SR UNSECURED 01/22 2.3 50,000.00 1/15/2022 49,089
MOLSON COORS BREWING CO COMPANY GUAR 07/26 3 25,000.00 7/15/2026 24,470
KRAFT HEINZ FOODS CO COMPANY GUAR 06/26 3 5,000.00 6/1/2026 4811
MICROSOFT CORP SR UNSECURED 08/26 2.4 30,000.00 8/8/2026 28,931
CISCO SYSTEMS INC SR UNSECURED 09/26 2.5 25,000.00 9/20/2026 24,183
3M COMPANY SR UNSECURED 09/26 2.25 25,000.00 9/19/2026 23,746
VIACOM INC SR UNSECURED 10/26 3.45 10,000.00 10/4/2026 9,562
PEPSICO INC SR UNSECURED 10/46 3.45 10,000.00 10/6/2046 9,701
PRES + FELLOWS OF HARVAR UNSECURED 07/56 3.3 25,000.00 7/15/2056 24,473
PROCTER + GAMBLE CO/THE SR UNSECURED 11/26 2.45 50,000.00 11/3/2026 48215
ILLINOIS TOOL WORKS INC SR UNSECURED 11/26 2.65 50,000.00 11/15/2026 48,807
MICROSOFT CORP SR UNSECURED 02/27 3.3 50,000.00 2/6/2027 51,575
APPLE INC SR UNSECURED 02/27 3.35 35,000.00 2/9/2027 35,853
JOHNSON + JOHNSON SR UNSECURED 03/37 3.625 20,000.00 3/3/2037 21,130
UNITEDHEALTH GROUP INC SR UNSECURED 04/27 3.375 25,000.00 4/15/2027 25,690
VERIZON COMMUNICATIONS SR UNSECURED 03/47 5.5 22,000.00 3/16/2047 25,067
BP CAPITAL MARKETS PLC COMPANY GUAR 11/23 3.216 25,000.00 11/28/2023 25,538
L3 TECHNOLOGIES INC COMPANY GUAR 12/26 3.85 5,000.00 12/15/2026 5,142
COMCAST CORP COMPANY GUAR 11/47 3.969 14,000.00 11/1/2047 14,463
EESEH 2,424,302

GNMA POOL 605616 GN 04/35 FIXED 5.5 1,503.39 4/15/2035 1,668
FED HM LN PC POOL A15942 FG 11/33 FIXED 6 254.22 11/1/2033 284
FNMA POOL AE3065 FN 09/25 FIXED 3.5 9,956.56 9/1/2025 10,280
GNMA POOL 783024 GN 07/40 FIXED 5 15,047.91 7/15/2040 16,325
FNMA POOL ABI1656 FN 10/40 FIXED 4 13,073.96 10/1/2040 13,736
FED HM LN PC POOL A52525 FG 09/36 FIXED 6 508.26 9/1/2036 568
GNMA POOL 677100 GN 07/38 FIXED 5.5 1,564.99 7/15/2038 1,731
FED HM LN PC POOL G04559 FG 05/38 FIXED 6 1,987.50 5/1/2038 2,239
FED HM LN PC POOL G03794 FG 01/38 FIXED 6 1,111.71 1/1/2038 1,255
GNMA POOL 698236 GN 06/39 FIXED 5 5,129.70 6/15/2039 5,563
GNMA POOL 644862 GN 06/35 FIXED 5.5 2,271.72 6/15/2035 2,542
GNMA POOL 723437 GN 11/39 FIXED 5 4,454.46 11/15/2039 4,832
GNMA POOL 723434 GN 11/39 FIXED 5 9,294.01 11/15/2039 10,055
FED HM LN PC POOL A91050 FG 02/40 FIXED 4.5 300.62 2/1/2040 321
FNMA POOL MAO0353 FN 03/30 FIXED 4.5 10,698.34 3/1/2030 11,417
FNMA POOL MAO0977 FN 02/32 FIXED 4 12,075.41 2/1/2032 12,766
FNMA POOL AJ9806 FN 12/26 FIXED 3.5 9,112.82 12/1/2026 9,409
GNMA II POOL 005305 G2 02/42 FIXED 4 14,599.60 2/20/2042 15,366
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FED HM LN PC POOL G05408 FG 12/36 FIXED 5 32,729.04 12/1/2036 35,484
FNMA POOL AK4520 FN 03/42 FIXED 4 12,978.37 3/1/2042 13,629
FED HM LN PC POOL C91467 FG 07/32 FIXED 3.5 43,773.27 7/1/2032 45,558
FED HM LN PC POOL A95059 FG 10/38 FIXED 6 892.49 10/1/2038 997
GNMA POOL 783647 GN 09/35 FIXED 5.5 19,653.31 9/15/2035 21,822
FNMA POOL AL2581 FN 06/40 FIXED VAR 6,956.18 6/1/2040 7,860
FED HM LN PC POOL J20041 FG 08/27 FIXED 3 33,786.80 8/1/2027 34,421
FED HM LN PC POOL G06571 FG 11/37 FIXED 6 500.46 11/1/2037 564
FNMA POOL AJ5928 FN 11/41 FIXED 4 27,205.15 11/1/2041 28,571
FNMA POOL MA2017 FN 09/44 FIXED 4 12,197.56 9/1/2044 12,769
FNMA POOL AB6609 FN 10/42 FIXED 3.5 30,149.20 10/1/2042 31,122
FNMA POOL AT2769 FN 05/28 FIXED 2 22,049.97 5/1/2028 21,703
GNMA POOL AE7511 GN 06/43 FIXED 3 84,253.90 6/15/2043 85,509
FNMA POOL AB9147 FN 04/43 FIXED 3.5 102,843.73 4/1/2043 106,054
GNMA II POOL MA1376 G2 10/43 FIXED 4 10,576.71 10/20/2043 11,143
FED HM LN PC POOL G18488 FG 11/28 FIXED 2.5 23,925.24 11/1/2028 24,042
FED HM LN PC POOL G07388 FG 05/43 FIXED 3.5 14,881.98 5/1/2043 15,358
FNMA POOL AL4645 FN 05/27 FIXED VAR 11,387.67 5/1/2027 11,920
FNMA POOL MA2371 FN 08/45 FIXED 4 23,640.19 8/1/2045 24,734
FED HM LN PC POOL Q28429 FG 09/44 FIXED 3.5 16,130.24 9/1/2044 16,636
FNMA POOL BC9025 FN 11/46 FIXED 3 37,167.94 11/1/2046 37,187
FNMA POOL BC8677 FN 05/46 FIXED 4 4,098.67 5/1/2046 4,288
FED HM LN PC POOL G60588 FG 08/45 FIXED 4.5 25,078.30 8/1/2045 26,748
FNMA POOL BD0946 FN 06/46 FIXED 4 3,054.90 6/1/2046 3,196
FED HM LN PC POOL G08780 FG 09/47 FIXED 4 24,408.66 9/1/2047 25,542
GNMA II POOL MA4586 G2 07/47 FIXED 3.5 57,941.67 7/20/2047 59,957
FED HM LN PC POOL G08784 FG 10/47 FIXED 3.5 9,877.05 10/1/2047 10,158
FED HM LN PC POOL G08788 FG 11/47 FIXED 3.5 19,860.83 11/1/2047 20,427
FED HM LN PC POOL Q48582 FG 06/47 FIXED 4 9,842.16 6/1/2047 10,293
FED HM LN PC POOL G08779 FG 09/47 FIXED 3.5 11,788.67 9/1/2047 12,125
FNMA POOL MA2895 FN 02/47 FIXED 3 57,129.43 2/1/2047 57,158
FNMA TBA 30 YR 5 SINGLE FAMILY MORTGAGE (45,000.00) 1/18/2048 (48,365)
FNMA TBA 30 YR 4.5 SINGLE FAMILY MORTGAGE 2,000.00 1/18/2048 2,128
FNMA TBA 15 YR 3 SINGLE FAMILY MORTGAGE (20,000.00) 1/23/2033 (20,371)
FNMA TBA 30 YR 4 SINGLE FAMILY MORTGAGE 11,000.00 1/18/2048 11,503
GNMA 1I TBA 30 YR 4.5 JUMBOS 25,000.00 1/24/2048 26,223
FHLMC TBA 30 YR 3 GOLD SINGLE FAMILY 60,000.00 1/18/2048 59,991
FNMA TBA 30 YR 3.5 SINGLE FAMILY MORTGAGE (16,500.00) 1/18/2048 (16,941)
GNMA II TBA 30 YR 3.5 JUMBOS 54,000.00 1/24/2048 55,823
FNMA TBA 30 YR 2.5 SINGLE FAMILY MORTGAGE 7,500.00 1/18/2048 7,238
E—45—CEEH 1,014,561
Hh751&

PORT AUTH OF NEW YORK NEW JE PORTRN 11/40 FIXED 5.647 25,000.00 11/1/2040 32,791
AEEE 32,791
TREASURY CORP VICTORIA LOCAL GOVT G 10/22 6 325,000.00 10/17/2022 294,500
NEW S WALES TREASURY CRP LOCAL GOVT G 08/24 5 25,000.00 8/20/2024 22,325
NEW S WALES TREASURY CRP LOCAL GOVT G 03/22 6 350,000.00 3/1/2022 312,738
EXEBAFHEREE 629,563

— 110 —



DITYURY EBIMESETTUR (WRZLBME) (5 (2Y)
FERERAFE

BONOS Y OBLIG DEL ESTADO BONDS 01/29 6 75,000.00 1/31/2029 128,891
OBRIGACOES DO TESOURO SR UNSECURED 144A REGS 04/37 4 5,000.00 4/15/2037 7,144
REPUBLIC OF AUSTRIA SR UNSECURED 144A REGS 03/37 4 39,000.00 3/15/2037 71,164
UK TSY 4 1/4 2036 BONDS REGS 03/36 4.25 160,000.00 3/7/2036 304,223
REPUBLIC OF COLOMBIA SR UNSECURED 05/24 8.125 15,000.00 5/21/2024 19,050
FRANCE (GOVT OF) BONDS REGS 04/35 4.75 35,000.00 4/25/2035 65,283
BELGIUM KINGDOM UNSECURED 144A REGS 03/35 5 19,000.00 3/28/2035 36,620
NETHERLANDS GOVERNMENT BONDS 144A REGS 01/37 4 59,000.00 1/15/2037 107,840
BUONI POLIENNALI DEL TES BONDS REGS 02/37 4 46,000.00 2/1/2037 64,840
POLAND GOVERNMENT BOND BONDS 09/22 5.75 315,000.00 9/23/2022 103,549
QUEENSLAND TREASURY CORP LOCAL GOVT G REGS 03/33 6.5 25,000.00 3/14/2033 26,623
NORWEGIAN GOVERNMENT BONDS 144A REGS 05/19 4.5 1,180,000.00 5/22/2019 152,295
KINGDOM OF DENMARK BONDS 11/39 4.5 140,000.00 11/15/2039 38,120
SWEDISH GOVERNMENT BONDS 03/39 3.5 140,000.00 3/30/2039 23,463
BONOS Y OBLIG DEL ESTADO SR UNSECURED 144A REGS 07/41 4 70,000.00 7/30/2041 115,123
ONTARIO (PROVINCE OF) SR UNSECURED 10/19 4 30,000.00 10/7/2019 30,933
CZECH REPUBLIC BONDS REGS 05/24 5.7 480,000.00 5/25/2024 29,239
REPUBLIC OF POLAND SR UNSECURED 01/25 5.25 30,000.00 1/20/2025 47,236
SWITZERLAND BONDS REGS 04/42 1.5 40,000.00 4/30/2042 51,904
KINGDOM OF DENMARK BONDS 11/23 1.5 249,000.00 11/15/2023 43,692
SWEDISH GOVERNMENT BONDS 144A REGS 11/23 1.5 175,000.00 11/13/2023 23,028
SLOVAKIA GOVERNMENT BOND SR UNSECURED REGS 11/24 3.375 50,000.00 11/15/2024 72,213
REPUBLIC OF POLAND SR UNSECURED 04/21 5.125 80,000.00 4/21/2021 86,700
AUSTRALIAN GOVERNMENT SR UNSECURED REGS 07/22 5.75 150,000.00 7/15/2022 134,623
UK TSY 3 3/4 2052 UNSECURED REGS 07/52 3.75 130,000.00 7/22/2052 270,768
UK TSY 2 2020 BONDS REGS 07/20 2 35,000.00 7/22/2020 49,162
FRANCE (GOVT OF) BONDS REGS 05/45 3.25 101,000.00 5/25/2045 163,577
FINNISH GOVERNMENT SR UNSECURED 144A REGS 04/23 1 30,000.00 4/15/2023 38,936
BUONI POLIENNALI DEL TES BONDS 144A REGS 09/44 4.75 90,000.00 9/1/2044 138,492
CAISSE FRANCAISE DE FIN COVERED REGS 07/20 1.75 100,000.00 7/16/2020 126,224
SWITZERLAND BONDS REGS 07/25 1.5 60,000.00 7/24/2025 69,907
BELGIUM KINGDOM SR UNSECURED REGS 06/45 3.75 45,000.00 6/22/2045 80,169
ROMANIA SR UNSECURED REGS 09/20 4.625 25,000.00 9/18/2020 33,773
UNITED MEXICAN STATES SR UNSECURED 10/23 4 14,000.00 10/2/2023 14,606
IRISH TSY 3.4 2024 UNSECURED REGS 03/24 3.4 15,000.00 3/18/2024 21,489
BELGIUM KINGDOM UNSECURED 144A REGS 06/24 2.6 60,000.00 6/22/2024 83,463
BUONI POLIENNALI DEL TES BONDS 09/24 3.75 10,000.00 9/1/2024 13,839
NETHERLANDS GOVERNMENT BONDS 144A REGS 07/24 2 55,000.00 7/15/2024 74,210
QUEENSLAND TREASURY CORP LOCAL GOVT G 144A REGS 07/25 4 320,000.00 7/21/2025 281,981
FRANCE (GOVT OF) BONDS REGS 05/30 2.5 28,000.00 5/25/2030 39,693
ONTARIO (PROVINCE OF) SR UNSECURED 05/24 3.2 20,000.00 5/16/2024 20,618
BUONI POLIENNALI DEL TES SR UNSECURED 144A REGS 03/30 3 89,000.00 3/1/2030 119,967
BONOS Y OBLIG DEL ESTADO SR UNSECURED 144A REGS 10/24 2 170,000.00 10/31/2024 230,102
UK TSY 3.5 2045 UNSECURED REGS 01/45 3.5 62,000.00 1/22/2045 114,565
BONOS Y OBLIG DEL ESTADO BONDS 01/20 1.4 35,000.00 1/31/2020 43,455
IRISH TSY 2 2045 BONDS REGS 02/45 2 10,000.00 2/18/2045 12,585
BONOS Y OBLIG DEL ESTADO SR UNSECURED 144A REGS 07/30 1 5,000.00 7/30/2030 6,018
BUONI POLIENNALI DEL TES BONDS 05/20 0.7 160,000.00 5/1/2020 195,133
OBRIGACOES DO TESOURO SR UNSECURED 144A REGS 10/22 2 40,000.00 10/17/2022 51,955
UK TSY 2 1/2 2065 BONDS REGS 07/65 2.5 20,000.00 7/22/2065 35,380
IRISH TSY 1 2026 UNSECURED REGS 05/26 1 29,000.00 5/15/2026 35,717
REPUBLIC OF AUSTRIA SR UNSECURED 144A REGS 10/26 0 52,000.00 10/20/2026 63,847
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FINNISH GOVERNMENT UNSECURED 144A REGS 04/26 0.5 38,000.00 4/15/2026 46,007
REPUBLIKA SLOVENIJA BONDS REGS 03/35 1.5 10,000.00 3/25/2035 11,884
AUSTRALIAN GOVERNMENT SR UNSECURED REGS 04/37 3.75 120,000.00 4/21/2037 102,647
FRANCE (GOVT OF) BONDS REGS 05/22 0.00000 175,000.00 5/25/2022 211,388
BONOS Y OBLIG DEL ESTADO BONDS 07/21 0.75 35,000.00 7/30/2021 43,035
FRANCE (GOVT OF) BONDS REGS 05/21 0.00000 115,000.00 5/25/2021 139,459
AUSTRALIAN GOVERNMENT SR UNSECURED REGS 03/47 3 50,000.00 3/21/2047 36,490
BUONI POLIENNALI DEL TES BONDS 04/22 1.2 195,000.00 4/1/2022 239,789
BUONI POLIENNALI DEL TES BONDS 08/22 0.9 40,000.00 8/1/2022 48,391
BUNDESREPUB. DEUTSCHLAND BONDS REGS 02/27 0.25 55,000.00 2/15/2027 65,380
OBRIGACOES DO TESOURO SR UNSECURED 144A REGS 04/27 4 25,000.00 4/14/2027 35,672
BELGIUM KINGDOM SR UNSECURED 144A REGS 06/27 0 20,000.00 6/22/2027 24,379
FRANCE (GOVT OF) BONDS 144A REGS 06/39 1.75 20,000.00 6/25/2039 25,303
FRANCE (GOVT OF) BONDS REGS 05/28 0.75 260,000.00 5/25/2028 311,179
EXEBFESEH 5,554,430
EMD FINANCE LLC COMPANY GUAR 144A 03/20 2.4 100,000.00 3/19/2020 99,781
ZDMEE 99,781
TENE

ERP OPERATING LP SR UNSECURED 07/20 4.75 50,000.00 7/15/2020 52,705
UNIBAIL RODAMCO SE SR UNSECURED REGS 03/19 3 11,000.00 3/22/2019 13,703
VONOVIA FINANCE BV COMPANY GUAR REGS 1021 3.625 35,000.00 10/8/2021 47,150
PROLOGIS LP COMPANY GUAR 05/21 1.375 125,000.00 5/13/2021 155,442
CIE FINANCEMENT FONCIER COVERED REGS 09/23 0.325 100,000.00 9/12/2023 120,759
TEESE 389,759
INTL BK RECON + DEVELOP SR UNSECURED 05/19 3.875 175,000.00 5/20/2019 222,918
ASIAN DEVELOPMENT BANK SR UNSECURED 03/22 5 300,000.00 3/9/2022 256,807
ES R E S & 479,725
e}

BURLINGTN NORTH SANTA FE SR UNSECURED 09/21 3.45 10,000.00 9/15/2021 10,332
RYDER SYSTEM INC SR UNSECURED 09/21 2.25 35,000.00 9/1/2021 34,458
E#EE 44,790

RE 75 H S

US TREASURY N/B 11/19 1 450,000.00 11/30/2019 442,600
US TREASURY N/B 11/26 2 70,000.00 11/15/2026 67,744
US TREASURY N/B 05/46 2.5 35,000.00 5/15/2046 33,294
KERBEAESER 543,638
NORTHUMBRIAN WATER FIN COMPANY GUAR REGS 02/23 6.875 50,000.00 2/6/2023 84,419
FLORIDA POWER + LIGHT CO 1ST MORTGAGE 04/39 5.96 10,000.00 4/1/2039 13,495
ENEL FINANCE INTL NV COMPANY GUAR REGS 09/22 5 50,000.00 9/14/2022 73,263
WILLIAMS PARTNERS LP SR UNSECURED 03/20 5.25 40,000.00 3/15/2020 42,253
GEORGIA POWER COMPANY SR UNSECURED 03/42 4.3 5,000.00 3/15/2042 5316
KINDER MORGAN INC/DELAWA COMPANY GUAR 144A 11/23 5.625 25,000.00 11/15/2023 27,603
BERKSHIRE HATHAWAY ENERG SR UNSECURED 02/45 4.5 10,000.00 2/1/2045 11,179
SEMPRA ENERGY SR UNSECURED 03/20 2.4 25,000.00 3/15/2020 24,986
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NIAGARA MOHAWK POWER SR UNSECURED 144A 10/34 4.278 5,000.00 10/1/2034 5,489
ENTERPRISE PRODUCTS OPER COMPANY GUAR 02/25 3.75 25,000.00 2/15/2025 25,777
PLAINS ALL AMER PIPELINE SR UNSECURED 12/26 4.5 10,000.00 12/15/2026 10,137
EVERSOURCE ENERGY SR UNSECURED 03/21 2.5 25,000.00 3/15/2021 24,842
EXELON CORP SR UNSECURED 04/21 2.45 5,000.00 4/15/2021 4,977
ENTERGY MISSISSIPPI INC 1ST MORTGAGE 06/28 2.85 25,000.00 6/1/2028 24,206
SOUTH CAROLINA ELEC+GAS 1ST MORTGAGE 06/46 4.1 15,000.00 6/15/2046 15,241
DUKE ENERGY CORP SR UNSECURED 09/26 2.65 10,000.00 9/1/2026 9,582
BALTIMORE GAS + ELECTRIC SR UNSECURED 08/26 2.4 10,000.00 8/15/2026 9,444
SEMPRA ENERGY SR UNSECURED 10/19 1.625 25,000.00 10/7/2019 24,689
AEP TRANSMISSION CO LLC SR UNSECURED 12/26 3.1 5,000.00 12/1/2026 5,010
FORTIS INC SR UNSECURED 10/26 3.055 25,000.00 10/4/2026 24,139
EMERA US FINANCE LP COMPANY GUAR 06/21 2.7 10,000.00 6/15/2021 9,976
INNOGY FINANCE BV COMPANY GUAR REGS 10/27 1.25 5,000.00 10/19/2027 6,010
ABEEEEH 482,033

%1 FEOF MRS L, IFRSYEHLC TEEA 7 A D Wellington World Bond (Customized BM) Fund (Cayman) (7=J>k
EIMES T 7R (AL ABMI) (A=) OFEREFITIEE ENTBVERF A, ERUEFERERE EN O Portfolio
statement summary(ZiC#E TV DFinancial assets at fair value through profit and loss?®®9 %, Unrealized appreciation on
future contracts 725 TNZUnrealized appreciation on forward foreign currency contractsz®F<IHHDNRTY, MHELA
DR L A EH OB P EFHEE —BL RN EBHVET,
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OFcis|
= JH 3 =
855 Rk #HE wEE  AERE
Z{Ch) €))
U.S. Treasury Note Futures 10 Yr (5,706,156) 3/20/2018 (46) 10,016
German Euro BUND Futures (1,553,163) 3/8/2018 8) 7,120
U.S. 10 Yr Ultra Future (400,688) 3/20/2018 3) 2,078
U.S. Treasury Note Futures 5 Yr (4,646,563) 3/29/2018 (40) 1,507
Australian Bond Futures 10 Yr 707,146 3/15/2018 7 1,430
German Euro SCHATZ Futures (941,217) 3/8/2018 (7) 1,429
U.S. Treasury Note Futures 2 Yr (2,355,203) 3/29/2018 (11) 1,374
24,954
= JH 3 = =
47 mEsA 9 oEim ARER
Z{Ch) €))
Canada Government Bond 10 Yr 10,434,303 3/20/2018 97 (133,653)
German Euro BUXL Bond Futures 1,377,342 3/8/2018 7 (18,901)
U.S. Ultra Bond Futures (2,179,531) 3/20/2018 (13) (10,716)
U.K. Long Gilt Futures (4,740,685) 3/27/2018 (28) (9,009)
German Euro BTP Futures 163,477 3/8/2018 1 (4,215)
German Euro BOBL Futures 1,264,299 3/8/2018 8 (2,486)
Australian Treasury Bonds 3 Yr 173,789 3/15/2018 2 (774)
U.S. Long Bond Futures 153,000 3/20/2018 1 (242)
(179,996)
O E 2R ES |
=9
s AL FHY B o AR
1 25,000 CHF 25,716  USD A+ 2/7/2018 —
1 110,000 DKK 17,780  USD A+ 2/7/2018 1
1 15,369 EUR 18,463  USD A 1/3/2018 8
1 31,000 EUR 37,315 USD A 2/7/2018 15
1 30,000 GBP 40,672 USD A+ 1/9/2018 81
1 2,620,000 RUB 45,529 USD A 1/9/2018 20
1 80,000 RUB 1,390 USD A+ 1/9/2018 1
1 80,000 RUB 1,385 USD A+ 1/31/2018 —
1 30,361 USD 40,000 AUD AA- 1/9/2018 926
1 827,712  USD 1,091,000 AUD AA- 1/9/2018 25,642
1 39,361 USD 50,000 CAD A 1/9/2018 550
2 124,646  USD 160,000 CAD A+ 1/9/2018 3,069
1 35390 USD 45,000 CAD AA- 1/9/2018 530
1 11,150 USD 11,000 CHF A 1/9/2018 142
1 83,554 USD 82,000 CHF A+ 1/9/2018 622
1 13,777 USD 295,000 CZK A+ 1/9/2018 103
1 29,011 USD 182,000 DKK A+ 1/9/2018 353
1 59,435 USD 49,791 EUR A+ 1/2/2018 354
1 359,526  USD 302,000 EUR A 1/9/2018 3,245
1 79,217 USD 67,000 EUR A+ 1/9/2018 1,265
2 53,483 USD 45,000 EUR A+ 1/9/2018 572
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1 359,406 USD 302,000 EUR A+ 1/9/2018 3,365
1 687,823 USD 582,000 EUR AA- 1/9/2018 11,292
2 393,404 UuSD 331,000 EUR AA- 1/9/2018 4203
1 282,502 UuSD 209,000 GBP A+ 1/9/2018 276
1 44217 USD 33,000 GBP A+ 1/9/2018 433
1 9,469 UuSD 7,000 GBP A+ 2/7/2018 11
1 35,061 USD 9,200,000 HUF A+ 1/9/2018 563
1 1,538 UuSD 173,862 JPY AA- 1/5/2018 6
1 44,634 USD 2,620,000 RUB A 1/9/2018 875
1 1,389  USD 80,000 RUB A+ 1/9/2018 —
1 45,308 USD 2,620,000 RUB A+ 2/7/2018 19
1 45,733 USD 384,000 SEK A 1/9/2018 1,184
1 30,093 UuSD 251,000 SEK A+ 1/9/2018 574
1 30,116  USD 251,000 SEK AA- 1/9/2018 552
ABPUMEICEhAIRERSAH 60852
fa5e e L 3. 0] (BRI #E *%;)E*ﬁ
1 14,063 AUD 10,973 USD AA- 1/2/2018 (26)
2 172,000 AUD 130,754 USD A+ 1/9/2018 (3,780)
1 177,000 AUD 134,392 UusSD AA- 1/9/2018 (4,053)
2 235,000 CAD 184,925 USD A+ 1/9/2018 (2,656)
1 20,000 CAD 15,508 USD AA- 1/9/2018 (456)
1 45,000 CAD 35,768 USD A+ 2/7/2018 (166)
1 5,000 CHF 5,088 USD A 1/9/2018 (44)
1 22,000 CZK 1,020 USD A+ 1/9/2018 (16)
1 22,000 DKK 3,489 USD A- 1/9/2018 (60)
1 47,000 EUR 56,089 USD A 1/9/2018 (368)
1 90,000 EUR 107,029 USD A+ 1/9/2018 (1,081)
2 180,000 EUR 213,527 USD A+ 1/9/2018 (2,695)
1 101,000 EUR 119,815 USD A+ 1/9/2018 (1,509)
1 5,000 EUR 5,977 USD AA- 1/9/2018 (29)
2 100,000 EUR 119,620 USD A+ 2/7/2018 (704)
1 262,000 EUR 312,744 USD A+ 2/7/2018 (2,502)
1 6,619 GBP 8,944 USD A+ 1/5/2018 (10)
1 25,000 GBP 33,516 USD A+ 1/9/2018 (310)
1 37,000 GBP 49,436 USD A+ 1/9/2018 (625)
1 200,000 HUF 752 USD A+ 1/9/2018 (22)
1 174,538 JPY 1,540 USD AA- 1/5/2018 9)
1 600,000 JPY 5,323 USD A+ 1/31/2018 (10)
1 10,000 NOK 1,219 USD A+ 1/9/2018 4)
1 930,000 NOK 112,946  USD A+ 1/9/2018 (777)
2 107,000 PLN 30,212 USD A+ 1/9/2018 (581)
1 80,000 RUB 1,353 USD A 1/9/2018 (37)
1 2,620,000 RUB 45,494 USD A+ 1/9/2018 (15)
1 34,000 SEK 4,063 USD A+ 1/9/2018 (C2))
1 130,000 SEK 15,910 USD A+ 2/7/2018 (1)
1 35,936 USD 45,000 CAD AA- 2/7/2018 3)
1 36,887 USD 30,702 EUR A 1/5/2018 21
1 18,056 USD 15,000 EUR A 2/7/2018 7
1 30,083 USD 25,000 EUR AA- 2/7/2018 ?2)
1 128,419 USD 14,246,000 JPY A 1/9/2018 (1,930)
2 132,240 USD 14,646,000 JPY A+ 1/9/2018 (2,200)
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128,476 USD 14,245,000 JPY AA- 1/9/2018 (1,996)
128,582 USD 14,246,000  JPY A+ 1/9/2018 (2,093)
14,366  USD 1,617,649  JPY A+ 1/10/2018 (6)
1,390 USD 80,000 RUB A 1/9/2018 1)
45529  USD 2,620,000 RUB A+ 1/9/2018 (20)
AEFHEGICEAHLAIREREEGS _ (30916)
ABFHEGICEALIRERMIGRSE 29936
(EE=—NR)
AUD — F—ARTUT KL HUF — ANH Y= T FY R
CAD — HFH RV JPY - SN
CHF — Af AT T NOK — VT A T F
CZK - Fra-aL) PLN — R—=F K- XaF
DKK — FUR—J e Ja—3 RUB — oy e L—7 L
EUR — o—n SEK — A e—F e ya—F
GBP — FR R USD — KRV
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PIMCO AR B—/\ L= TRV T—D KUK D7 R
i R
201842 A 28 HIZ#& T L7= 1M
(WAL T) R M AR (B F)
Ik Institutional FC (JPY, Hedged) $ 324
SRR G E B R) 1,023 Institutional FD (JPY) 23,489
B D D OEL Y 4> 0 1 (JPY) 943
HEIUN 3 J (JPY, Hedged) 13,445
A5 1,026
HARBUERITE R (B F)
EH: Institutional FC (JPY, Hedged) 4
‘B #12% H-Institutional FC (JPY, Hedged) 1 Institutional FD (JPY) 256
7 FE% H -Institutional FD (JPY) 128 J (JPY) 10
SRR 32 J (JPY, Hedged) 156
EBE A 0
HEE 2 HIR1 0 G720 i EE ks
BHEF 163 Institutional FC (JPY, Hedged) 78.90
Institutional FD (JPY) 91.94
MR IR 863 J (JPY) 95.09
J (JPY, Hedged) 86.33
LHER B
BB Al 40 KPIMCOY A~ TS T RAL T — P R R - 77 RO SR
B3 e g 0 S PEARIZ38,201 F R L,
G ATV NT 4T b 38
JEBAAR T VST 47 P 1,362
AN SRl (90)
EEESRiEn 1,350
YHREBIAM L
BE A MRS 1,582
R 0
EHERT VAT (74)
JESHARET Y N T 7 R (397)
SMEREEEER L VA (83)
YR EB 1,028
A B 6 OV E B R R 2,378
B ORERIC I AME EO BB 3,241
M ETR R BIGREBIAE 2
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AR AR
(BEAT: T)

FPATAR
(HAL: F)

REFMIES 125.0%

FILEVFY 0.4%

VI8 0.4%

Argentina Government International Bond

3.375% due 01/15/2023 EUR 100 $ 121
24.918% due 04/03/2022 ARS 170 10
Argentina POM Politica Monetaria

27.835% due 06/21/2020 390 22
FILEUFUER 153
(MARIRIE $150)

IS5V 1.2%
tHR-FIRFER 1.2%

Petrobras Global Finance BV

4.375% due 05/20/2023 $ 200 195
6.250% due 03/17/2024 100 105
7.250% due 03/17/2044 100 102
7.375% due 01/17/2027 60 65
TS NER 467

(IBIRME $437)

HFTF 6.1%
tHE-FIRFR 0.3%

Enbridge, Inc.
2.288% due 06/15/2020 100 101

E—7—VHEREEH 0.1%

Canadian Mortgage Pools
1.878% due 07/01/2020

Canada Government Bond
1.500% due 12/01/2044 (a) 170 162
Canada Housing Trust No.1

CAD 66 52

2.400% due 12/15/2022 1,000 784

Province of Alberta

1.250% due 06/01/2020 100 77

2.350% due 06/01/2025 100 76

Province of Ontario

2.400% due 06/02/2026 500 380

2.500% due 09/10/2021 $ 700 693
2,172

hFEER 2,325

(BRI $2,482)

TARUVES 1.3%

AE-HRFR 1.3%
Park Aerospace Holdings Ltd.

4.500% due 03/15/2023 100 97
QNB Finance Ltd.
3.143% due 02/07/2020 200 201

PIMCO AR5 O— /N FRINUTF— KRR D7 UK

20184F2 H 28 H HI{E
i A AR
(47T (A T)
3.161% due 02/12/2020 200 200
SAR HBAR 498

(ARRfE $500)

AR KIRFR 0.1%

Ecopetrol S.A.

5.875% due 05/28/2045 50 50
anvE7 &R 50
(MR $47)

FrafME 0.1%
YIYUE 0.1%

Czech Republic Government Bond

0.950% due 05/15/2030 CzZK 600 25
FradHE AR 25
(MSRIE $24)

TY—% 3.3%

AR -FIRFR 3.3%

BRFkredit A/S

2.000% due 10/01/2047 DKK 875 141
3.000% due 10/01/2047 56 10
Nordea Kredit Realkreditaktieselskab

2.000% due 10/01/2047 1,958 315
2.500% due 10/01/2047 7 1
3.000% due 10/01/2047 6 1
Nykredit Realkredit A/S

2.000% due 10/01/2047 819 131
2.500% due 10/01/2037 788 135
2.500% due 10/01/2047 39 7
3.000% due 10/01/2047 39 7
Realkredit Danmark A/S

2.000% due 10/01/2047 2,541 409
2.000% due 10/01/2050 300 47
2.500% due 10/01/2037 286 49
2.500% due 07/01/2047 19 3
FoR—U&H 1,256

(MBRME $1,161)

IS5VR 35%
tHE-FIRFR 2.5%

Credit Agricole S.A.

8.125% due 09/19/2033** $ 200 206
Dexia Credit Local S.A.

0.750% due 01/25/2023 EUR 200 249
1.875% due 09/15/2021 $ 250 241
RCI Banque S.A.

0.750% due 09/26/2022 EUR 100 123
SFR Group S.A.

5.625% due 05/15/2024 100 124
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943 1.250% due 09/15/2026 EUR 100 119
Shire Acquisitions Investments Ireland DAC
2.400% due 09/23/2021 $ 100 o7
France Government Bond 216

0.250% due 07/25/2024 (a) 208 275
2.000% due 05/25/2048 100 129

404
ISVRER 1,347

(MR $1,283)

kMY 2.5%
B EBREES 0.6%

Driver Multi-Compartment S.A.

0.000% due 12/21/2025 100 123

SC Germany Auto UG Haftungsbeschraenkt

0.030% due 12/13/2026 79 96
219

AR -FIRFR 1.9%
Aareal Bank AG

1.875% due 09/15/2020 $ 100 97

Deutsche Bank AG

3.150% due 01/22/2021 100 99

4.250% due 10/14/2021 200 204

Deutsche Pfandbriefbank AG

2.250% due 05/04/2020 200 198

IHO Verwaltungs GmbH

3.750% due 09/15/2026 (b) EUR 100 129
727

Fyatt 946

(IR $925)

H—2rP—5 0.3%

1HE-FIRFR 0.3%

Globalworth Real Estate Investments Ltd.

2.875% due 06/20/2022 100 126
A—vo—Bas 126

(BRAE $111)

AR T 3.7%
VI YAE 3.7%

Indonesia Government International Bond

2.625% due 06/14/2023 500 650
4.350% due 01/11/2048 $ 200 191
6.625% due 05/15/2033 IDR 46,000 3
8.250% due 05/15/2036 2,005,000 158
8.375% due 03/15/2034 2,611,000 208
9.000% due 03/15/2029 2,495,000 211
AUFRLTER 1,421

(MR $1,387)

FAILSUE 0.7%
LR -RFH 0.6%

PartnerRe Ireland Finance DAC

E—7—UHEREEH 0.1%

Bluestep Mortgage Securities No.3 DAC

1.056% due 05/10/2063 SEK 378 46
FAIVSURER 262
(BRIE $259)

ARZI)L 0.2%

YI)E 0.2%
Israel Government Bond

1.750% due 08/31/2025 ILS 200 59
ARSTIVER 59
(BRIE $57)

A1%2)7 3.8%

1HE-FIRFR 0.6%
Intesa Sanpaolo SpA

6.625% due 05/08/2018 EUR 100 124

Wind Tre SpA

3.125% due 01/20/2025 100 109
233

YIYE 3.2%
Italy Buoni Poliennali del Tesoro

1.450% due 11/15/2024 300 367
1.650% due 04/23/2020 (a) 299 385
2.350% due 09/15/2024 (a) 309 430
2.700% due 03/01/2047 25 29

1,211
157 EH 1,444

(BRI $1,375)

BHX 6.1%
AE-HRFR 1.3%
Central Nippon Expressway Co. Ltd.

2.567% due 11/02/2021 $ 300 294

Sumitomo Mitsui Financial Group, Inc.

3.216% due 03/09/2021 200 206
500

VIR 4.8%
Japan Bank for International Cooperation

2.375% due 07/21/2022 200 195
Japan Finance Organization for Municipalities

2.125% due 04/13/2021 200 195
Japan Government CPI-Linked Bond

0.100% due 03/10/2026 (a) ¥ 100,609 996

Japan Government International Bond
0.500% due 09/20/2046
Tokyo Metropolitan Government

30,000 264
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A FTAMAE I A FTAMAE
(B 1) (B ) (7 T) (B )
2.500% due 06/08/2022 $ 200 196
1,846 JILox— 1.2%
BAA&L 2,346 1HE-FIRFR 0.5%
(ERME $2,378) DNB Boligkreditt A/S
2.500% due 03/28/2022 200 196

99—k 1.8%
VI AE 1.8%

Kuwait Government International Bond

2.750% due 03/20/2022 200 196
3.500% due 03/20/2027 500 490
o —h &Rt 686

(G $695)

WV TILYT 1.8%

B ERREES 0.8%
Red & Black Auto Lease Germany 2 S.A.

0.031% due 11/15/2027 EUR 185 226
Silver Arrow S.A. Compartment 8
0.081% due 03/17/2025 74 91

AR -HIRFR 1.0%
Aroundtown S.A.

1.500% due 07/15/2024 100 122

Commerzbank Finance & Covered Bond S.A.

4.250% due 06/04/2018 150 185

Emerald Bay S.A.

0.000% due 10/08/2020 50 57
364

oo ITNT &L 681

(BRIE $597)

<~L—7 0.1%

YIYUE 0.1%

Malaysia Government International Bond

4.232% due 06/30/2031 MYR 200 50
L—vT A 50
(BRI $52)

A%20 0.5%

VI IE 0.5%

Mexico Government International Bond

4.350% due 01/15/2047 $ 200 182
AFOER 182
(MAREE $200)

A5245 1.6%

1HE-HIRFR 1.6%
Cooperatieve Rabobank UA

6.875% due 03/19/2020 EUR 100 138
ING Bank NV

2.625% due 12/05/2022 $ 500 490
FIUFER 628

(G $635)

VIR 0.7%

Kommunalbanken A/S

2.250% due 01/25/2022 200 196
Norway Government Bond

3.750% due 05/25/2021 NOK 500 68
264
JIvoz—&et 460

(IR $471)

RI)L— 1.5%
YIYE 1.5%
Peru Government International Bond

6.150% due 08/12/2032 PEN 800 270
8.200% due 08/12/2026 800 306
RL—&rt 576
(AR $533)

RILHIL 0.1%

AR KIRFR 0.1%

Banco Espirito Santo S.A.

4.750% due 01/15/2018 (c) EUR 100 36
RILEH L&’ 36

(MBRME $111)

HB—IL 0.5%

VI AE 0.5%

Qatar Government International Bond

4.500% due 01/20/2022 $ 200 206
hE—IL &R’ 206
(MFRM $210)

L—==7 0.1%

YIYAE 0.1%

Romania Government International Bond

5.850% due 04/26/2023 RON 100 28
L—==74&x 28
(SR $29)

YITCTIET 3.5%

VI AE 3.5%
Saudi Government International Bond

2.375% due 10/26/2021 $ 1,200 1,158
3.625% due 03/04/2028 200 191
HOCTSETERH 1,349

(MFR{E $1,386)

SUHER—IL 0.3%

VI AR 0.3%
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(B 1) (B 1) (7 T) (B 1)
Singapore Government Bond
SURR— &R 112 1HE-HIRFR 1.3%
(MARER{E $108) UBS AG
2.103% due 06/08/2020 $ 200 201
VI 0.8% AL RAEH 486

Slovenia Government Bond

1.000% due 03/06/2028 EUR 100 118
Slovenia Government International Bond

4.125% due 02/18/2019 $ 200 203
AAR=TEE 321
(MR $322)

ARALY 2.0%

AR KIRFR 0.6%

CaixaBank S.A.

5.000% due 11/14/2023 EUR 100 126

Merlin Properties Socimi S.A.

1.875% due 11/02/2026 100 122
248

YIYUE 1.4%

Autonomous Community of Catalonia

4.750% due 06/04/2018 100 123

4.900% due 09/15/2021 100 131

Spain Government Bond

2.900% due 10/31/2046 200 261
515

L 763

(IBIRME $682)

Az —T> 6.0%
1HE-HIRFR 6.0%

Landshypotek Bank AB

0.700% due 05/09/2022 SEK 2,000 242
Lansforsakringar Hypotek AB

1.250% due 09/20/2023 1,200 147
2.250% due 09/21/2022 2,200 284
Nordea Hypotek AB

1.000% due 04/08/2022 2,200 271
PZU Finance AB

1.375% due 07/03/2019 EUR 150 186
Skandinaviska Enskilda Banken AB

1.500% due 12/15/2021 SEK 2,500 314
Stadshypotek AB

4.500% due 09/21/2022 1,000 142
Sveriges Sakerstallda Obligationer AB

1.250% due 06/15/2022 1,000 124
Swedbank Hypotek AB

1.000% due 09/15/2021 2,700 334
1.000% due 06/15/2022 1,900 233
RAoz—TUER 2,277

(MEBRME $2,112)

(BRI $478)
FTIIEREER 1.0%

ALE-FIRFR 0.5%
First Abu Dhabi Bank PJSC
3.000% due 03/30/2022 200 196

Abu Dhabi Government International Bond

2.500% due 10/11/2022 200 193
7578 REEAAH )
(MAFRM $399)

A¥1)R 9.9%
AR KIRFR 4.6%
Barclays Bank PLC**

7.625% due 11/21/2022 200 223
7.750% due 04/10/2023 200 201
Barclays PLC

2.375% due 10/06/2023 GBP 100 138
FCE Bank PLC

1.615% due 05/11/2023 EUR 100 125
Lloyds Bank PLC

4.875% due 03/30/2027 GBP 100 170
6.500% due 03/24/2020 EUR 100 138
Lloyds Banking Group PLC

7.000% due 06/27/2019** (d) GBP 200 291

Santander UK Group Holdings PLC

2.875% due 08/05/2021 $ 200 196
Santander UK PLC
3.054% due 03/14/2019 200 203

Tesco Property Finance 3 PLC

5.744% due 04/13/2040 GBP 49 77

E—45—DHEREESH 3.9%
Aggregator of Loans Backed by Assets PLC

0.770% due 11/25/2042 65 86
Eurosail-UK PLC

1.470% due 06/13/2045 93 129
Hawksmoor Mortgages PLC

1.987% due 05/25/2053 79 1M1
Holmes Master Issuer PLC

0.802% due 10/15/2054 100 138
Ludgate Funding PLC

0.710% due 12/01/2060 71 95
1.119% due 01/01/2061 91 125

122 —



PIMCO% A5 A—/ L= TR T—T - RUR-T7UR
RE T A AT REIH B0 AT
(i ) (AL T) (HLAz: ) (AL T)
Oncilla Mortgage Funding PLC UnitedHealth Group, Inc.
1.922% due 12/12/2043 80 112 3.750% due 07/15/2025 100 101
Residential Mortgage Acceptance Corporation Securities No.1 PLC Verizon Communications, Inc.
0.692% due 06/12/2044 63 85 3.376% due 02/15/2025 99 97
Residential Mortgage Securities 30 PLC Wells Fargo & Co.
1.316% due 03/20/2050 92 127 3.002% due 10/31/2023 100 103
Ripon Mortgages PLC Zimmer Biomet Holdings, Inc.
1.326% due 08/20/2056 275 381 3.150% due 04/01/2022 100 98
Rochester Financing No.2 PLC 2,203
1.813% due 06/20/2045 74 104
1,493 ABREES 7.7%

Alternative Loan Trust
YI)AE 1.4% 2.071% due 09/25/2035 (c) 75 61
United Kingdom Gilt Inflation-Linked 2.321% due 05/25/2036 281 167
0.125% due 03/22/2024 (a) 344 529 American Home Mortgage Investment Trust
1XUREEH 3,784 3.606% due 10/25/2034 10 10
(IRR{E $3,732) Bear Stearns Adjustable Rate Mortgage Trust

3.808% due 01/25/2034 8 8
TA)H 40.3% Bear Stearns Asset-Backed Securities | Trust
HEBRIES 0.3% 1.821% due 12/25/2036 102 102
Massachusetts Educational Financing Authority Chase Mortgage Finance Trust
2.695% due 04/25/2038 $ 17 16 3.142% due 07/25/2037 (c) 5 4
SLM Private Credit Student Loan Trust Citigroup Mortgage Loan Trust
1.828% due 12/16/2041 100 95 1.781% due 12/25/2036 93 62

11 Citigroup Mortgage Loan Trust, Inc.

3.259% due 05/25/2035 30 30
1HE-FIRFR 5.8% Countrywide Asset-Backed Certificates
Ally Financial, Inc. 1.751% due 12/25/2036 (c) 70 64
3.600% due 05/21/2018 100 100 1.761% due 06/25/2047 (c) 82 75
Alphabet, Inc. 1.911% due 07/25/2036 74 72
1.998% due 08/15/2026 200 182 2.271% due 01/25/2036 100 89
Anheuser-Busch InBev Finance, Inc. Countrywide Asset-Backed Certificates Trust
3.300% due 02/01/2023 200 200 2.871% due 07/25/2035 100 100
Bank of New York Mellon Corp. Countrywide Home Loan Mortgage Pass-Through Trust
2.200% due 08/16/2023 100 95 3.421% due 04/20/2036 45 42
BAT Capital Corp. 6.500% due 11/25/2047 71 63
3.557% due 08/15/2027 100 96 Deutsche Alternative-A Securities Mortgage Loan Trust
Charter Communications Operating LLC 1.771% due 02/25/2047 82 69
4.464% due 07/23/2022 200 205 1.801% due 06/25/2037 (c) 18 17
6.384% due 10/23/2035 100 113 1.811% due 08/25/2047 141 127
Dell International LLC GSR Mortgage Loan Trust
4.420% due 06/15/2021 100 102 3.484% due 11/25/2035 112 112
Goldman Sachs Group, Inc. HarborView Mortgage Loan Trust
2.904% due 04/23/2020 100 102 1.934% due 06/20/2035 73 71
JPMorgan Chase & Co. Home Equity Mortgage Loan Asset-Backed Trust
2.645% due 04/25/2023 100 101 1.861% due 04/25/2037 80 57
Morgan Stanley Impac CMB Trust
2.294% due 02/10/2021 100 100 2.621% due 07/25/2033 8 8
Navient Corp. JPMorgan Alternative Loan Trust
5.500% due 01/15/2019 200 203 3.507% due 12/25/2035 (c) 66 61
Spectra Energy Partners LP JPMorgan Mortgage Acquisition Trust
2.195% due 06/05/2020 100 101 1.891% due 08/25/2036 100 78
UIL Holdings Corp. JPMorgan Mortgage Trust
4.625% due 10/01/2020 100 104 3.590% due 10/25/2036 (c) 25 23
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MASTR Asset Securitization Trust 3.500% due 03/01/2048 100 101
6.000% due 06/25/2036 (c) 16 16 4.000% due 04/01/2048 200 205
Morgan Stanley Home Equity Loan Trust 7,592
1.721% due 04/25/2037 118 78
New Century Home Equity Loan Trust
4.079% due 06/20/2031 (c) 153 143 Treasury Inflation Protected Securities (a)
Residential Asset Mortgage Products Trust 0.125% due 04/15/2022 203 200
1.841% due 12/25/2035 78 69 2.375% due 01/15/2025 1,988 2,220
1.961% due 12/25/2035 118 100 2,420
Saxon Asset Securities Trust FAAEE 15,373
3.421% due 05/25/2031 97 88 (PR $15,184)
Sequoia Mortgage Trust
SG Mortgage Securities Trust EHFEE 2.1%
1.771% due 10/25/2036 200 162 ANZ National Bank
Structured Adjustable Rate Mortgage Loan Trust 0.630% due 03/01/2018 AUD 16 12
1.941% due 10/25/2035 84 83 0.930% due 03/01/2018 $ 122 122
Structured Asset Investment Loan Trust 1.050% due 03/01/2018 NzD 10 7
1.751% due 07/25/2036 97 70 Bank of Nova Scotia
3.346% due 10/25/2034 87 86 0.930% due 03/01/2018 $ 175 175
Terwin Mortgage Trust Bank of Tokyo-Mitsubishi UFJ Ltd.
2.561% due 11/25/2033 2 2 (0.310%) due 03/01/2018 ¥ 1,900 18
Thornburg Mortgage Securities Trust Brown Brothers Harriman & Co.
3.047% due 10/25/2043 108 106 (0.910%) due 03/01/2018 SEK 33 4
WaMu Mortgage Pass-Through Certificates Trust (0.550%) due 03/01/2018 DKK 48 8
1.901% due 11/25/2045 32 30 (0.310%) due 03/01/2018 ¥ 1 0
3.217% due 03/25/2037 (c) 94 88 0.200% due 03/01/2018 NOK 3 0
3.338% due 03/25/2035 56 57 0.230% due 03/01/2018 GBP 0 1
3.351% due 09/25/2033 51 52 5.950% due 03/01/2018 ZAR 8 1
3.385% due 07/25/2037 (c) 43 40 Citibank N.A.
3.590% due 03/25/2034 64 65 0.930% due 03/01/2018 $ 63 63
2,921 DBS Bank Ltd.

0.930% due 03/01/2018 1 1
Deutsche Bank AG
Ohio, American Municipal Power, Inc., Revenue Bonds, Series 2010 0.550% due 03/01/2018 CAD 1 1
7.334% due 02/15/2028 100 126 0.930% due 03/01/2018 $ 62 62

DnB NORBank ASA
0.930% due 03/01/2018 17 17
Fannie Mae HSBC Bank
2.500% due 08/01/2028 56 55 (0.580%) due 03/01/2018 EUR 9 1"
4.500% due 06/01/2038 15 16 0.230% due 03/01/2018 GBP 20 28
4.500% due 05/01/2041 180 190 5.950% due 03/01/2018 ZAR 97 8
4.500% due 07/01/2041 35 37 JPMorgan Chase & Co.
Fannie Mae, TBA (e) 0.930% due 03/01/2018 $ 122 122
3.500% due 04/01/2048 3,600 3,588 National Australia Bank Ltd.
4.000% due 05/01/2048 2,900 2,960 0.630% due 03/01/2018 AUD 41 32
Freddie Mac 0.930% due 03/01/2018 $ 5 5
1.384% due 01/15/2038 (f) 63 3 Royal Bank of Canada
1.918% due 01/15/2038 63 63 0.930% due 03/01/2018 2 2
Freddie Mac, TBA Sumitomo Mitsui Banking Corp.
3.500% due 04/01/2048 (e) 200 199 (0.580%) due 03/01/2018 EUR 5 6
Ginnie Mae (0.310%) due 03/01/2018 ¥ 262 2
2.312% due 01/20/2066 173 175 808

Ginnie Mae, TBA (e)
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(0.150%) due 03/12/2018 10,000 94
(0.270%) due 12/14/2018 $ 200 195 (0.145%) due 04/09/2018 80,000 750
24.872% due 03/21/2018 (g) ARS 700 34 3,938
25.700% due 06/15/2018 100 5
26.100% due 05/16/2018 (g) 200 9 SHSMERET 6,634
26.275% due 03/16/2018 (g) 200 10 (REBRME $6,467)
26.420% due 04/18/2018 (g) 1,000 48

301 BREMIIHEI125.0% $ 47,746

(MR $46,979)
(0.435%) due 04/30/2018 (g) EUR 1,300 1,587 SUTYNAT1TER0.5% 207
(MBRMMEIXTILIT L $(125)
BAEHEE 10.3%

(0.160%) due 05/07/2018 ¥ 100,000 938  TOHBOEESLVEM(25.5%) (9,752)
(0.155%) due 05/01/2018 210,000 1,969
(0.152%) due 03/19/2018 20,000 187  $IRE100.0% $ 38201

sk (BFEERIREESF

(a) EEHDTERELEIFAVIVICKYABEN D,

(b) BWILWHMEES.

(o) HAMIEHFE. BHETFRTREIZHD,

(d) AAME:SRED B (LT HHE) FREDEEBTHD,
(e) FEATHEGIICLDHMES

f) 428 RN-F ) —HlEEH.

(&) V—RUEMEFHL—ERT,

OfE AB L OE DML AL |

20184F2 H 28 H Hi{E
@)/ — X LRELS|

BT T

Y S— 2 LR

CIkiiEg il N T A A RERIE

IND 1.600% 01/17/2018 04/17/2018 $ (1,364) $ (1,367)
IND 1.620% 02/07/2018 04/09/2018 (147) (147)
IND 1.630% 02/08/2018 04/10/2018 (734) (734)
SCX (0.480%) 01/18/2018 04/19/2018 EUR (334) (407)
SCX 0.550% 12/14/2017 03/15/2018 GBP (389) (536)
J8—R- LRI & 5t $ (3,191)
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@R ALL TRFHLE S DL

HANL: T
FRAFIYIH
FHYBEOHRE  30HUT 31H-90H 90 H i i
1J3—R - L7RELE|
Non-U.S. Government Debt $ 0 $ (536) $ (407) $ 0 $ (943)
U.S. Government Debt 0 0 (2,248) 0 (2,248)
YR—R-LREEI &5t $ 0 $ (536) $ (2,655) $ 0 $ (3,191)
BAEE $ 0 $ (536) $ (2,655) $ 0 $ (3,191)
YN—R-LRIBII<RDFRILE $ (3,191)
O L& 7T ) T 7 pEbh
2018422 A 28 A BILE
@ oK)
BT T (A% BRQ)
AREBL L ENFEILG:
S T RE A BEEC FHEEA EE g
90-Day Eurodollar March Futures Long  03/2019 38 $ 9 $ 1 % 0
90-Day Eurodollar March Futures Short  03/2020 38 4 0 3)
90-Day Eurodollar September Futures Long 09/2018 31 27) 0 0
90-Day Eurodollar September Futures Short  09/2019 31 38 0 (2)
90-Day Sterling December Futures Long 12/2018 41 9) 2 0
90-Day Sterling December Futures Short  12/2019 41 15 0 0
90-Day Sterling June Futures Long  06/2018 29 17) 2 0
Australia Government 10-Year Bond March Futures Long  03/2018 5 9) 0 (1)
Canada Government 10-Year Bond June Futures Short  06/2018 2 (1) 0 0
Euro-Bobl 5-Year Note March Futures Short  03/2018 2 3 0 0
Euro-OAT 10-Year Bond March Futures Short  03/2018 7 30 0 (1)
Euro-Schatz 2-Year Note March Futures Short  03/2018 9 1 0 0
Japan Government 10-Year Bond March Futures Long 03/2018 1 1 0 0
U.S. Treasury 5-Year Note June Futures Long 06/2018 7 0 1 0
U.S. Treasury 10-Year Note June Futures Long 06/2018 13 5 3 0
U.S. Treasury 20-Year Bond June Futures Short  06/2018 5 (6) 0 5)
U.S. Treasury 30-Year Bond June Futures Long 06/2018 17 3 21 0
United Kingdom Treasury 10-Year Gilt June Futures Long 06/2018 1 0 0 0
SEMEHES $ 22 $ 30 $ (12)
| eSS
IV RNT T ANRAT T (fEAE - TV A ) — B
BN T
B 2018/2/2885 50 RFEBL P
SRS EESF]  wmiA FHAZVoE AR i FHEELR &k A
Altria Group, Inc. 1.000%) 12/20/2020 0.148% $ 100 $ 3) % 0% 0% 0
Koninklijke DSM NV (1.000%) 12/20/2020 0.140% EUR 100 (3) 0 0 0
Navient Corp. (5.000%) 03/20/2019 0.519% $ 200 (11) 1 0 0
Pfizer, Inc. (1.000%) 12/20/2020 0.132% 100 3) 0 0 0
Reynolds American, Inc. (1.000%) 12/20/2020 0.143% 100 (3) 0 0 0
United Utilities PLC (1.000%) 12/20/2020 0.353% EUR 100 (2) 0 0 0
$ (25) $ 1% 0% 0
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BN T
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Tesco PLC 1000% 06/20/2022  0.947% EUR 100 § 7% 1% 0% 0
IV NT THANWVRAT T (T AT w7 AR) — B
AL T
S P LS
AT VIR NT BEESH A FEETTA R alEizE BPE Al
CDX.HY-29 Index (5.000%) 12/20/2022 _ § 100 § ® 5 0 $ 03 0
Traxx Furope Senor . (1.000%) 12/20/2022 EUR 600 (18) ) 0 )
iTraxx Europe Series 28 Index (1.000%) 12/20/2022 900 (27) (2) 0 0
$ (53) $ 3) $ 0§ ()]
ERAT
BN T
kel ARFHL AR 1%y
XL/ B EGRN AT I A EEek A FE LA M fmks FEMiELSE & Al
%i#.  1-Month USD-LIBOR 1549% 06/12/2022  $ 800 $ 2 § 178 0% 0
%#.  1-Month USD-LIBOR 1.613% 06/19/2022 1,600 2 2 0 0
%#.  3-Month Canadian Bank Bil 1.400% 09/13/2019 CAD 4,700 (38) @) 0 0
ZE  3-Month Canadian Bank Bill 2.200% 06/16/2026 400 8 5 0 0
ZE  3-Month Canadian Bank Bill 1.850% 09/15/2027 1,100 53 11 0 0
ZE  3-Month Canadian Bank Bill 1.750% 12/16/2046 100 16 0 0 0
%#.  3-Month GBP-LIBOR 1.000% 09/19/2019 GBP 1,900 @) @) 1 0
%#,  3-Month GBP-LIBOR 1.250% 12/19/2019 1,700 2 0 0 0
ZE  3-Month GBP-LIBOR 1.000% 09/18/2020 1,900 9 8 0 0
ZE  3-Month GBP-LIBOR 1.500% 12/18/2020 1,700 @) 0 0 0
%#.  3-Month USD-LIBOR 1945% 00/19/2018  $ 4,600 ) @) 0 0
% 3-Month USD-LIBOR 1.750% 04/01/2019 21,000 (78) (61) 1 0
2B 3-Month USD-LIBOR 1.250% 06/21/2019 4,900 76 36 0 0
ZE  3-Month USD-LIBOR 2.000% 04/01/2020 21,000 86 74 0 @)
ZE  3-Month USD-LIBOR 2.250% 12/16/2022 2,200 46 69 0 3)
%#  3-Month USD-LIBOR 2.250% 12/20/2022 500 1) (1) 1 0
2B 3-Month USD-LIBOR 2.250% 06/20/2028 900 55 3) 0 3)
ZE  3-Month USD-LIBOR 2.008% 07/01/2041 1,400 38 9 0 )
2B 3-Month USD-LIBOR 2.750% 12/20/2047 1,400 67 111 0 (12)
%#  3-Month ZAR-SAJIBOR 7.750% 03/15/2022 ZAR 1,900 4 1 0 (1)
%, 3-Month ZAR-SAJIBOR 8.000% 03/15/2022 2,800 8 2 0 (1)
i  3-Month ZAR-SAJIBOR 8.250% 03/15/2022 400 1 0 0 0
%, 3-Month ZAR-SAJIBOR 7.250% 06/20/2023 8,000 ) @3) 0 @3)
%#.  6-Month EURIBOR 0.000% 03/21/2020 EUR 300 1 0 0 0
%#.  6-Month EURIBOR 0.000% 06/20/2020 800 1 0 0 0
%, 6-Month EURIBOR 0.500% 03/21/2023 1,450 2 ) 1 0
%#.  6-Month EURIBOR 1.000% 03/21/2028 1,300 (15) (14) 1 0
%,  6-Month EURIBOR 1.000% 06/20/2028 50 ) 0 0 0
ZE  6-Month EURIBOR 1.500% 03/21/2048 300 10 @) 0 0
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ZH 6-Month GBP-LIBOR 0.750% 03/21/2020 GBP 2,700 22 9 0 @)
2 6-Month GBP-LIBOR 1.000% 03/21/2023 100 3 0 0 0
EZN 6-Month GBP-LIBOR 1.750% 03/21/2048 50 2 1 0 0
BN 6-Month JPY-LIBOR 0.150% 03/22/2018 ¥ 360,000 2 0 0 0
ZH 6-Month JPY-LIBOR 0.300% 09/20/2027 150,000 (1) 0 0 (1)
2 6-Month JPY-LIBOR 0.354% 01/18/2028 10,000 0 0 0 0
ZH 6-Month JPY-LIBOR 0.351% 02/08/2028 10,000 0 0 0 0
2 6-Month JPY-LIBOR 0.301% 02/13/2028 10,000 1 0 0 0
2 6-Month JPY-LIBOR 0.354% 02/16/2028 10,000 0 0 0 0
2 6-Month JPY-LIBOR 0.300% 03/20/2028 50,000 1 2) 0 0
2 6-Month JPY-LIBOR 0.380% 06/18/2028 10,000 0 0 0 0
S 6-Month JPY-LIBOR 0.399% 06/18/2028 10,000 0 0 0 0
I 6-Month JPY-LIBOR 0.450% 03/20/2029 20,000 (1) 0 0 0
S 6-Month JPY-LIBOR 1.500% 12/21/2045 50,000 (77) (8) 0 0
2 6-Month JPY-LIBOR 0.500% 09/20/2046 10,000 9 (1) 0 0
S 6-Month JPY-LIBOR 1.000% 03/21/2048 20,000 (5) (3) 0 0
X 6-Month PLN-WIBOR 2.500% 03/21/2023 PLN 200 0 0 0 0
EZ:N 6-Month PLN-WIBOR 3.000% 03/21/2028 100 0 0 0 0
X BRL-CDI-Compounded 8.860% 01/04/2021 BRL 6,300 24 22 2 0
=i FEDLO1 Index 1.724% 09/19/2018 $ 4,600 2 2 0 0
BN IBMEXID 5.715% 10/15/2021 MXN 1,500 (5) (1 0 0
ik IBMEXID 5.560% 11/11/2021 100 0 0 0 0
BN IBMEXID 5.795% 12/10/2021 700 (3) (1 0 0
Xih IBMEXID 7.278% 03/22/2022 900 (1 (1 0 0
BN IBMEXID 6.000% 07/18/2022 800 (3) (1 0 0
Xih IBMEXID 6.080% 03/10/2026 3,200 (18) (5) 0 0
ik IBMEXID 7.380% 11/04/2026 900 ) ) 0 0
BN New Zealand Bank Bill 3 Month FRA  2.500% 07/11/2019 NZD 1,400 3 1 0 (1
ik New Zealand Bank Bill 3 Month FRA  2.500% 02/14/2020 5,000 5 (1) 0 ()
$ 293§ 225§ 7% (32
RAIYTREEE $ 216 $ 224 % 7% (33
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BOA 03/2018 ARS 485 $ 24 0 3 0
BOA 03/2018 CNH 2,373 376 1 0
BOA 03/2018 $ 8 ARS 161 0 0
BOA 03/2018 4 DR 58,313 0 0
BOA 03/2018 24 KRW 25,392 0 (1)
BOA 03/2018 886 MXN 16,655 0 (6)
BOA 03/2018 114 NzD 155 0 )
BOA 03/2018 37 RON 140 0 0
BOA 03/2018 75 VND 1,708,125 0 0
BOA 04/2018 DKK 8,999 $ 1,425 0 (53)
BOA 04/2018 $ 19 RUB 1,136 1 0
BOA 05/2018 ARS 101 $ 5 0 0
BOA 05/2018 CAD 1,108 882 17 0
BOA 05/2018 $ 41 AUD 53 0 0
BOA 05/2018 828 EUR 672 0 )
BOA 05/2018 167  ZAR 2,022 2 0
BOA 06/2018 374 CNH 2,373 0 )
BOA 08/2018 26 AUD 33 0 0
BPS 03/2018 ARS 100 $ 5 0 0
BPS 03/2018 BRL 180 55 0 0
BPS 03/2018 JPY 20,000 179 0 9)
BPS 03/2018 MXN 1,700 81 0 9)
BPS 03/2018 PEN 1,901 586 3 0
BPS 03/2018 TWD 9,636 331 2 0
BPS 03/2018 $ 15  ARS 302 0 0
BPS 03/2018 55  BRL 180 0 0
BPS 03/2018 622 EUR 501 0 (1)
BPS 03/2018 125  HKD 975 0 (1)
BPS 03/2018 17 DR 225,794 0 (1)
BPS 03/2018 57  KRW 60,283 0 (1)
BPS 03/2018 90  MXN 1,700 0 0
BPS 03/2018 5 RUB 285 0 0
BPS 03/2018 VND 1,708,125 $ 75 0 0
BPS 04/2018 EUR 300 356 0 (1)
BPS 04/2018 $ 114 CLP 68,209 1 0
BPS 04/2018 20 KRW 22,490 1 0
BPS 04/2018 199  PHP 10,404 0 (1)
BPS 04/2018 75 VND 1,708,125 0 0
BPS 06/2018 1 ARS 22 0 0
BPS 06/2018 333 TWD 9,636 0 (1)
BPS 08/2018 18 AUD 23 0 0
BRC 03/2018 348 CNH 2,312 17 0
CBK 03/2018 ARS 100 $ 5 0 0
CBK 03/2018 CNH 165 26 0 0
CBK 03/2018 GBP 103 145 3 0
CBK 03/2018 INR 5,376 83 0 0
CBK 03/2018 RUB 17,050 296 0 @)
CBK 03/2018 SGD 459 338 0 (10)
CBK 03/2018 $ 146  COP 420,113 0 0
CBK 03/2018 16 IDR 213,520 0 1)
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CBK 03/2018 83 INR 5,376 0 (1)
CBK 03/2018 0 7 0 0
CBK 03/2018 20 RuUB 1,142 0 0
CBK 03/2018 382 SGD 506 1 0
CBK 03/2018 322 TWD 9,636 7 0
CBK 04/2018 ARS 800 $ 40 1 0
CBK 04/2018 DKK 1,890 300 0 (10)
CBK 04/2018 JPY 80,000 71 0 (41)
CBK 04/2018 $ 26 DKK 155 0 (1)
CBK 05/2018 ARS 100 $ 5 0 0
CBK 05/2018 JPY 170,000 1,564 0 (36)
CBK 05/2018 $ 60 CAD 76 0 (1)
CBK 05/2018 554  TRY 2,176 4 0
CBK 06/2018 INR 5,376 $ 82 1 0
CBK 08/2018 $ 3 ARS 62 0 0
DUB 03/2018 BRL 3,123 $ 962 1 0
DUB 03/2018 PEN 84 26 0 0
DUB 03/2018 $ 968 BRL 3,123 0 (7)
DUB 03/2018 947  CNY 6,339 54 0
DUB 04/2018 248 EUR 200 0 (3)
DUB 04/2018 159 RUB 9,043 1 0
DUB 07/2018 BRL 260 $ 74 0 (5)
DUB 01/2019 $ 126 EUR 100 0 0
FBF 03/2018 ARS 100 $ 5 0 0
FBF 03/2018 $ 53 RUB 2,970 0 0
FBF 04/2018 ARS 100 $ 5 0 0
FBF 05/2018 $ 452 CHF 420 0 (4)
FBF 05/2018 70 RUB 3,973 0 0
GLM 03/2018 BRL 1,234 $ 381 1 0
GLM 03/2018 CNH 1,305 203 0 (3)
GLM 03/2018 CNY 122 19 0 0
GLM 03/2018 EUR 501 618 7 0
GLM 03/2018 JPY 9,473 88 0 (1)
GLM 03/2018 MYR 536 136 0 0
GLM 03/2018 $ 135 ARS 2,708 0 (2)
GLM 03/2018 379  BRL 1,234 0 0
GLM 03/2018 17 CNH 114 1 0
GLM 03/2018 96 CZK 1,984 0 (1)
GLM 03/2018 53 HUF 13,854 1 0
GLM 03/2018 84 MXN 1,559 0 (1
GLM 03/2018 127 MYR 536 9 0
GLM 03/2018 45 PEN 146 0 0
GLM 03/2018 127 RUB 7,224 1 0
GLM 03/2018 1 57 0 0
GLM 03/2018 10 THB 325 0 0
GLM 04/2018 EUR 100 $ 119 0 (3)
GLM 04/2018 PHP 4,203 80 0 0
GLM 04/2018 $ 619 EUR 501 0 (7)
GLM 04/2018 57 KRW 64,746 3 0
GLM 05/2018 SEK 12,750 $ 1,589 40 0
GLM 05/2018 $ 1,132 AUD 1,447 0 (4)
GLM 05/2018 727 EUR 587 0 (7)
GLM 05/2018 2,053 JPY 221,233 32 0
GLM 05/2018 ZAR 308 $ 25 0 0
GLM 06/2018 $ 136 MYR 536 0 0
HUS 03/2018 ARS 400 $ 20 0 0
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HUS 0372018 CAD 22 7 0 0
HUS 03/2018 CNY 6,217 984 3 0
HUS 03/2018 coP 14,225 5 0 0
HUS 03/2018 INR 4,416 69 1 0
HUS 03/2018 JPY 4,161 39 0 0
HUS 03/2018 1,503 14 0 0
HUS 03/2018 KRW 72,849 67 0 0
HUS 03/2018 PEN 158 49 1 0
HUS 03/2018 SGD 99 74 0 0
HUS 03/2018 $ 523 DR 7,116,593 0 @)
HUS 03/2018 68  INR 4,416 0 0
HUS 03/2018 50  JPY 5,462 1 0
HUS 03/2018 42 RUB 2,355 0 0
HUS 03/2018 39 SGD 52 1 0
HUS 04/2018 ARS 100 $ 5 0 0
HUS 04/2018 KRW 9,078 8 0 0
HUS 04/2018 $ 40 DKK 245 0 0
HUS 04/2018 369 EUR 300 0 ™)
HUS 05/2018 72 CAD 90 0 1)
HUS 05/2018 829 RUB 48,059 17 0
HUS 06/2018 IDR 5,173,073 $ 375 3 0
HUS 06/2018 $ 978  CNY 6,217 0 )
HUS 06/2018 67 KRW 72,849 0 0
HUS 06/2018 74 SGD 99 0 0
HUS 08/2018 7 ARS 145 0 0
HUS 12/2018 103 AUD 130 0 @)
HUS 02/2019 56 70 0 ™)
IND 03/2018 czZK 2,019 $ 99 2 0
IND 03/2018 MXN 1,739 93 1 0
JPM 03/2018 BRL 4,117 1,264 0 )
JPM 03/2018 IDR 162,996 12 0 0
JPM 03/2018 INR 960 15 0 0
JPM 03/2018 PEN 45 14 0 0
JPM 03/2018 $ 1,269 BRL 4,117 0 @)
JPM 03/2018 15 INR 960 0 0
JPM 03/2018 91 5,832 0 @)
JPM 03/2018 176 JPY 19,252 5 0
JPM 03/2018 55  PEN 178 0 0
JPM 04/2018 EUR 500 $ 598 0 (14)
JPM 04/2018 KRW 78,680 70 0 3)
JPM 04/2018 $ 1,260 BRL 4117 3 0
JPM 04/2018 473 DKK 2,880 4 @)
JPM 04/2018 50 KRW 56,340 2 0
MSB 03/2018 JPY 10,000 $ 89 0 )
MSB 03/2018 KRW 12,826 12 0 0
MSB 03/2018 THB 8,327 266 1 0
MSB 03/2018 $ 64 RUB 3,632 0 0
MSB 03/2018 144 8,686 10 0
MSB 03/2018 242  THB 8,001 13 0
MSB 04/2018 KRW 54,470 $ 48 0 @)
MSB 05/2018 JPY 100,000 920 0 (22)
MSB 05/2018 $ 499  NOK 3,915 0 ™)
MSB 06/2018 267 THB 8,327 0 (1)
MSB 08/2018 1 ARS 27 0 0
NGF 03/2018 27 KRW 28,650 0 1)
RBC 04/2018 EUR 301 $ 351 0 (17)
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RBC 05/2018 $ 63 AUD 80 0 0
RYL 03/2018 90 CAD 13 0 @)
SCX 03/2018 CNH 1,113 $ 174 0 @)
SCX 03/2018 IDR 7,651,564 560 5 0
SCX 03/2018 INR 66,273 1,018 4 0
SCX 03/2018 $ 382 CNH 2,424 1 0
SCX 03/2018 242 IDR 3,262,797 0 (5)
SCX 03/2018 15 200,340 0 0
SCX 03/2018 1,207 INR 79,624 1 0
SCX 06/2018 1,006 66,273 0 (5)
SOG 03/2018 CzZK 3,156 $ 152 0 0
SOG 03/2018 $ 59 CzZK 1,265 2 0
SOG 03/2018 27  RUB 1,554 1 0
SOG 04/2018 234 PLN 784 0 (5)
SOG 05/2018 152 CzK 3,156 0 0
SOG 05/2018 68  ILS 231 0 @)
SOG 06/2018 RUB 1,554 $ 27 0 ™)
SOG 08/2018 $ 1 ARS 30 0 0
SSB 03/2018 95 CzZK 1,926 0 @)
TOR 03/2018 45 KRW 47,831 0 1)
UAG 03/2018 HKD 975 $ 125 0 0
UAG 03/2018 INR 19,190 300 6 0
UAG 03/2018 KRW 604,396 570 11 0
UAG 03/2018 $ 474  KRW 527,916 13 0
UAG 04/2018 EUR 601 $ 707 0 (30)
UAG 04/2018 KRW 1,135 1 0 0
UAG 04/2018 $ 162 DKK 1,010 4 0
UAG 05/2018 JPY 40,000 $ 367 0 ©)
UAG 06/2018 $ 125 HKD 975 0 0
UAG 06/2018 571  KRW 604,396 0 (1)

$ 339§ (436)
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BOA 03/2018 CAD 467 $ 378 13§ 0
BOA 03/2018 JPY 5,300 49 0 0
BOA 03/2018 $ 288 AUD 365 0 (3)
BOA 04/2018 AUD 365 $ 288 3 0
BOA 04/2018 DKK 567 92 0 )
BPS 03/2018 EUR 2,367 2,940 53 0
BPS 03/2018 JPY 490,316 4,582 0 (13)
BPS 04/2018 $ 4593  JPY 490,316 13 0
CBK 03/2018 AUD 365 $ 296 1 0
CBK 03/2018 $ 46 CHF 43 0 )
CBK 03/2018 113  EUR 91 0 2)
CBK 03/2018 599 GBP 427 0 (11)
CBK 04/2018 GBP 427 $ 600 1 0
DUB 03/2018 457 645 16 0
FBF 03/2018 JPY 1,372 13 0 0
FBF 03/2018 372,743 3,481 0 (12)
FBF 03/2018 NZD 12 9 0 0
FBF 04/2018 $ 3,502  JPY 374,115 12 0
GLM 03/2018 NOK 679 $ 88 2 0
GLM 03/2018 $ 2,796 EUR 2,267 0 (31)
GLM 03/2018 43 GBP 30 0 6}
GLM 04/2018 EUR 2,267 $ 2,803 31 0
HUS 03/2018 JPY 10,263 96 0 0
HUS 03/2018 $ 370 CAD 467 0 (5)
HUS 03/2018 13 JPY 1,372 0 0
HUS 04/2018 CAD 467 $ 370 5 0
JPM 03/2018 CHF 184 197 2 0
JPM 03/2018 $ 151 CHF 141 0 2
JPM 03/2018 1 EUR 9 0 0
JPM 03/2018 3,376  JPY 366,647 60 0
JPM 04/2018 CHF 141 $ 152 2 0
MSB 03/2018 JPY 489,783 4,591 1 0
MSB 04/2018 $ 4,601 JPY 489,783 0 0
NAB 03/2018 4,567 496,385 85 0
SCX 03/2018 SEK 1,089 $ 138 7 0
SSB 03/2018 $ 4565  JPY 495,110 75 0

402§ (82)
NEAEEELRNEER 741 $ (518)
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GLM Put-OTC 1-Year Interest Rate Swap 3-Month USD-LIBOR  &Hx 2.400% 03/14/2018 $ 1,700 $ 1% 0
MYC Put-OTC 1-Year Interest Rate Swap 3-Month USD-LIBOR  &Ex 2.400% 03/14/2018 8,900 7 2
$ 8 3% 2
hEEEA T ar
AL T
1G]l
HHF A (RS it 11 A AR IR e i35 ik
BOA Call - OTC U.S. dollar versus Japanese yen ¥ 120.000 04/17/2020 $ 147 $ 39 1
DUB Put - OTC Euro versus U.S. dollar $ 1.201 01/22/2019 EUR 200 3 3
DUB Put - OTC Euro versus U.S. dollar 1.219 02/05/2019 315 4 6
DUB Call - OTC U.S. dollar versus Canadian dollar  CAD 1.288 04/06/2018 $ 200 1 2
DUB Call - OTC U.S. dollar versus Japanese yen ¥ 120.000 04/17/2020 96 2 0
FBF Call - OTC Australian dollar versus U.S. dollar $ 0.794 03/16/2018 AUD 14 0 0
FBF Put - OTC Australian dollar versus U.S. dollar 0.794 03/16/2018 14 0 0
GLM Call - OTC U.S. dollar versus Japanese yen ¥ 120.000 04/20/2020 $ 165 3 1
HUS Put - OTC Australian dollar versus U.S. dollar $ 0.735 02/05/2019 AUD 400 4 4
HUS Put - OTC Euro versus U.S. dollar 1.219 02/05/2019 EUR 44 1 1
HUS Call - OTC U.S. dollar versus Japanese yen ¥ 111.200 03/15/2018 $ 100 0 0
IND Call - OTC Australian dollar versus U.S. dollar $ 0.794 03/16/2018 AUD 216 2 0
IND Put- OTC Australian dollar versus U.S. dollar 0.794 03/16/2018 216 2 3
JPM Put - OTC British pound versus U.S. dollar 1.315 05/04/2018 GBP 169 1 1
JPM Call - OTC U.S. dollar versus Japanese yen ¥  111.200 03/09/2018 $ 200 1 0
MSB Call - OTC Australian dollar versus U.S. dollar $ 0.794 03/16/2018 AUD 120 1 0
MSB Put - OTC Australian dollar versus U.S. dollar 0.794 03/16/2018 120 1 2
RYL Call- OTC U.S. dollar versus Canadian dollar CAD 1.283 03/08/2018 $ 200 1 1
$ 30 % 25
BEA T avaEt $ 38 $ 27
@iCiEAd T ar
IV NT T AIWVRAT T ay
HANL: T
Gl TaTyvay TLIT A
T k24 VeI Tt B ME A (I TS
BRC Call - iTraxx Europe Series 28 Index =R 0.475% 04/18/2018 EUR 1,200 $ 1) $ 1)
BRC Put - iTraxx Europe Series 28 Index bl)) 0.700% 04/18/2018 1,200 (1) (1)
$ 2 $ (2)
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BPS Put-OTC U.S. dollar versus South Korean won KRW 1,075.000 04/25/2018 $ 56 $ 1) $ (1)
CBK Put - OTC British pound versus U.S. dollar $ 1.295 05/04/2018 GBP 284 (3) (1)
DUB Call - OTC Euro versus U.S. dollar 1.332 01/22/2019 EUR 200 (3) (2)
DUB Call - OTC Euro versus U.S. dollar 1.357 02/05/2019 315 (4) 3)
DUB Put - OTC U.S. dollar versus Canadian dollar ~ CAD 1.229 04/06/2018 $ 200 (1) 0
FBF Call - OTC Australian dollar versus U.S. dollar $ 0.796 08/16/2018 AUD 14 0 0
FBF Put - OTC Australian dollar versus U.S. dollar 0.796 08/16/2018 14 0 0
GLM Call - OTC Australian dollar versus Canadian dollar CAD 1.024 06/29/2018 200 (1) (1)
GLM Put - OTC Australian dollar versus Canadian dollar 0.961 06/29/2018 200 (1) (1)
GLM Put-OTC Canadian dollar versus Japanese yen ¥ 76.700 06/19/2018 CAD 200 3) (1)
GLM Call - OTC U.S. dollar versus Brazilian real BRL 3.892 07/02/2018 $ 200 (19) 0
GLM Put - OTC U.S. dollar versus Brazilian real 3.892 07/02/2018 200 (19) (37)
GLM Put-OTC U.S. dollar versus South Korean won KRW 1,075.000 04/20/2018 165 3) (2)
HUS Call - OTC Australian dollar versus U.S. dollar $ 0.825 12/04/2018 AUD 400 (5) 3)
HUS Call - OTC Euro versus U.S. dollar 1.357 02/05/2019 EUR 44 (1) 0
IND Call - OTC Australian dollar versus U.S. dollar 0.796 08/16/2018 AUD 44 (1) 0
IND Put - OTC Australian dollar versus U.S. dollar 0.796 08/16/2018 44 (1) (1)
JPM Call - OTC Australian dollar versus Canadian dollar CAD 1.024 06/29/2018 209 (1) (1)
JPM Put- OTC Australian dollar versus Canadian dollar 0.961 06/29/2018 209 (1) (1)
JPM Put- OTC U.S. dollar versus Japanese yen ¥ 107.000 03/09/2018 $ 200 (1) )
JPM Put-OTC U.S. dollar versus South Korean won KRW 1,075.000 04/25/2018 153 3) (2)
MSB Call - OTC Australian dollar versus U.S. dollar $ 0.796 08/16/2018 AUD 36 (1) 0
MSB Put - OTC Australian dollar versus U.S. dollar 0.796 08/16/2018 36 (1) (1)
RYL Put-OTC U.S. dollar versus Canadian dollar ~ CAD 1.240 03/08/2018 $ 200 (1) 0
$ (75) % (59)

ATV —varXyy T KA T var
L T
Gl A=Vl TUIT A

FHF G AVT IR LB EF WA AR (HIRER) itk
CBK  Floor-OTC CPURNSAIndex 216.687 Maximum of [1 - (Index Final/lndex Initial) or $0] 04/07/2020 $ 500 $ “4) $ 0
DUB Floor-OTC CPURNSAIndex 218.011 Maximum of [-(Final Index/Initial Index -1), 0] 10/13/2020 100 (1) 0
$ (5) $ 0
FEA T aVEEH $ (82 % (61)
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BPS Japan Government (1.000%) 06/20/2022 0.166% $ 100 $ 4) $ 0$ 0$ 4)
International Bond
BRC Japan Government (1.000%) 06/20/2022 0.166% 100 3) 0 0 3)
International Bond
CBK Japan Government (1.000%) 06/20/2022 0.166% 100 (4) 0 0 (4)
International Bond
GST Japan Government (1.000%) 06/20/2022 0.166% 200 (7) 0 0 7)
International Bond
$__(18) S 0% 05 (18
N _ © == a == == —4=
IV NT T ANV AT T (& T VAR - 5 E) — 780
HpL: T
153 T WI8/2/ 885D TATAINE  REHR AT 7 S g
T SR [ 7E 4 i ERx7vk AR IEA (Z0E) ERIEEE YEEE fafit
BPS Brazil G_overnment International Bond 1.000% 12/20/2021 1.204% $ 100 $ 6) $ 6 $ 0 $ 0
BRC. Mexico Govemment miomaionsl Bond . 1.000% 00202022 0938 50 0 2 e
exico Government International Bon . b . o
CBK Colombia Government International Bond  1.000% 12/20/2022 1.006% 200 (2) 3 1 0
CBK Russia Government International Bond 1.000% 12/20/2021 0.810% 300 (10) 12 2 0
DUB Brazil Government International Bond 1.000% 06/20/2022 1.395% 150 (5) 3 0 (2)
GST Brazil Government International Bond 1.000% 12/20/2022 1.547% 100 (5) 3 0 (2)
GST Colombia Government International Bond ~ 1.000% 12/20/2022 1.006% 100 (1) 1 0 0
GST Mexico Government International Bond 1.000% 12/20/2022 1.049% 700 (4) 4 0 0
GST Russia Government International Bond 1.000% 12/20/2021 0.810% 100 (3) 4 1 0
GST South Africa Government International Bond  1.000% 06/20/2022 1.300% 300 (13) 10 0 3)
HUS Brazil Government International Bond 1.000% 03/20/2018 0.377% 100 0 0 0 0
HUS Colombia Government International Bond  1.000% 12/20/2021 0.740% 100 (4) 5 1 0
HUg Colombia (éovernment International Bond 18882? gggggggg ;.Ogegf 120 g; ; g g
HU Indonesia Government International Bond . o .967% 5
JPM Indonesia Government International Bond ~ 1.000% 06/20/2023 0.967% 200 (2) 3 1 0
$ (72) § 72 % 8 § (8)
NS — o NS — ===
IV NT THNNAT T (I M Ty A) —HN
L T
G N Szl AT 7 K ill
AHF AT IR NT YT [ 7 ) itid A AETEA ARSI TiE R it
BPS iTraxx Europe Sub Financials Series 27 Index ~ (1.000%) 06/20/2022 EUR 100 $ 5% ®) $ 0s$ 1)
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PIMCO AR5 O— /N FRINUTF— KRR D7 UK

rua 2@ AT
HLAL: T
&l ETAR  MUETAR  JVTAHE REHR ATy THRRE
HF 2R X i A B WA (ZhE) AR ERE Al
BPS Floating rate equal to  Floating rate equal to 09/26/2027 $ 159 AUD 200 $ 193 3) % 0 $ (2)
3-Month Australian 3-Month USD-LIBOR
Bank Bill plus 0.362% based on the notional
based on the notional amount of currency
amount of currency received
delivered
BPS Floating rate equal to  Floating rate equal to 10/05/2027 79 100 0 (1) 0 (1)
3-Month Australian 3-Month USD-LIBOR
Bank Bill plus 0.368% based on the notional
based on the notional amount of currency
amount of currency received
delivered
MYC Floating rate equal to  Floating rate equal to  10/06/2027 34 43 0 0 0 0
3-Month Australian 3-Month USD-LIBOR
Bank Bill plus 0.368% based on the notional
based on the notional amount of currency
amount of currency received
delivered
RYL Floating rate equal to  Floating rate equal to 10/13/2026 122 GBP 100 3 12 15 0
3-Month GBP-LIBOR  3-Month USD-LIBOR
less 0.055% based on based on the notional
the notional amount of amount of currency
currency delivered received
$ 4§ 8 $ 15§ (3)
BRIAT 7
AL T
el Z#ef FITLEIE  REBL D 7 RKI A
T SHA/ZW] EEGFIAL T v I A EESF W H HEILA (R REMELE EPE Al
BOA  &ZHy 3-Month TELBOR 0.370% 06/20/2020 ILS 1,200 $ 09 0$ 09 0
BOA  X%#.\ 3-Month TELBOR 1.998% 06/20/2028 300 0 1 1 0
BRC &H 3-Month TELBOR 0.374% 06/20/2020 5,000 0 0 0 0
BRC X%#.\ 3-Month TELBOR 1.950% 06/20/2028 1,100 0 0 0 0
CBK X\ 6-Month Thailand Fixing Rate 2.810% 05/18/2037 THB 2,600 0 2 2 0
CBK %Ht KRW-CD-KSDA-Bloomberg 1.995% 07/10/2027 KRW 211,900 0 7 7 0
CBK %ZHl KRW-CD-KSDA-Bloomberg 1.928% 08/02/2027 200,000 0 8 8 0
GLM  %H 3-Month TELBOR 0.270% 03/21/2020 ILS 2,500 0 0 0 0
GLM  %H 3-Month TELBOR 0.370% 06/20/2020 2,600 0 0 0 0
GLM  *%#. 3-Month TELBOR 1.883% 03/21/2028 600 0 0 0 0
GLM  %#. 3-Month TELBOR 1.998% 06/20/2028 600 0 1 1 0
HUS %Hx 3-Month TELBOR 0.370% 06/20/2020 700 0 0 0 0
HUS  X%#. 3-Month TELBOR 1.998% 06/20/2028 200 0 0 0 0
JPM %H. 3-Month TELBOR 0.420% 06/20/2020 2,800 0 (1) 0 (1)
JPM X3, 3-Month TELBOR 2.078% 06/20/2028 600 0 2 2 0
SOG %H KRW-CD-KSDA-Bloomberg 2.025% 07/10/2027 KRW 410,200 0 13 13 0
$ 0% 33 § 34 3 (1)
ZADyFREE $ ((B81)$ 107 § 57 §  (31)
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WA ER R
20174E5 A 31 A HiAE
(BABITHFILZET)

e

B AT (A S5 TG

(RG24, 262, 181 K /L)
HAeTEE S

S 2 e e LSRN AR DR AT 255
ESINES

B L B SR DL
Vit
aik

T ==~ DAL
KALEH

RASFESF— H H 201

RN SEOMERERS AT Z AR

FCZZ () 9,286 6,023
FDZZA(M) 13,441 200,377

24,592,804
715,028
20,980
142,027

9
25,470,848
651,343
42,242

693,585

24,777,263

55,932,156

2,693,229,661

I LT RNF I —T9—X - T7UR T —KEFEZHFC/FD

AR
201745 A 31 BITHE T 955 HAIRH)
(BHAITHRPLZET)

[l &
SRAT D ERLE 924
TEZF R 1,186,601
HEUL 4% 6
[Erteas 1,187,531
#H
P TR 141,250
RS BT M 20,256
1%””%% 12,429

B Ezalbs! 38
Hwylrkﬁilyﬁm 5,765
HUTFHORH 35,640
ZRCARE 8,106
TS 327
SRR 4,050
LA 1 14,648
AR AR 289
MEFe 119
#HEF 242,917
P IS 944,614
B AAARESRTTE 89,956
ﬂl@hkio%l%*&ﬁ‘a&b HINLRDIRLE 27,077
M S AR A 117,033
5 A A R ATATG P 4 oD (26,600)
S E 2R I U SRR DR AR 4 0D 1 st 25,830
YR E (770)
T O FAZ LD PE D M A 1,060,877
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M LB R R
201745 A 31 HIZHE T3 A IR

CBREIZAR R )
i e AR 54,762,672
EUERS 2TV ENS 944,614
WM S H R A 117,033
YR A (770)
T O FAT LD PE D SRR 1,060,877
ZASRESRDFAT T4 108,708
ZASEA DO E R4 (30,430,280)

(30,321,572)

AT~ DI LA (724,714)
I PERRAE 24,777,263

I LT RNF I —T9—X - T7UR T —KEFEZHFC/FD

FATHZ IR HF OB
20174E5 A 31 BITHE T 32 FHAIIR

CREZE)
FCU/F A
WIE AR AR 12,156
FATZ AR AEFHL 155
B R AR AR (6,288)
HIRFEAT AR RERHL 6,023
FDZ5 2
e Z A8 AR 446,560
FATZASAEHIL 811
B R AR A (246,994)
HIRIAT IS A RS HL 200,377
A
201745 4 31 HRTE
REE)
2017 2016 2015
IR FERRAECKE L) 24,777,263 54,762,672 53,102,013
FCZZA(H)
ARG PERR AR 55,932,156 112,585,982 94,445,089
RN Y700 PE G 9,286 9,262 9,394
FDZZA(19)
AL PERRAE 2,693,229,661 5,973,738,783 6,477,996,333
RN S HE PET 13,441 13,377 15,041
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HHEE EE R A
201745 H 31 A BIfE
(EAAIHKI2E77)
BN FEnatis 4 AR R AR FAALE (%)
TNEL T
EHEFE
ARS 1,200,000  PROV DE BUENOS AIRES FRN 31/05/22 75,209 75,626 0.31
75,209 75,626 0.31
E &
ARS 1,445,000  REP OF ARGENTINA 21.2% 19/09/18 107,651 93,528 0.37
UsD 60,000 REP OF ARGENTINA 6.875% 26/01/27 WI 59,467 63,780 0.26
167,118 157,308 0.63
BT ABLTFU 242,327 232,934 0.94
b
i@tk E(E e eFHER
UsD 70,000 PETRO CANADA 6.8% 15/05/38 89,605 92,478 0.37
UsD 35,000 CENOVUS ENERGY 5.25% 15/06/37 144A 34,968 34,606 0.14
124,573 127,084 0.51
Gty 124,573 127,084 0.51
T2 HR
i@tk E(E e eFHER
UsD 75,000  PARK AEROSPACE 5.5% 15/02/24 144A 75,000 78,844 0.32
UsD 20,000 PARK AEROSPACE HDG 5.25% 15/08/22 1 20,000 20,975 0.08
95,000 99,819 0.40
Bt A~ i 95,000 99,819 0.40
==y
E &
UsD 200,000  REP OF COLOMBIA 3.875% 25/04/27 201,354 202,000 0.82
Ccop 101,000,000  TITULOS DE TESORERIA 10% 24/07/24 B 39,313 42,763 0.17
240,667 244,763 0.99
e ==V 240,667 244,763 0.99
NHY—
i@tk E(E AR
USD 285,000 HUNGARIAN/MAGYAR 6.25% 21/10/20 144 288,581 314,858 1.27
288,581 314,858 1.27
Bt AY— 288,581 314,858 1.27
TANGR
i@tk E(E e eF MR
UsD 110,000  SHIRE ACQ INV IREL 2.875% 23/09/23 109,986 108,897 0.44
109,986 108,897 0.44
Bt TANTUR 109,986 108,897 0.44
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By FEH ks fzAEd AT Rl FAALEH(%)
Ao
E
MEXICAN BONOS DES 5.75% 05/03/26
MXN 18,300  (NOMINAL EXPRESSED IN HUNDREDS) 86,888 88,026 0.36
UsD 50,000 UTD MEXICAN STATE 4.75% 8/3/44 MTN 48,100 49,525 0.20
134,988 137,551 0.56
Bt A= 134,988 137,551 0.56
FoH
B E(E R IE)
usb 135,000  ENEL FINANCE INTL 6% 07/10/39 144A 154,282 157,868 0.64
UsD 105,000  LYB INTL FIN 4% 15/07/23 105,843 111,589 0.45
UsD 85,000 MYLAN NV 3.15% 15/06/21 84,901 86,506 0.35
usb 55,000 PETROBRAS GBL FIN 7.375% 17/01/27 57,833 59,180 0.24
USD 30,000 TEVA PHARMACEUTICALS 3.15% 01/10/26 29,920 28,237 0.11
432,779 443,380 1.79
HatA L 432,779 443,380 1.79
BASH IV
E &
EUR 155,000  OBRIGACOES TESOURO 2.875% 21/07/26 154,107 174,900 0.71
154,107 174,900 0.71
BEF ALV 154,107 174,900 0.71
N—==7
E
usb 135,000  ROMANIA GVT 4.875% 22/01/24 144A 142,088 147,656 0.59
usb 80,000  ROMANIA GVT 6.125% 22/01/44 144A 92,400 100,800 0.41
234,488 248,456 1.00
&t —v=7 234,488 248,456 1.00
AFYR
B E(E SR IE)
usb 200,000  LLOYDS BANK 4.65% 24/03/26 203,772 210,158 0.85
USD 200,000 BARCLAYS PLC 4.375% 12/01/26 205,602 208,484 0.84
409,374 418,642 1.69
Bt AXUR 409,374 418,642 1.69
TAVH
BRI
usb 445,000  AMCAR 14-1 D 2.54% 08/06/20 444,940 448,100 1.81
444,940 448,100 1.81
B —VHRRES
ush 205,000  CD 2017-CD3 A4 FRN 10/02/50 211,143 215,231 0.87
211,143 215,231 0.87
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BlilSy FEH ks fz2iES U Rl FEAEER(%)
FIEABERRIES
USD 140,000 COMM 2015-DC1 A5 3.35% 10/02/48 150,155 143,033 0.58
150,155 143,033 0.58
EHEFE
USD 1,670,000  US TREASURY FRN 31/01/19 1,670,447 1,672,936 6.76
USD 1,000,000 US TREAS NOTE FRN 30/04/19 1,000,677 1,000,195 4.04
USD 185,000 AT & T INC FRN 27/11/18 185,000 186,634 0.75
usb 115,000 CITIGROUP INC FRN 10/01/28 115,000 117,323 0.47
USD 80,000 GOLDMAN SACHS FRN 15/11/18 MTN 80,382 80,883 0.33
usb 55,000 GENERAL ELECTRIC CAP FRN 14/01/19 55,000 55,411 0.22
USD 25,000  GOLDMAN SACHS FRN 29/11/23 MTN 25,000 25,802 0.10
3,131,506 3,139,184 12.67
T—
USD 1,575,000  FNCL POOL AU4283 3.5% 01/09/43 1,087,397 1,130,769 4.57
USD 995,000 FNCI POOL AZ9987 3% 01/11/30 945,574 944,150 3.81
USD 715,000  FNHY POOL AN4966 10 3.07% 01/03/27 718,016 734,778 2.97
USD 735,000 FGLMC POOL Q37848 4% 01/12/45 639,244 637,995 2.57
USD 2,835,000 GNSF POOL 748486 4.5% 15/08/40 644,171 635,331 2.56
USD 1,125,000  FNCL POOL AJ5427 4% 01/10/41 576,338 580,899 2.34
USD 1,450,000 FGLMC POOL Q03180 5% 01/09/41 458,203 467,763 1.89
USD 1,240,000 FNCL POOL 254903 5% 01/10/33 72,997 72,043 0.29
USD 1,460,000  FNCL POOL 357426 5% 01/09/33 70,906 70,162 0.28
5,212,846 5,273,890 21.28
2T T T |V AME
USD 35,000 HP ENTERPRISE CO 4.4% 15/10/22 34,924 37,354 0.15
34,924 37,354 0.15
HEE(E EFIE)
USD 475,000 DISCOVER FIN SVS 5.2% 27/04/22 531,233 515,989 2.09
USD 250,000  KEY BANK NA 2.5% 22/11/21 BKNT 249,427 251,752 1.02
USD 155,000 EL PASO CORP 7.75% 15/01/32 194,912 199,093 0.80
USD 175,000  JP MORGAN CHASE & CO 4.25% 01/10/27 174,395 183,391 0.74
USD 150,000  GLENCORE FDG 4.625% 29/04/24 144A 153,864 156,794 0.63
USD 150,000 NEW JERSEY ST ECON 4.447% 15/06/20 149,999 154,486 0.62
uUSsD 100,000 CALIFORNIA STATE 7.3% 01/10/39 117,400 144,606 0.58
USD 130,000  BANK OF AMERICA CORP 5.625% 1/7/20 125,206 142,485 0.58
USD 140,000 GOLDMAN SACHS GP 2.75% 15/09/20 139,714 141,740 0.57
USsD 135,000 COX COMMUNICATIONS 6.25% 1/6/18 144 158,030 140,693 0.57
USD 140,000  BANK OF AMERICA 2.151% 09/11/20 MTN 139,107 139,647 0.56
USsD 125,000 MORGAN STANLEY 5.5% 28/07/21 122,283 139,238 0.56
UsD 120,000  WELLS FARGO & CO 4.3% 22/07/27 MTN 119,544 127,110 0.51
usb 125,000  AMERICAN EXPRESS 2.6% 14/09/20 124,901 127,067 0.51
uUSsD 120,000 MOSAIC CO 5.625% 15/11/43 121,466 122,623 0.49
USsD 115,000  WASTE MGMT INC 6.1% 15/03/18 131,419 119,048 0.48
usb 115,000 ZIMMER HOLDINGS 3.55% 01/04/25 114,730 115,447 0.47
USD 105,000 ENERGY TRANSFER PART 4.9% 01/02/24 97,817 112,193 0.45
uUsD 100,000 UNITEDHEALTH GROUP 4.75% 15/07/45 122,901 112,191 0.45
USD 95,000  WILLIAMS PART 6.3% 15/04/40 118,176 111,976 0.45

— 143 —



I LT RNF I —T9—X - T7UR T —KEFEZHFC/FD

g 5 i fz2iiEd] HRAGHERF it AT <% FALEH(%)

usb 100,000  AMERICAN INTL GP 4.875% 01/06/22 109,263 109,965 0.44
usDh 100,000  ANHEUSER BUSCH IN 4.9% 01/02/46 123,943 109,910 0.44
usDh 105,000  ERAC USA FIN 3.85% 15/11/24 144A 107,561 107,807 0.44
usb 105,000  CITIGROUP INC 4.75% 18/05/46 104,729 107,803 0.44
ush 100,000  NEVADA POWER CO 6.5% 01/08/18 120,386 105,475 0.43
usDh 100,000  HCA INC 5.375% 01/02/25 97,788 105,125 0.42
Usb 100,000  CELGENE CORP 3.55% 15/08/22 99,729 104,511 0.42
usD 100,000  QUICKEN LOANS INC 5.75% 1/5/25 144A 96,250 100,750 0.41
usDh 95,000  UNITED RENTALS 5.75% 15/11/24 98,638 100,225 0.40
usb 100,000  ABBVIE INC 3.2% 14/05/26 96,926 98,555 0.40
usDh 100,000  THERMO FISHER SCIENT 2.95% 19/09/26 94,388 97,702 0.39
usDh 90,000  ABBOTT LABORATORIES 4.9% 30/11/46 89,299 95,634 0.39
usb 75,000  KRAFT FOODS 6.875% 26/01/39 93,212 95,608 0.39
usD 85,000  PACIFIC LIFECORP 5.125% 30/1/43 144 83,959 94,601 0.38
uUsD 90,000  POST HLDGS 5.5% 01/03/25 144A 90,000 94,275 0.38
usb 95,000 BANK OF AMERIC 3.248% 21/10/27 MTN 90,495 92,061 0.37
UsD 90,000  VISA INC 3.15% 14/12/25 91,114 92,020 0.37
uUsD 90,000 BROADCOM CRP 3% 15/01/22 144A 89,633 90,713 0.37
usb 90,000  FEDEX CORP 4.4% 15/01/47 89,051 89,706 0.36
uUsD 90,000  ENERGY TRANSFER PTN 5.15% 01/02/43 81,952 88,679 0.36
usD 80,000 KENTUCKY UTIL 4.375% 01/10/45 79,934 84,736 0.34
Usb 80,000  TIME WARNER INC 5.35% 15/12/43 88,121 84,474 0.34
UsD 80,000  WELLS FARGO & CO 3.069% 24/01/23 80,000 81,247 0.33
uUsD 75,000  ALEXANDRIA REAL EST 4.5% 30/07/29 76,139 80,269 0.32
Usb 75,000  CITIGROUP INC 4.65% 30/07/45 74,891 79,774 0.32
UsD 75,000  GILEAD SCIENCES 4.75% 01/03/46 74,690 79,336 0.32
UsD 75,000 AT & T INC 5.45% 01/03/47 74,579 78,845 0.32
Usb 75,000 DOW CHEMICAL CO 3.5% 01/10/24 73,258 77,541 0.31
UsD 75,000  DEVELOPERS DIV 4.75% 15/04/18 71,630 76,402 0.31
USD 70,000  AMERISOURCEBERGEN 3.25% 01/03/25 69,626 71,266 0.29
Usb 55,000 NEW YORK CITY MUN 5.985% 01/12/36 68,047 69,697 0.28
USD 65,000 OMEGA HEAL INV 5.25% 15/01/26 64,816 68,847 0.28
USD 65,000  PRINCIPAL FIN GRP 4.3% 15/11/46 64,923 67,406 0.27
usb 55,000  DIAMOND 1/2 FIN 6.02% 15/06/26 144 56,898 60,930 0.25
USD 55,000 MEDTRONIC INC 4.625% 15/03/45 54,853 60,916 0.25
USD 60,000 AETNA INC 2.8% 15/06/23 58,956 60,065 0.24
usb 55,000  EXELON GENERATION 6.25% 01/10/39 65,918 58,504 0.24
USD 55,000 NEWELL RUBBERMAID INC 4.2% 01/04/26 54,889 58,334 0.24
USD 55,000 ZAYO GRP LLC/CAP 5.75% 15/01/27 55,000 58,025 0.23
usb 55,000  SIMON PROP GROUP 3.5% 01/09/25 54,645 56,083 0.23
USD 50,000  21ST CENTURY FOX 4% 01/10/23 49,699 52,985 0.21
usb 50,000  GILEAD SCIENCES INC 3.65% 01/03/26 49,798 51,382 0.21
usb 45,000  MPLX LP 5.2% 01/03/47 44,687 46,647 0.19
USD 45,000 ORACLE CORP 2.65% 15/07/26 45,595 43,646 0.18
usb 40,000  21ST CENTURY FOX 4.75% 15/11/46 WI 39,956 41,325 0.17
usb 40,000  WILLIAMS PART LP 4% 15/09/25 31,822 41,055 0.17
uSb 40,000  MPLX LP 4.125% 01/03/27 39,665 40,680 0.16
usb 40,000  GREAT PLAINS ENERGY 3.9% 01/04/27 39,847 40,550 0.16
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UsD 35,000  WR WRIGLEY JR 3.375% 21/10/20 144A 34,965 36,276 0.15
UsD 25,000  SYNCHRONY FIN 3.75% 15/08/21 25,026 25,805 0.10
UsD 20,000  ALEXANDRIA REAL EST 3.95% 15/01/27 20,023 20,459 0.08
UsD 20,000  CHENIERE CORP 5.125% 30/06/27 144A 20,000 20,250 0.08
6,957,736 7,112,451 28.70
TBAIR3|
UsD 620,000 FNCL 30YR TBA 4% 13/06/17 REG A 650,516 654,681 2.64
650,516 654,681 2.64
E
UsD 2,100,000  US TREAS NOTE 1.5% 15/04/20 2,103,442 2,104,594 8.49
UsD 1,375,000  US TREAS NOTE 0.125% 15/04/21 (CPI) 1,421,052 1,424,919 5.75
UsD 450,000  US TREAS NOTE 3% 15/02/47 454,759 460,758 1.86
UsD 380,000  US TREAS NOTE 0.625% 15/01/26 (CPI) 393,719 398,032 1.61
UsD 350,000  US TREAS NOTE 1.875% 30/04/22 350,462 351,859 1.42
UsD 125,000  US TREAS NOTE 0.75% 15/07/19 124,562 123,574 0.50
UsD 70,000  US TREAS NOTE 4.5% 15/02/36 92,443 90,530 0.37
4,940,439 4,954,266 20.00
Bt T AU 21,734,205 21,978,190 88.70
UNTTA
Z DS
usD 60,000 REP OF URUGUAY 4.375% 27/10/27 61,106 63,330 0.26
61,106 63,330 0.26
BT TA 61,106 63,330 0.26
AR EAE 24,262,181 24,592,804 99.26

VRS (LT T TR,
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20174E5 1 31 A BIfE
HEA B4, RN BB 2 A2

VL1 — ML A B JEEL 5240

201745 A 31 HBIE, 7 7 RIZLL FORIFINE B IELREAH L T SME BB L SAOIT R E HIEFCI T AD~
CHIITHVSI,

A IE & PN FEHEE FEHEBEH T 1 H REBHERECKR L)
JPY 50,332,204 USD 447,798  20174E6 H 221 6,310
RUB 11,650,000 UsD 200,476  20174F6 H15H 4,337
HUF 17,150,000 UsD 58,748  20174E6H 150 3,550
TRY 295,000 USD 79,798  20174E6 H 151 3,113
PLN 235,000 USsD 60,216  20174E6 H 14H 2,764
cop 547,020,000 USD 184,585  20174E6 A 15H 2,381
NGN 6,535,000 UsD 18,724  20174F6 H8H 1,948
ZAR 870,000 UsD 64,708 201746 H15H 1,437
ZAR 875,000 USsD 65,091 20174E6 H15H 1,435
CZK 2,600,000 EUR 96,998  20174E6 H 150 1,414
INR 4,470,000 UsD 67,867 201746 H15H 1,253
MYR 230,000 UsD 52,469  20174E6H 150 1,195
UsD 143,928 ZAR 1,880,000 201746 H15H 993
ILS 100,000 USsD 27,257  20174E6 H 15H 961
UsD 32,471 ARS 515,000 20174E6 H15H 797
ILS 100,000 UsD 27,445 201746 H 150 773
THB 1,465,000 USsD 42,243 20174E6 H 15H 741
MYR 190,000 USD 43,703  20174E6 H 150 629
USsD 58,589 ZAR 765,000 20174E6 H15H 427
UsD 92,904 CHF 90,000 20174E6 H30H 405
UsD 448,556 EUR 400,000  20174E6 H30H 392
CZK 1,300,000 EUR 48,851  20174E6 H 15H 312
SGD 25,000 USsD 17,805  20174E6 H15H 267
MYR 70,000 UsD 16,156 201746 H15H 176
IDR 703,435,000 UsD 52,553  20174E6H 150 175
UsD 31,072 INR 2,000,000 20174E6H15H 147
USD 21,362 ARS 345,000 20174E6H15H 143
KRW 50,000,000 UsD 44,563 201746 H 15H 133
CZK 1,300,000 EUR 49,102 201746 H15H 31
UsD 13,092 IDR 175,000,000 201746 A 15H (25)
TWD 2,800,000 UsD 92,992  20174E6 H15H (33)
EUR 125,000 UsD 140,089  20174E6 A30H (38)
CZK 635,000 EUR 24,102 201746 15H (116)
UsD 126,338 KRW 141,471,000 201746 A 15H (125)
UsD 11,526 MYR 50,000 201746 A15H (140)
USD 47,209 PHP 2,360,000 20174E6 H15H (142)
SEK 1,040,000 UsD 119,579  20174£6 A30H (167)
UsD 20,657 PHP 1,040,000 201746 H15H (209)
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YN PNt | FEHbE FERIEHH i 451 A RFEBHRIECKE L)
ARS 515,000 UsD 31,888  20174E6 A 15H (214)
UsD 13,882 ILS 50,000 20174E6 A15H (227)
EUR 50,812 CZK 1,350,000 201746 H15H (233)
UsD 20,793 TRY 75,000 20174E6 A 15H (285)
UsD 61,063 SGD 85,000 201746 15H (382)
UsD 67,940 cop 200,000,000 20174E6 H 15H (418)
ARS 1,045,000 UsD 64,822 20174E6 H15H (551)
PEN 300,000 UsD 91,827 201746 H15H (572)
UsD 250,347 TWD 7,560,000 20174E6 H 15 (642)
GBP 40,000 UsD 51,935  20174E6 A30H (643)
NOK 1,030,000 USD 123,431  20174E6 A30H (1,337)
UsD 19,066 NGN 6,535,000 20174E6 H8H (1,607)
UsD 121,306 THB 4,200,000 201746 H 15H (1,925)
UsD 60,374 HUF 17,150,000 201746 15H (1,925)
USD 114,932 RUB 6,650,000 20174E6H15H (1,979)
UsD 59,256 PLN 235,000 20174E6H14H (3,724)

20,980

— 147 —




Nomura Multi Managers Fund II — European Bond
T NF e =T — R T 7RI —FRNEFRFC/FD

20174E5 H 31 A&
(FHEHAR : 20164E6 H 1 H ~20174E5H31H)

QL7 7 FOMHIMIIRDIEY TT,

i i3

PR A~ ok B EMER B R

# & H W

O LN B EETOMES (LT, TEINESR I LV ET, ) 2 FEREXIREL ., ZEM AT
LT AL DREREFFEM EEO R 2 BARICIE M ZATOZ L2 EARELET,

& BE M ERESIER 7m0 813 500 B O HERnZ B L, BONNE 2%
OEMZATOEM AL EEL F9 (BT I DEA AT DL EBHVET),

e
b
i
Kt

OUNEFH A FERE N GREL ., ZEMRA LTI LT A DREREAZFEMPED AR A AR ICE N
AT AELET,

@ I E I 2 AL D3 BRI 22 D8 24T ) Bl AR AL OBIE L, 45 Bl R 475
TOIEREMPEDRLIT L RARE L ET,

@5 R EE R ALOEE DT> T, R ARHCEN 7 0w AR50 A OE PR
ZEAL, BONEHROER BV TEATWDLHIBTLIER 2 RELET (BE T D1
MEHFEE 225 E ROV ET),

| @R E R SR E LA SR O 7 R RIRO VA Rt O R A M2 e =

H—1L, MEIZSUCTERBIBEE M S AENE R 9515 5T EE OBR 5y HE 38 D 28 Ta OB 5% B T ]
2D NFEEEITVET,

OFCONMEREGFEIZ NI, JFRIEL TT A — 2N —F e =T L A R HBINR B A T
A (HHE N —R) OB EE Y& N — A H THRER~ UEITHIZEEFARLELET, FDOS
BREEFEEIZHOWTL, FRAIEL TABA~yVIIITOER A,

@& & FhE, MBS I > UL, FRROIIRERANTEXRWGAERHIET,

% it = fh

Ta— )L T 7 R NG AR L 7= —

&g @M Atk

AT B b m A MERA S A

R E % G R AT
BE ARG IITRA

JIBT N (VIR TN ) T A T—

& PERIRE RIS HS W T T ATRER EL AT R O AR RS A D LI L TRV ET,
S HGHL CQOBMA G ED B LOGHREFEIL, /LT v VT v 2=V — R 7 7 U R — BRI E SR OFRBE EN DI FERLI2b DT,
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WA ER R
20174E5 A 31 A HiE
(BABIT =2 — 1)

BIE
PG A S A

(B :177,912,4052—12)
Bl TR
SN ARD A 2 A
TUVNTAT AR DEFCREILS
e

EREAE

Afif

SME 2R IEL AN AR D REAT 2
Ta—H—~DOFRhE

HRALER

FALFILE

AltaE

MG PERR AR

AL — 1 Y TR

HRINSRDIAERSE  FAT B2 AL HL

FCZZA(H) 11,127 38,468
1,665,648

FDZZA(11) 13,570

179,401,872

6,173,505
237,329
152,138

1,093,153

187,057,997

258,799
996,880
227,158

68

1,482,905

185,575,092

428,023,793

22,602,438,831

I LT RNF I —T%—X - T7UR T —RRINEZRFC/FD

AR
20174E5 A 31 BITHE T 32 FHAIIR
(A2 — 1)

[lrE

TEEZFILE 3,437,537
I A E 3,437,537
#H

5 e P A 699,001
R BT M 98,847
frAE 59,590
Bty aasiist 36,253
H 5| $RAT M 14,555
ST FEE 8,480
ZRCHM 39,557
TS 783
SRR A 19,767
LA 1 13,299
M 111
G 990,243
P IS 2,447,294
FeE A MRESE B IR DA 2,911,504

Je KN AR DI 297,186

SERE B L OE AR R L RN AR DR (529,252)
M S AR A 2,679,438
5 A A R ATATG P 4 oD (4,196,427)

e EANARD MR 5 D HE IR 423,017

SIE 2R S IEL AN AR D REATHE 4k D1 3¢ (371,832)
ARG 2= AR (4,145,242)
T OO FAZ LD PE OO MR 981,490
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Y FEELMHR L
Y HARTA 2= R AR

HE A OORE AT T2 08 PE O HE AR

ZASRESF O RAT FI&
ZARAESR O B RS

ZARE DI

HIRMEE PERR A

W PEA BN R R
20174E5 A 31 BITHE T 32 FHAIIR
(A2 — 1)

205,226,268

2,447,294
2,679,438
(4,145,242)

981,490

3,347,428
(21,481,781)

(18,134,353)

(2,498,313)

185,575,092

I LT RNF I —T%—X - T7UR T —RRINEZRFC/FD

FATHE AR AR DL FR

20174E5 A 31 BITHE T 32 FHAIIR

CREZE)
FCITA
e Z A8 AEAREL 41,563
FATZ AR 4,679
B R AR A (7,774)
IR FEAT AR RERHL 38,468
FDZ5 2
W Z A8 AEREL 1,829,079
FATZ ALK 26,784
B R AR RS (190,215)
HIRFEAT AR RERHL 1,665,648
A
201745 4 31 HIRTE
REZ)
2017 2016 2015
HIRME ERE(2—) 185,575,092 205,226,268 271,491,595
FCZZA(H)
AL PERRAE 428,023,793 457,843,376 525,613,580
IR 0 Y70 ERE TR 11,127 11,016 10,919
FDZZA(H)
AL PERRAE 22,602,438,831  24,914,724,442  36,306,133,466
IR 1 Y70 i AR 13,570 13,621 14,911
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FAN G EERA AN
201745 A 31 A HifE
(BABIT 2 — )

BlilSy i) fz2IES A A 448 FAA (%)
F—ZNFUT
i@tk E(E e eFHER
EUR 2,621,000  WESTPAC BANK CORP 0.75% 22/07/21 EM 2,614,421 2,697,905 1.46
EUR 1,260,000  COMMONWEALTH BK AU 0.375% 11/4/24 E 1,252,465 1,251,533 0.67
EUR 1,196,000  NAB 0.25% 28/03/22 EMTN 1,191,910 1,201,765 0.65
5,058,796 5,151,203 2.78
Gt A—ANTYT 5,058,796 5,151,203 2.78
N —
E
EUR 1,648,000  BELGIUM KINGDOM 2.25% 22/06/57 83 1,631,718 1,813,740 0.99
EUR 990,000  BELGIUM KINGDOM 0.8% 22/06/25 74 1,015,146 1,029,750 0.55
EUR 430,000  BELGIUM KINGDOM 2.15% 22/06/66 80 429,802 454,584 0.24
3,076,666 3,298,074 1.78
i@tk EeFHER
EUR 1,400,000  BELFIUS BANK SA 2.25% 26/09/18 EMTN 1,424,081 1,442,566 0.77
EUR 482,000  ANHEUSER-BUSCH 2.75% 17/03/36 EMTN 475,319 520,010 0.28
EUR 185,000  ANHEUSER BUSCH 2% 17/03/28 EMTN 184,552 195,747 0.11
2,083,952 2,158,323 1.16
BEb L — 5,160,618 5,456,397 2.94
TASUHR
i@tk E(E e eFHER
GBP 470,000  THAMES WATER UTL 4.625% 4/06/46 EMT 572,598 748,364 0.40
572,598 748,364 0.40
Bt A~ 572,598 748,364 0.40
ray7F7T
E
EUR 1,030,000  REP OF CROATIA 3.875% 30/05/22 1,052,690 1,134,030 0.61
1,052,690 1,134,030 0.61
HitraTrFT 1,052,690 1,134,030 0.61
F
HEAE(E EFIE)
EUR 930,000  EP ENERGY AS 4.375% 01/05/18 938,450 964,568 0.52
938,450 964,568 0.52
BiEfF 938,450 964,568 0.52
Fre—J
E &
DKK 16,100,000  KINGDOM OF DENMARK 1.5% 15/11/23 2,413,304 2,376,332 1.28
2,413,304 2,376,332 1.28
HEE(E EFIE)
EUR 400,000  TDC AS 1.75% 27/02/27 EMTN 399,960 403,150 0.22
399,960 403,150 0.22
Gt T~ —7 2,813,264 2,779,482 1.50
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B gl fZ4UES AR R4 4E FLAEE (%)
TIVA
EEeFIE
EUR 700,000  DEXIA CREDIT LOCAL FRN 05/06/20 EMT 697,970 701,702 0.38
EUR 677,000  TOTAL SA FRN 29/12/49 EMTN 677,000 690,193 0.37
EUR 300,000  CREDIT AGRIC ASSR FRN 27/09/48 297,399 328,500 0.18
EUR 300,000  EDF FRN 22/01/49 EMTN 296,700 316,476 0.17
EUR 200,000  CREDIT AGRIC ASSR FRN 29/01/49 199,952 212,426 0.11
EUR 200,000  EDF FRN 29/01/49 EMTN 189,750 208,740 0.11
2,358,771 2,458,037 1.32
E
EUR 3,700,000  FRANCE OAT 1% 25/11/25 3,888,238 3,872,569 2.08
EUR 3,480,000  FRANCE GVT 1.25% 25/05/36 3,337,111 3,389,283 1.83
EUR 1,750,000  FRANCE GVT 1.75% 25/06/39 1,743,628 1,829,345 0.99
EUR 1,600,000  FRANCE GVT 0.25% 25/11/26 1,607,520 1,543,104 0.83
EUR 940,000  FRANCE GVT 2% 25/05/48 940,649 985,699 0.53
EUR 810,000  FRANCE OAT 1.5% 25/05/31 839,654 853,740 0.46
EUR 90,000  FRANCE OAT 4% 25/04/60 133,529 145,472 0.08
12,490,329 12,619,212 6.80
HEE(E EFIE)
EUR 1,400,000  CREDIT AG HOME LOA 0.75% 05/05/27 E 1,384,110 1,397,172 0.75
EUR 1,100,000  ALD INTL 0.75% 26/01/18 EMTN 1,097,723 1,105,150 0.60
EUR 1,000,000  BCPE SFH 1.75% 27/06/24 EMTN 1,090,400 1,092,040 0.59
EUR 1,000,000  DEXIA CREDIT LOCAL 0.25% 2/6/22 EMT 996,880 1,001,530 0.54
EUR 700,000  FONCIERE LYONNAISE 3.5% 28/11/17 696,787 712,530 0.38
EUR 450,000  EDF 4.625% 26/04/30 EMTN 431,697 588,097 0.32
GBP 439,000  BNP PARIBAS 1.125% 16/08/22 EMTN 516,483 495,769 0.27
GBP 320,000  AXA SA 7.125% 15/12/20 542,610 439,162 0.24
EUR 400,000  TDS INFRASTRUCTURE 2.5% 07/04/26 396,172 424,168 0.23
EUR 283,000  EDF 5.625% 21/02/33 EMTN 393,070 412,418 0.22
EUR 400,000  CREDIT AGRIC LDN 1.875% 20/12/26 EM 398,016 409,066 0.22
EUR 300,000  FONCIERE LYONNAISE 2.25% 16/11/22 299,559 322,901 0.17
EUR 300,000  EUTELSAT SA 1.125% 23/06/21 299,682 306,734 0.17
EUR 100,000  PSA BANQUE FRANCE 0.5% 17/01/20 EMT 99,751 100,614 0.05
8,642,940 8,807,351 4.75
[ RS 23,492,040 23,884,600 12.87
=4
EHEFE
EUR 110,000  ENBW FRN 02/04/76 EMTn 109,160 114,497 0.06
109,160 114,497 0.06
E
EUR 1,670,000  BUNDES DEUTSCH 6.25% 04/01/30 00 2,822,284 2,845,563 1.53
EUR 690,000  BUNDES DEUTSCH 6.25% 04/01/24 94 991,392 984,293 0.53
EUR 580,000  BUNDESREP DEUTSCHLAND 1.75% 15/2/24 654,319 655,734 0.35
EUR 370,000  BUNDESREP DEUTSCHLAND 2.5% 15/8/46 481,322 494,332 0.27
4,949,317 4,979,922 2.68
i@tk (E AR
EUR 2,000,000  FMS WERTMANAG 0.375% 29/04/30 EMTN 1,854,999 1,858,679 1.00
EUR 1,700,000  LAND NORDRHEIN 0.375% 19/10/21 EMTn 1,695,682 1,737,621 0.94
EUR 1,570,000  KFW 1.375% 31/07/35 EMTN 1,699,525 1,630,508 0.88
EUR 818,000  CONTINENTAL AG 0% 05/02/20 EMTN 813,174 816,683 0.44
EUR 830,000  KFW 0.375% 23/04/30 EMTN 814,437 779,362 0.42
EUR 650,000  LAND NORDRHEIN 1.25% 12/05/36 EMTN 674,700 635,315 0.34
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Bk gl fz2iEd AR P4 4E FEAEER(%)
EUR 430,000  LAND HESSEN 0.75% 04/08/36 eMTN 430,000 386,626 0.21
EUR 200,000  EUROGRID GMBH 1.5% 18/04/28 EMTN 199,564 203,993 0.11
EUR 120,000  INNOGY FIN II BV 5.75% 14/2/33 EMTN 171,778 179,476 0.10
8,353,859 8,228,263 4.44
AFt R 13,412,336 13,322,682 7.18
PNHY—
E &
HUF 100,000,000  HUNGARY GVT 3% 26/06/24 24/B 322,351 334,729 0.18
322,351 334,729 0.18
BEb A — 322,351 334,729 0.18
TANTGR
ZOfhiES
EUR 1,060,000  SILVERBANK FIN 3.1261% 25/02/37 974,344 979,372 0.53
974,344 979,372 0.53
i@tk E(E AR
GBP 1,270,000  FCA CAP IRELAND 1.625% 29/9/21 EMTN 1,469,120 1,440,358 0.77
EUR 681,000  JOHNSON CONTROLS 1% 15/09/23 675,068 681,436 0.37
EUR 430,000  LIBERTY MUTUAL FIN 1.75% 27/3/24 Re 429,325 439,212 0.24
2,573,513 2,561,006 1.38
BFTALTUR 3,647,857 3,540,378 1.91
AZY7
EHEFE
EUR 7,300,000  CCTS FRN 01/11/18 EU 7,488,705 7,475,726 4.03
EUR 209,000  ASSICURAZIONI GEN FRN 27/10/47 EMTN 208,496 226,999 0.12
7,697,201 7,702,725 4.15
E
EUR 7,450,000  BTPS 1.65% 23/04/20 CPI 7,826,687 7,832,321 4.22
EUR 6,600,000  BTPS 1.2% 01/04/22 6,638,940 6,695,370 3.61
EUR 4,500,000  BTPS 5.5% 01/11/22 5,531,850 5,548,977 2.99
EUR 3,600,000  BTPS 2.6% 15/09/23 CPI 4,757,925 4,728,858 2.55
EUR 3,100,000  BTPS 3.1% 15/09/26 CPI 3,928,287 3,934,420 2.12
EUR 3,400,000  BTPS 2.35% 15/09/24 CPI 3,914,327 3,849,989 2.07
EUR 980,000  BTPS 4.75% 01/09/44 1,223,422 1,239,186 0.67
EUR 670,000  BTPS 0.35% 15/06/20 669,397 671,072 0.36
EUR 230,000  BTPS 0.75% 15/01/18 232,088 231,497 0.12
34,722,923 34,731,690 18.71
HEE(E EFIE)
EUR 508,000  TELECOM ITALIA SPA 2.5% 19/07/23 EM 504,383 533,247 0.29
EUR 500,000  CASS RISP PARMA PIA 1% 30/09/31 15Y 493,615 454,141 0.24
EUR 380,000  INTESA SANPAOLO 1.125% 04/03/22 378,628 382,926 0.21
1,376,626 1,370,314 0.74
ARt AZYT 43,796,750 43,804,729 23.60
Ty—T—
i@tk E(E e eFHER
EUR 530,000  HEATHROW FD LTD 1.5% 11/02/30 EMTN 524,446 527,652 0.28
524,446 527,652 0.28
BEtVr—— 524,446 527,652 0.28
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B gl fZ4UES AR R4 4E FAA (%)
NI TNT
EEeFIE
EUR 489,000  SES SA FRN 29/12/49 487,367 519,440 0.28
EUR 307,000  SES SA FRN 29/12/49 304,863 339,634 0.18
792,230 859,074 0.46
RFTTT | ET AR
GBP 320,000  GLENCORE FIN EUR 6% 03/04/22 502,702 426,869 0.23
502,702 426,869 0.23
HEE(E EFIE)
EUR 1,680,000  EUROPEAN UNION 0.625% 04/11/23 EMTN 1,739,581 1,742,025 0.95
EUR 1,640,000  EIB 1% 14/03/31 EMTN 1,648,512 1,633,834 0.88
EUR 1,060,000 EIB 1.125% 13/04/33 EMTN 1,050,460 1,062,491 0.57
EUR 670,000  EURO STABILITY MECH 1.8% 2/11/46 EM 663,046 703,207 0.38
EUR 650,000  EIB 0.25% 14/10/24 EMTN 647,855 654,364 0.35
5,749,454 5,795,921 3.13
BitnrwLTAY 7,044,386 7,081,864 3.82
AxTa
EEeFIE
EUR 900,000  AMERICA MOVIL SAB FRN 06/09/73 A 928,800 949,032 0.51
928,800 949,032 0.51
GEtiAxTa 928,800 949,032 0.51
FoUE
EHEFE
EUR 304,000 NN GROUP NV FRN 13/01/48 EMTN 314,260 325,614 0.18
314,260 325,614 0.18
E
EUR 2,340,000  NETHERLANDS GVT 1.75% 15/07/23 2,598,687 2,613,041 1.41
EUR 880,000  NETHERLANDS GVT 0.5% 15/07/26 884,717 892,869 0.48
3,483,404 3,505,910 1.89
HEE(E EFIE)
EUR 899,000  ACHMEA BANK NV 0.875% 17/09/18 EMTN 896,113 910,147 0.49
EUR 700,000  LEASEPLAN CORP 1% 24/05/21 EMTN 697,221 711,797 0.38
EUR 500,000  VONOVIA FIN BV 1.625% 15/12/20 EMTN 499,260 523,568 0.28
EUR 463,000  MYLAN NV 2.25% 22/11/24 461,759 482,184 0.26
GBP 230,000  KPN NV 5% 18/11/26 GMTN 289,280 318,561 0.17
EUR 303,000  EDP FINANCE BV 1.875% 29/09/23 EMTN 301,961 309,967 0.17
EUR 254,000  ASML HOLDING NV 1.375% 07/07/26 252,192 257,205 0.14
EUR 232,000  MYLAN NV 1.25% 23/11/20 231,012 238,076 0.13
EUR 200,000  IBERDROLA INTL BV 1.125% 21/4/26 EM 198,986 199,592 0.11
EUR 181,000  TEVA PHARM FNC NL 1.125% 15/10/24 179,608 173,706 0.09
EUR 100,000  ASML HOLDING NV 0.625% 07/07/22 99,672 100,625 0.05
EUR 100,000  TEVA PHARM ENC 1.625% 15/10/28 98,898 91,424 0.05
4,205,962 4,316,852 2.32
Gt ATy 8,003,626 8,148,376 4.39
=a—Y—FUF
HEE(E EFIE)
GBP 1,800,000  ASB FINANCE LTD 1% 07/09/20 EMTN 2,075,226 2,053,575 111
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B gl fZ4UES AR R4 4E FLAEE (%)
EUR 1,424,000  WESTPAC SEC NZ/LDN 0.25% 6/04/22 EM 1,423,288 1,426,016 0.77
3,498,514 3,479,591 1.88
Bt ma—Y =8 3,498,514 3,479,591 1.88
INTz—
E &
NOK 17,800,000  NORWEGIAN GVT 3.75% 25/05/21 474 2,253,138 2,098,014 1.13
NOK 6,900,000  NORWEGIAN GVT 1.5% 19/02/26 478 758,595 735,624 0.40
3,011,733 2,833,638 1.53
i@tk (E AR
EUR 700,000  ATF NETHERLANDS 2.125% 13/03/23 693,021 725,213 0.39
693,021 725,213 0.39
Bt v z— 3,704,754 3,558,851 1.92
NI
HEE(E EFIE)
EUR 292,000  CARNIVAL CORP 1.875% 07/11/22 291,127 310,283 0.17
EUR 253,000  CARNIVAL CORP 1.125% 06/11/19 251,988 259,426 0.14
543,115 569,709 0.31
Gt~ 543,115 569,709 0.31
Zvi=t4
i@tk E(E e eFHER
EUR 960,000  ASIAN DEV BANK 1.4% 06/02/37 GMTN 952,541 957,110 0.52
952,541 957,110 0.52
Btz 952,541 957,110 0.52
R—=FUK
E
PLN 3,200,000  POLAND GVT BOND 3.25% 25/07/25 0725 789,320 778,104 0.42
789,320 778,104 0.42
Bt iR—=F0F 789,320 778,104 0.42
BRIV
HEE(E EFIE)
EUR 100,000  GALP GAS NAT DIST 1.375% 19/9/23 EM 99,517 100,136 0.05
99,517 100,136 0.05
BE RNV 99,517 100,136 0.05
N—==7
E
EUR 450,000  ROMANIA 2.875% 28/10/24 EMTN 472,500 488,691 0.26
472,500 488,691 0.26
Gt L—w= 472,500 488,691 0.26
2aRFT
E
EUR 220,000  SLOVAKIA GOVT 1.625% 21/01/31 229 219,767 228,800 0.12
219,767 228,800 0.12
Bt ARAFT 219,767 228,800 0.12
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g AT k72 e AT FEAT A4 FEALER(%)
27
E &
EUR 123,000  REP OF SLOVENIA 1.25% 22/03/27 120,557 123,172 0.07
120,557 123,172 0.07
BEtAnR= 120,557 123,172 0.07
AL
EE&FME
EUR 1,300,000  CAIXABANK FRN 09/01/18 27 1,281,540 1,300,468 0.70
EUR 900,000  BANKINTER SA 2.5% 06/04/27 898,631 917,037 0.49
EUR 400,000  MAPFRE SA FRN 31/03/47 400,000 425,500 0.23
EUR 200,000  BANKIA SA FRN 15/03/27 198,908 205,317 0.11
2,779,079 2,848,322 1.53
E
EUR 2,500,000  SPANISH GVT 2.75% 31/10/24 2,799,749 2,813,009 1.51
EUR 1,975,000  SPANISH GVT 0.65% 30/11/27 CPI 1,964,657 2,009,738 1.08
EUR 1,960,000  BONOS Y OBLIG DEL EST 2.9% 31/10/46 2,000,678 1,984,694 1.07
EUR 870,000  SPANISH GOVT 1.8% 30/11/24 CPI 986,063 996,679 0.54
EUR 730,000  SPANISH GVT 1.95% 30/7/30 725,782 733,942 0.40
EUR 550,000  BONOS Y OBLIG DEL EST 3.45% 30/7/66 593,648 577,800 0.31
9,070,577 9,115,862 4.91
i@tk EeFHER
EUR 1,400,000  CAIXABANK SA 0.625% 12/11/20 1,394,246 1,430,404 0.78
EUR 800,000  CAIXABANK SA 1.125% 17/05/24 EMTN 798,232 800,143 0.43
EUR 700,000  INMOBILIARIA COL 1.45% 28/10/24 EMT 694,561 688,328 0.37
EUR 600,000  BANKINTER SA 0.625% 09/10/20 596,862 612,732 0.33
EUR 300,000  IE2 HOLDCO 2.875% 01/06/26 EMTN 324,966 324,448 0.17
3,808,867 3,856,055 2.08
GEti A v 15,658,523 15,820,239 8.52
Ry —F
EiEtHEEE SR
SEK 18,000,000  STADSHYPOTEK AB 1.5% 17/03/21 1584 1,996,688 1,934,446 1.04
EUR 538,000  AKELIUS RESIDENT 1.75% 07/02/25 EMT 535,186 541,029 0.29
2,531,874 2,475,475 1.33
BE R =—F 2,531,874 2,475,475 1.33
AXYR
-5 — VRIS
GBP 2,200,000  HMI 12-3X Al FRN 15/10/54 1,278,761 1,176,252 0.63
1,278,761 1,176,252 0.63
EE&FIE
EUR 1,994,000  HSBC HOLDINGS FRN 27/09/22 EMTN 1,994,000 2,009,374 1.09
EUR 1,105,000  RBS FRN 08/03/23 EMTN 1,105,000 1,136,364 0.61
GBP 400,000  AVIVA PLC FRN 14/11/36 515,219 539,505 0.29
EUR 478,000  ABBEY NATL TREAS FRN 13/08/19 EMTN 479,950 482,804 0.26
4,094,169 4,168,047 2.25
E
GBP 6,850,000 UK TREAS GILT 1.75% 07/09/37 7,725,031 7,954,040 4.28
GBP 1,600,000 UK TREASURY 4.25% 07/06/32 2,528,624 2,536,181 1.37
GBP 1,150,000 UK TREASURY 1.75% 22/07/57 1,344,162 1,394,691 0.75
11,597,817 11,884,912 6.40
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i@tk EeFHER
GBP 1,070,000  FRIENDS LIFE HLDGS 8.25% 21/04/22 1,623,652 1,598,481 0.86
GBP 994,000  SANTANDER UK GP 3.625% 14/01/26 EMT 1,333,500 1,223,719 0.66
EUR 1,169,000  ROYAL BK SCOTLAND 0.5% 15/05/24 EMT 1,160,770 1,167,307 0.63
EUR 984,000  NATIONWIDE BLDG 0.5% 23/02/24 EMTN 982,180 986,529 0.53
EUR 775,000  TRINITY ACQUISITION 2.125% 26/05/22 773,745 811,007 0.44
GBP 475,000  IMPERIAL BRANDS FIN 4.875% 7/6/32 E 572,170 676,987 0.36
GBP 435,000  NATIONAL GRID 2.75% 22/09/46 EMTN 509,134 495,635 0.27
EUR 420,000  JAGUAR LAND ROVER 2.2% 15/01/24 REG 420,000 424,914 0.23
EUR 358,000  BRITISH TELECOM 1.75% 10/03/26 EMTN 357,936 372,286 0.20
7,733,087 7,756,865 4.18
Bt AXYR 24,703,834 24,986,076 13.46
TAVA
EESFIE
EUR 1,598,000  BANK OF AMERICA CORP FRN 7/02/22 EM 1,598,000 1,607,141 0.86
EUR 678,000  BANK OF AMERICA CORP FRN 26/7/19 EM 678,000 681,542 0.37
EUR 494,000  JPMORGAN CHASE CO FRN 18/05/28 494,000 499,150 0.27
2,770,000 2,787,833 1.50
i@tk E(E AR
EUR 830,000  AXALTA COATING S 4.25% 15/8/24 REGS 836,826 889,585 0.49
EUR 700,000  GOLDMAN SACHS GRP 5.125% 23/10/19 E 813,750 784,363 0.43
EUR 699,000  MORGAN STANLEY 1.875% 27/04/27 FXD 697,420 703,091 0.38
GBP 445,000  WELLS FARGO & CO 2% 28/07/25 EMTN 529,793 513,721 0.28
EUR 431,000  GENERAL ELECTRIC CO 2.125% 17/05/37 426,914 435,383 0.23
EUR 413,000  GENERAL ELEC C0 1.5% 17/05/29 409,861 413,034 0.22
EUR 320,000  LEVI STRAUSS & CO 3.375% 15/03/27 R 320,000 326,592 0.18
EUR 278,000  COCA-COLA CO 0% 09/03/21 277,002 276,975 0.15
EUR 189,000  KRAFT HEINZ 2.25% 25/05/28 188,410 191,210 0.10
EUR 136,000  COCA COLA CO 1.125% 09/03/27 138,243 136,931 0.07
EUR 130,000  THERMO FISHER SCIEN 1.5% 01/12/20 129,962 135,014 0.07
EUR 100,000 AT & T INC 3.375% 15/03/34 112,120 108,073 0.06
EUR 100,000  MCDONALD’S CORP 1.75% 03/05/28 GMT 99,262 103,704 0.06
EUR 100,000  MCDONALDS CORP 1% 15/11/23 GMTN 99,282 101,337 0.05
EUR 100,000  MCDONALD’S CORP 0.5% 15/01/21 GMTN 99,736 100,986 0.05
5,178,581 5,219,999 2.82
BFT AL 7,948,581 8,007,832 4.32
MAAREAF 177,912,405 179,401,872 96.67

VRGN T T8 KT,
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Ep 7 e S Y

201745 A 31 H HiE

HFEA AR, TEHIE R, ZERTE0 T 2 A I ZET)

R 1-SMNE AR I LR
2017455 A 31 A BIfE, 7 7 RIZLL T ORBFHME 2B LN EH LW S E AL L ZAILHRE HEFCITAD
~yY B THWSZ,

I A E YNt FEHENEE FEHIGER i REHHEE(2—nr)
EUR 624,476 GBP 535,600  20174E6 H22H 11,372
JPY 1,870,168 EUR 14,962  20174E6 H22H 104
EUR 51,824 SEK 505,162  20174E6 H22H 57
EUR 33,872 DKK 252,117 20174E6 H 220 (23)
EUR 76,686 CHF 83,739 201746 H22H (122)
JPY 428,097,343 EUR 3,429,098 2017426 H22H 19,773
EUR 2,569 GBP 2,227  20174E6H22H 19
EUR 213 SEK 2,080  20174E6 H22H 0
EUR 139 DKK 1,037 201746 1 22H 0
EUR 315 CHF 344  20174E6 H22H 1)
EUR 1,624,217 GBP 1,408,000  20174E7 H28H 13,757
PLN 2,750,000 EUR 646,567  20174E6 H30H 11,142
CZK 15,419,000 EUR 574,525 201746 H30H 8,297
HUF 53,491,000 EUR 172,791  20174E6 H 300 733
EUR 592,441 DKK 4,404,000  20174E6 H30H 350
NOK 7,362,000 EUR 782,848 201746 A30H (3,956)
GBP 250,000 EUR 297,034  20174E6 H30H (10,911)
SEK 7,080,000 EUR 739,328  20174E6 H30H (13,771)
GBP 830,000 EUR 968,989 201746 H30H (19,059)
NOK 8,808,000 EUR 957,894  20174E6H30H (26,017)
NOK 41,373,000 EUR 4,409,791 201746 H30H (32,570)
SEK 36,100,000 EUR 3,767,095  20174E6 300 (67,567)
GBP 3,946,000 EUR 4,588,510 201747 H28H (75,104)
CHF 4,335,000 EUR 4,051,894 201746 H30H (75,302)

(258,799)
HERE2- e
20174E5 H31 A BIfE, 77 RIZLL FORBF 0% A L iz,
S =7 >
iy S8 i i1 e AR
BT
EUR 74 FUT EUR OAT JUN17 2017456 A 11,230,980 436,076
EUR 260 FUT EURO SCHATZ 2YR 6% JUN17 20174E6 A 29,187,600 5,500
40,418,580 441,576
TEVFLR Iz

EUR (44) FUT EURO BOBL 5YR 6% JUN17 20174E6 H (5,816,800) (18,961)

EUR (4) FUT EURO BTP 10YR 6% JUN17 2017456 H (533,600) (6,828)

EUR (136) FUT EURO BUND 10YR 6% JUN17 20174E6 (22,087,760) (172,591)

EUR (1) FUT EURO BUXL 30YR 4% JUN17 2017456 H (168,480) (2,660)

GBP (4) FUT LONG GILT 10YR 4% SEP17 20174-9A (586,980) (3,207)

(29,193,620) (204,247)
237,329
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201712 H 29 0 B

Q@ 77 U RO AT R D@D T,

i RE | RS A~ SR R ONERE(ERE

TowopoE N & KRV COREE E RS E (BBB-F721dBaad3lh ) & FE /R B X5
ELET,
FEU TRV TORE FEHE (BBB-£721XBaa3 Lk 1) 125 #x

® A ¥ B | BTDIECE, R F e —TaEE ERDINEO#ESE B FREL T
EHAZITWET,

B & @ M & th| AT eI TR T VA L

= 7t = | ZTa— e T KRG RAN e = —

R EF = 5t R 1T

B EE AT 24

VAN VA A0 A DA .=

H AR RISV T AT AIREREATE R IR OFER IS FH 2 b LIT/EO L TR £,
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HILOT - NLb KRB T1EHT7VRFC/FD

EH R E
2017412 H 29 B ICH T 4 AR RS
CKkRV)

48

SRAT 1 JEERIEL 94,563
EAFE. 7,389,061
I AR 7,483,624
EH

g~ 32— —FHok) 856,793
A BTN 428,295
PR 128,527
B 1 ER9 T o 8,760
SRt 85,680
TR 2,322
WM B R TRk 3,608
EALEE10 17,043
BIZEEER 28,126
MR 619
#HAH 1,559,773
iR EELR 5,923,851
BB A MRS B IR DL 1,250,549
S ERRE 3 LUV E AL LRI AR DL (7,291,379)
L MR (6,040,830)
B A AMRESF R 2284 4,015,502
SV E BB LN R DR M ZE R 2R 1,084,335
S 3 N iosis e 5,099,837
B ORE RIZ L DHIE PE D HERAE 4,982,858
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HHN & PEHA M
20174E12H 29 H HiAfE
CKEL)
W P 24l ATAHAE BE LR (%)
T AV
EEIEF|

USD 33,750,000 FREDDIE MAC FRN 05/07/19 33,717,262 4.88
USD 29,750,000 FED HOME LOAN BK FRN 02/05/18 29,747,024 431
USD 22,805,000 FEDERAL FARM FRN 24/05/19 22,798,729 3.30
USD 20,075,000 JPMORGAN CHASE & CO FRN 24/10/23 20,595,003 2.98
USD 19,929,000 CISCO SYSTEMS FRN 01/03/19 20,026,353 2.90
USD 19,235,000 GOLDMAN SACHS FRN 29/11/23 MTN 20,020,692 2.89
USD 19,060,000 PEPSICO INC FRN 02/05/22 19,192,905 2.77
USD 18,950,000 FED HOME LN BANK FRN 08/11/18 18,953,506 2.74
USD 18,828,000 AMERICAN EXPRESS FRN 18/03/19 18,902,371 2.73
USD 18,270,000 INTEL CORP FRN 11/05/22 18,364,657 2.66
USD 17,760,000 US BANK NA OHIO FRN 28/10/19 BKNT 17,846,509 2.58
USD 17,265,000 PNC BANK NA FRN 01/06/18 MTN 17,286,823 2.50
USD 17,188,000 APPLE INC FRN 06/05/20 17,254,638 2.49
USD 16,740,000 MORGAN STANLEY FRN 24/10/23 MTN 17,216,471 2.49
USD 15,775,000 FREDDIE MAC FRN 24/07/18 GDF 15,773,091 2.28
USD 15,365,000 BANK OF AMER CRP FRN 21/07/21 GMTN 15,438,091 2.23
USD 13,865,000 WELLS FARGO & CO FRN 04/03/21 14,248,506 2.06
USD 13,800,000 FED FARM CREDIT FRN 09/08/19 13,852,550 2.00
USD 12,430,000 FED HOME LN BANK FRN 05/07/19 12,431,467 1.80
USD 11,950,000 FED FARM CREDIT FRN 19/08/19 11,996,975 1.73
USD 11,701,000 WALT DISNEY CO FRN 04/03/22 MTN 11,798,399 1.71
USD 11,212,000 BB&T CORP FRN 01/04/22 11,296,808 1.63
USD 10,850,000 FREDDIE MAC FRN 10/08/18 10,843,284 1.57
USD 10,300,000 FANNIE MAE FRN 21/03/18 10,302,235 1.49
USD 9,300,000 FANNIE MAE FRN 28/02/19 9,309,495 1.35
USD 8,510,000 FEDERAL FARM FRN 16/05/19 8,540,713 1.23
USD 7,300,000 FREDDIE MAC FRN 17/07/18 7,299,109 1.06
USD 6,800,000 CITIBANK NA FRN 20/03/19 6,805,896 0.98
USD 6,510,000 FED FARM CREDIT FRN 17/05/18 6,513,633 0.94
USD 5,805,000 GENERAL ELEC CO FRN 15/04/23 NOTZ 5,871,560 0.85
USD 5,825,000 APPLE INC FRN 02/08/19 5,834,046 0.84
USD 5,410,000 MERCK & CO INC FRN 10/02/20 5,443,353 0.79
USD 4,490,000 FEDERAL HOME LOAN BK FRN 26/10/18 4,486,040 0.65
USD 4,445,000 WALT DISNEY CO FRN 30/05/19 GMTN 4,459,544 0.64
USD 4,407,000 AMERICAN EXPRESS FRN 26/05/20 MTN 4,447,135 0.64
USD 4,000,000 FEDERAL FARM FRN 15/03/19 4,010,920 0.58

492,925,793 71.27
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BN B Ezdik] ATATAR BEILE (%)
REME

USD 114,985,000  US TREAS NOTE 2.875% 15/08/45 117,626,067 17.00

USD 56,000,000 US TREAS NOTE 0.75% 31/01/18 55,965,000 8.09

USD 7,410,000  US TREAS NOTE 2.5% 15/05/46 7,027,922 1.02
180,618,989 26.11

7 AU 673,544,782 97.38

BEAMIESA S 673,544,782 97.38

(1) FHmE IR T R TR

A1 2 8 e LAY

20174F-12 H 29 H HifE
BEE) BEGED) i S REBIRLE CKR L)
JPY 60,923,929 USD 538,143 January 16,2018 2,723
JPY 758,165 USD 6,698 January 16,2018 33
JPY 588,723 USD 5,200 January 16,2018 26
JPY 538,594 USD 4,760 January 16,2018 21
JPY 518,647 USD 4,584 January 16,2018 20
JPY 438,732 USD 3,875 January 16,2018 20
JPY 428,761 USD 3,787 January 16,2018 19
JPY 379,011 USD 3,350 January 16,2018 15
JPY 289,164 USD 2,554 January 16,2018 13
JPY 189,452 USD 1,673 January 16,2018 8
JPY 209,502 USD 1,864 January 16,2018 5)
JPY 229,373 USD 2,041 January 16,2018 6)
JPY 448,933 USD 3,996 January 16,2018 (11)
JPY 658,199 USD 5,859 January 16,2018 (16)
JPY 265,942,518 USD 2,367,541 January 16,2018 (6,576)
JPY 28,752,111,219 USD 254,164,668 January 16,2018 1,088,701
UusSD 887 JPY 99,728 January 16,2018 2
USD 2 JPY 249 January 16,2018 0
USD 158 JPY 17,973 January 16,2018 (1)
USD 174 JPY 19,783 January 16,2018 (1)
UsSD 179 IPY 20,341 January 16,2018 1)
UsD 207 IPY 23,507 January 16,2018 1)
UsD 218 IPY 24,789 January 16,2018 1)
USD 294 JPY 33,338 January 16,2018 (1)
USD 432 JPY 48,944 January 16,2018 ?2)
UsD 458 IPY 51,940 January 16,2018 )
UuSD 1,960 JPY 221,998 January 16,2018 (10)
UuSD 2,765 JPY 313,135 January 16,2018 (14)
USD 3,725 JPY 421,781 January 16,2018 (19)
USD 118,351 JPY 13,398,708 January 16,2018 (599)
1,084,335
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JALZ—a0VETRENA - 4—ILE KUK 772 FFC GEEHEIRERER)

/A%—:DDET*@A4-4—»F/ZN~77/%%( BRI ERER)
F98H I~ 10348 (2017125 9 H~2018%F 6 A 8 H)

O&#T 72 FDiLHEHA

i

l'-lﬂ ﬁ *'E

& 5 H R | 20094108 8 HLARE, H|HARE LET

J LS —a0YE7XRE/NA - 4—)bl~ ROF IH¥—T72F (UF I*R¥—2J72F] ELWWETF,) AEFEA~DIRBE LR

B 5 & | T ELLTREFLEBTONA - £ —)L FESHIC &ﬁlﬁ.—.7k$®4/7m'r4/m§1%k¢§ﬁﬁa’lf‘ AHEOREERD
’ _gggggg té%?ﬁ’&ﬁb‘i?’ REMANERBTEEICOVTIK, RAIE LTABAYDICKYABEY Ux’;aﬂ&ﬁ&lé

JL5-10VETREN - 4= F IT—T7 UV FRBAFEZIERBENRELFT, 4H. PHBEZFCERRET 2B81HY

FHBERE [ RUF T7UEFC EXH

l]|||| il K|
o

i

RF—97F REFLECONT  I— L FEBEIERARRE LT,
hoamverR B Anf | PEECAE~NOREBENAI-GHBERTEEA. AX~OBERL. PALED BRI
B> ERAEOEREAT L0, FRAEEER L0555 K AEEH %% £ U

snmanm o7 WELELOIIRY, EERENAIELMEONAEBENI%INE LET .
& : NEECRENORARA - AHRER £ A, BRANORENR, DR E0BEMEDS 5
TH—T 7K HEZOUEEET 550, BRIAEERLE 60F5 5 VI ERENLEL G L1

DISRY  BREDNSIZEEMEOMEERIED0%LUNE LES,
BRERIC, RAIE LTHF - EESF ETIFiE TS BRENRETO_EEBEAELET, <L L,. EEMBKER- &> ClE.
2 B A # | REEFHNRLELIFEPRENBRLELGLLVEELNHYET, BREDERICOVTIE, HITHRERITS . TAES EF—

DEREFTVET
O&mIL30H DEREE
= —
B 5 w| L =TT T Al Al ow ok
- § (G h ) 5B 4|k = o = MOA K R\ B K OR|R il
5 [=] % % % % EVE]
7431 (20164 1 7 8 H) 10, 321 44 AL 6 149. 76 N2.4 89.6 AL9 88
7551 (2016422 A 8 H) 10, 161 32 AL 2 146. 19 A2.4 93.8 A2.0 87
7671 (2016423 A 8 H) 10, 504 31 3.7 152. 64 1.4 92.6 AL9 90
77 (2016524 5 8 H) 10, 544 33 0.7 155. 13 1.6 90.7 AL9 91
7871 (2016425 A 9 H) 10,614 30 0.9 159. 45 2.8 92.6 AL9 92
7971 (2016426 H 8 H) 10,735 32 1.4 163. 19 2.3 93.9 AL9 93
80 (201647 H 8 H) 0,777 29 0.7 65. 01 1 90.6 ALY 93
[ 8UB[(2016%:8 A 8 H) 0,928 29 1.7 68. 31 0 94.9 AO. 100
[ 82101 (2016429 A 8 H) 1,053 1 1.4 71.48 9 96.3 Al 99
| 83M0[ (2016%E 10411 H) 1,072 7 0.4 72. 66 .7 97.9 Al 95
8471 (2016%F 117 8 H) 0,940 B A0.9 71.60 0.6 96.4 Al 93
85H] (20167121 8 H) 0,963 1 0.4 73.00 0.8 88.0 A2. 107
8631 (20174 1 H10H) 11,078 20 1.2 175. 80 1.6 94.8 A2.4 114
8THI (2017422 A 8 H) 1L, 112 26 0.5 177.01 0.7 92.8 A3.9 112
887 (2017423 A 8 H) 11, 086 25 0.0 177. 88 0.5 96. 0 A3.8 103
89 (2017424 H10H) 11, 095 29 0.3 178.53 0.4 92.6 A3.8 103
901 (2017425 A 8 H) 11, 130 17 0.5 179.55 0.6 95.2 A3.9 103
[ 911 (2017426 A 8 H) 11,227 27 1.1 181. 5 1.1 94.0 AT 112
| 92 (20177 AL0H) , 161 3 0.3 80. 6 A0.5 98.2 A\6. 6 2
| 93M[ (201748 A 8 H) , 289 6 1.4 83. 1 1.3 96. 1 A6. 4 3
[ 9430 (201742 9 A 8 1) , 249 7 A0. 1 83.15 0.0 91.9 A4.5 3
9551 (017T4E10 H 10 H) , 289 2 0.6 84. 41 0.7 97.0 A4.6 4
9631 (0174114 8 H) , 251 3 A0. 1 84.33 A0.0 94.8 A4.5 8
[ 97TI (20174E12H 8 H) 191 0 A0. 4 83.78 A0.3 94.7 A4.3 57
0879 (20187 1)1 9 1) 11, 256 21 0.8 185. 53 1.0 93.9 A4.2 159
9931 (20184 2 H 8 H) 11,075 19 Al.4 183. 47 Al 1 95.1 A6.5 156
1003] (2018523 4 8 H) 10, 939 15 Al. 1 182. 28 A0.6 92.2 A6 T 154
101/ (2018544 7 9 H) 10,903 19 0.2 181. 82 0.3 94.9 6.0 153
102/ (201855 H 8 H) 10, 859 19 0.2 182. 25 0.2 97.4 A6 1 153
1035 (20185 6 4 8 H) 10, 835 23 0.0 182. 68 0.2 96.4 A6 1 155
2

I B AIA A
V=T 7 REMBANETOT, MERMALE), EHEMIEE] TEEREL TR L TBY £,
s (ARSI I O C s — 72 Y Rk,

% N F~—2 (=ICE BofAML US High Yield Constrained Index® (P~ »X—2)) |, ICE BofAML US High Yield Constrained Index (US$ ~X— =)
ZbH LD, BHAMAICASYy VAR bEBELTHRRE L0 T, REREZ100L LTEEIEL TV ET,

% [ICE BofAML US High Yield Constrained Index SM/®] (%, ICE Data Indices, LLCE 7213% OBi#i&tl ([ICEF—4 )) OXBREEMEETE, Y77 R
X, ICET —Z 2 X o CT3kF « Hi%E - 5T - IefEtE S b o TidZed, £, ICET—# 3% 7 7 RIZEL T—U0BETZ2AVWETA,

MAMERELTEY ET (HAFRITBoA « AUALDUF cUSHNA c A= R VALV R AT v R),

(A L O%FFA]) ICE Data Indices, LLC
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JLS—a8 ETRENA - 4—ILF RO F 77> FFC GEEERBIRERER)

O L e DEEMEE & HRFDHER
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A A A A A A
(A) ERLFUNE A 46 A 37 A 43 A 73 A 74 A 73
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(B) shE UMER) At SBIERR
] B ES
i) ) - FEOMm _—
B KA AR NEReE | REREE ERFEA A
TAUR % TK Rv Tk Rv T

L@ A% | 1011778 BC / NEW RED FIN 4. 625 242 247 28,067 | 2022/1/15
(BbREEMEE) | 1011778 BC / NEW RED FIN 4.25 146 146 16,581 | 2024/5/15
1011778 BC / NEW RED FIN 5.0 293 301 34,189 | 2025/10/15
ABC SUPPLY CO INC 5. 625 77 78 8,941 | 2021/4/15
ABC SUPPLY CO INC 5.75 150 158 17,991 | 2023/12/15
ACADIA HEALTHCARE CO INC 5. 625 69 70 7,941 | 2023/2/15
ACADIA HEALTHCARE CO INC 6.5 77 80 9,094 | 2024/3/1
AES CORP/VA 6.0 107 116 13,152 | 2026/5/15
AES CORP/VA 5.125 62 64 7,252 | 2027/9/1
AES CORPORATION 7.375 173 195 22,171 2021/7/1
ATRCASTLE LTD 5.5 156 168 19,042 | 2022/2/15
AIRCASTLE LTD 5.0 14 14 1,675 | 2023/4/1
ALCOA NEDERLAND HOLDING 7.0 90 101 11,521 | 2026/9/30
ALLY FINANCIAL INC 4.125 16 16 1,862 | 2022/2/13
ALLY FINANCIAL INC 4.625 183 192 21,846 | 2022/5/19
ALLY FINANCIAL INC 5.125 102 111 12,610 | 2024/ 9/30
ALPHA 3 BV / US BIDCO 6.25 146 150 17,077 | 2025/2/1
ALTICE US FINANCE I CORP 5.375 79 80 9,152 | 2023/7/15
ALTICE US FINANCE I CORP 5.5 200 202 22,941 | 2026/5/15
AMERICAN GREETINGS CORP 7.875 17 18 2,099 | 2025/2/15
AMSURG CORP 5. 625 45 45 5,200 | 2022/7/15
ANDEAVOR LOGLS LP/CORP 6.375 84 91 10,375 | 2024/5/1
ANDEAVOR LOGLS LP/CORP 5.25 198 209 23,721 | 2025/1/15
ANDEAVOR LOGLS LP/CORP 4.25 35 35 3,992 | 2027/12/1
ANTERO RESOURCES CORP 5. 625 120 125 14,206 | 2023/6/1
APX GROUP INC 8.75 117 119 13,561 | 2020/12/1
APX GROUP INC 7.875 135 144 16,320 | 2022/12/1
APX GROUP INC 7.625 71 75 8,546 | 2023/9/1
ARDAGH PKG FIN/HLDGS USA 7.25 384 421 47,744 | 2024/ 5/15
ARDAGH PKG FIN/HLDGS USA 6.0 37 39 4,443 | 2025/2/15
ARUBA INVESTMENTS INC 8.75 114 117 13,270 | 2023/2/15
ASBURY AUTOMOTIVE GROUP 6.0 104 109 12,368 | 2024/12/15
ASCEND LEARNING LLC 6. 875 42 43 4,912/ 2025/8/1
ASHTEAD CAPITAL INC 4,375 141 142 16,113 | 2027/8/15
AVIS BUDGET CAR/FINANCE 5.25 183 181 20,550 | 2025/ 3/15
AXALTA COATING SYSTEMS 4. 875 125 130 14,829 | 2024/8/15
B&G FOODS INC 4.625 70 71 8,059 | 2021/6/1
B&G FOODS INC 5.25 183 187 21,276 | 2025/4/1
BEACON ESCROW CORP 4. 875 99 100 11,411 | 2025/11/1
BEACON ROOFING SUPPLY IN 6. 375 213 226 25,701 | 2023/10/ 1
BERRY PLASTICS CORP 5.125 338 354 40,158 | 2023/7/15
BIG RIVER STEEL/BRS FIN 7.25 112 119 13,529 | 2025/9/1
BOMBARDIER INC 8.75 127 140 15,943 | 2021/12/1
BOMBARDIER INC 6.125 45 44 5,034 | 2023/1/15
BOMBARDIER INC 7.5 88 89 10,106 | 2024/12/ 1
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Fl % K < AH NERaE | BRI fERFEA A
TAUR % THK RV THK RV T

LB AfiE % | BOYD GAMING CORP 6. 875 73 77 8,818 | 2023/5/15
(BOREEMEE) | BOYD GAMING CORP 6.375 116 126 14,324 | 2026/4/1
CALATLANTIC GROUP INC 6.25 90 98 11,177 | 2021/12/15
CALATLANTIC GROUP INC 5.0 53 55 6,244 | 2027/6/15
CALLON PETROLEUM CO 6.125 103 106 12,048 | 2024/10/ 1
CALPINE CORP 5.5 109 105 11,920 | 2024/2/1
CALPINE CORP 5.75 31 29 3,380 | 2025/1/15
CALPINE CORP 5.25 39 39 4,423 | 2026/6/1
CAMELOT FINANCE SA 7.875 60 64 7,273 | 2024/10/15
CARRIZO OIL & GAS INC 6.25 173 178 20,187 | 2023/4/15
CATALENT PHARMA SOLUTION 4. 875 21 21 2,420 | 2026/1/15
CBS OUT AMER CAP LLC/COR 5. 875 192 203 23,083 | 2025/3/15
€CO HLDGS LLC/CAP CORP 5. 875 139 145 16,514 | 2024/4/1
€CO HLDGS LLC/CAP CORP 5.375 239 246 27,888 | 2025/5/1
€CO HLDGS LLC/CAP CORP 5.5 91 93 10,567 | 2026/5/1
€CO HLDGS LLC/CAP CORP 5. 875 107 111 12,576 | 2027/5/1
€CO HOLDINGS LLC 5.75 137 142 16,180 | 2026/2/15
CD&R WATERWORKS MERGER 6.125 47 47 5,431 | 2025/8/15
CDK GLOBAL INC 4. 875 51 51 5,886 | 2027/6/1
CEDAR FATR/CAN/MAGNUM/MI 5.375 157 166 18,809 | 2027/4 /15
CENTENE CORP 4.75 39 40 4,607 | 2022/5/15
CENTENE CORP 6.125 154 164 18,667 | 2024/2/15
CENTENE CORP 4.75 124 126 14,364 | 2025/1/15
CENTENNIAL RESOURCE PROD 5.375 52 52 5,979 | 2026/1/15
CENTURYLINK INC 5.8 8 7 863 | 2022/3/15
CENTURYLINK INC 7.5 127 122 13,920 | 2024/4/1
CENTURYLINK INC 5. 625 168 147 16,653 | 2025/4/1
CEQUEL COM ESCRW 1/CAP € 6. 375 119 120 13,675 | 2020/ 9/15
CEQUEL COM HLDG 1/CAP CP 5.125 75 75 8,520 | 2021/12/15
CHANGE HEALTH / FIN INC 5.75 95 95 10,772 | 2025/3/1
CHEMOURS €O 7.0 274 301 34,184 | 2025/5/15
CHENIERE CORP CHRISTI HD 5.125 119 122 13,919 | 2027/6/30
CHOBANI LLC/FINANCE CORP 7.5 213 231 26,272 | 2025/4/15
CHS/COMMUNITY HEALTH 6. 875 173 98 11,122 | 2022/2/1
CHS/COMMUNITY HEALTH SYS 6.25 270 247 28,064 | 2023/3/31
CONSTELLIUM NV 5.75 330 339 38,507 | 2024/5/15
CONSTELLIUM NV 6. 625 39 41 4,650 | 2025/3/1
CONTINENTAL RESOURCES 4.5 61 62 7,076 | 2023/4/15
CONTINENTAL RESOURCES 3.8 114 113 12,834 | 2024/6/1
CRC ESCROW ISSUER LLC 5.25 70 69 7,920 | 2025/10/15
CROWNROCK LP/CROWNROCK F 5. 625 168 169 19,199 | 2025/10/15
CYRUSONE LP/CYRUSONE FIN 5.0 47 48 5,536 | 2024/3/15
CYRUSONE LP/CYRUSONE FIN 5.0 24 24 2,826 | 2024/3/15
CYRUSONE LP/CYRUSONE FIN 5.375 47 49 5,604 | 2027/3/15
CYRUSONE LP/CYRUSONE FIN 5.375 128 134 15,262 | 2027/3/15
DAE FUNDING LLC 5.0 64 63 7,196 | 2024/8/1
DAVITA HEALTHCARE PARTNE 5.125 121 123 13,973 | 2024/7/15
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WA % | DELEK LOGISTICS PARTNERS 6.75 103 105 11,902 | 2025/5/15
(BGREGEMEE) | DELPHI JERSEY HOLDINGS 5.0 112 113 12,910 | 2025/10/ 1
DIAMONDBACK ENERGY INC 4.75 32 32 3,679 | 2024/11/1
DIAMONDBACK ENERGY INC 5.375 204 210 23,892 | 2025/5/31
DISH DBS CORP 5.875 141 141 15,993 | 2024/11/15
DISH DBS CORP 7.75 486 523 59,314 | 2026/7/1
DOLLAR TREE INC 5.75 123 129 14,701 | 2023/3/1
DYNEGY INC 7.625 114 123 13,960 | 2024/11/1
DYNEGY INC 8.125 85 93 10,616 | 2026/1 /30
ECO SERVICES OP/ECO FIN 8.5 98 102 11,610 | 2022/11/1
ELDORADA RESORTS INC 6.0 130 136 15,500 | 2025/4/1
ENDEAVOR ENERGY RESOURCE 5.5 24 24 2,769 | 2026/1 /30
ENDEAVOR ENERGY RESOURCE 5.75 102 104 11,783 | 2028/1 /30
ENERGY TRANSFER EQUITY 4.25 55 55 6,261 | 2023/3/15
ENERGY TRANSFER EQUITY 5.5 553 570 64,685 | 2027/6/1
EQUINIX INC 5.875 235 253 28,753 | 2026/1/15
EQUINIX INC 5.375 289 312 35,359 | 2027/5/15
EXTRACTION OIL & GAS LLC 7.375 90 95 10,858 | 2024/5/15
EXTRACTION OIL&GAS HOLDI 7.875 66 70 7,935 | 2021/7/15
FAGE INTL / FAGE USA 5. 625 144 142 16,171 | 2026/8/15
FIRST DATA CORPORATION 5.375 138 143 16,264 | 2023/8/15
FIRST DATA CORPORATION 7.0 308 326 36,986 | 2023/12/1
FIRST DATA CORPORATION 5.75 151 157 17,812 | 2024/1/15
FLEX ACQUISITION CO INC 6. 875 46 47 5,377 | 2025/1/15
FREEPORT-MCMORAN C & G 5.45 165 155 17,623 | 2043/3/15
FREEPORT-MCMORAN INC 3.875 84 82 9,352 | 2023/3/15
FREEPORT-MCMORAN INC 4.55 410 408 46,275 | 2024/11/14
FRONTIER COMMUNICATIONS 8.75 85 63 7,222 | 2022/4/15
FRONTIER COMMUNICATIONS 10.5 54 43 4,874 | 2022/9/15
FRONTIER COMMUNICATIONS 7.625 165 116 13,178 | 2024/4/15
FRONTIER COMMUNICATIONS 11.0 125 96 10,957 | 2025/9/15
GARTNER INC 5.125 206 216 24,502 | 2025/4/1
GATES GLOBAL LLC 6.0 250 256 29,101 | 2022/7/15
GIBRALTAR STEEL CORP OF 6.25 113 115 13,080 | 2021/2/1
GLP CAPITAL LP / FIN II 5.375 120 129 14,695 | 2023/11/1
GLP CAPITAL LP / FIN II 5.375 233 251 28,508 | 2026/ 4 /15
GRINDING MED/MC GRINDING 7.375 91 98 11,108 | 2023/12/15
H&E EQUIPMENT SERVICES 5. 625 50 52 5,954 | 2025/9/1
HALCON RESOURCES CORP 6.75 94 97 11,061 | 2025/2/15
HCA INC 7.5 559 631 71,561 | 2022/2/15
HCA INC 5.25 65 69 7,860 | 2025/4/15
HCA INC 5.25 7 7 843 | 2026/6/15
HCA INC 4.5 131 132 15,045 | 2027/2/15
HD SUPPLY INC 5.75 72 76 8,689 | 2024/4/15
HERTZ CORP 7.625 146 151 17,181 | 2022/6/1
HILL-ROM HOLDINGS INC 5.0 88 89 10,193 | 2025/2/15
HILTON DOMESTIC OPERATIN 4.25 124 126 14,293 | 2024/9/1
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L@tk | HILTON GRAND VACA LLC/IN 6.125 11 12 1,366 | 2024/12/1
(AUREEAIS) | HOCKEY MERGER SUB 2 INC 7.875 380 396 44,933 | 2021/10/ 1
HOLLY ENERGY PARTNERS LP 6.0 189 197 22,428 | 2024/8/1
HOLOGIC INC 4,375 28 28 3,235 | 2025/10/15
HUDBAY MINERALS INC 7.25 30 31 3,609 | 2023/1/15
HUDBAY MINERALS INC 7.625 134 148 16,774 | 2025/1/15
IHO VERWALTUNGS GMBH 4.5 275 281 31,933 | 2023/9/15
IHS MARKIT 5.0 146 156 17,777 | 2022/11/ 1
IHS MARKIT LTD 4.75 99 105 11,902 | 2025/2/15
IHS MARKIT LTD 4.0 55 55 6,332 | 2026/3/1
INEOS GROUP HOLDINGS SA 5. 625 149 155 17,597 | 2024/8/1
INTERNATIONAL GAME TECH 6.25 138 150 17,019 | 2022/2/15
INTERNATIONAL GAME TECH 6.5 222 251 28,482 | 2025/2/15
INTERVAL ACQUISITION COR 5. 625 175 183 20,817 | 2023/4/15
ITALICS MERGER SUB 7.125 81 83 9,405 | 2023/7/15
JACK OHIO FIN LLC/FIN 1 6.75 137 144 16,413 | 2021/11/15
JAGUAR HL / PPDI 6.375 191 195 22,179 | 2023/8/1
JAMES HARDIE INTL FIN 5.0 105 107 12,133 | 2028/1/15
KAR AUCTION SERVICES INC 5.125 87 89 10,176 | 2025/6/1
KFC HLD/PIZZA HUT/TACO 5.25 191 203 23,051 | 2026/6/1
KFC HLD/PIZZA HUT/TACO 4.75 35 35 4,074 | 2027/6/1
KOPPERS INC 6.0 42 44 5,079 | 2025/2/15
L BRANDS INC 6. 875 103 104 11,858 | 2035/11/1
LAMB WESTON HLD 4,625 149 154 17,471 | 2024/11/1
LAMB WESTON HLD 4. 875 94 99 11,244 | 2026/11/1
LAREDO PETROLEUM INC 5. 625 284 287 32,576 | 2022/1/15
LAREDO PETROLEUM INC 6.25 59 61 6,918 | 2023/3/15
LENNAR CORP 4.5 309 319 36,242 | 2024/ 4 /30
LENNAR CORP 4.75 28 28 3,275 | 2027/11/29
LITHIA MOTORS INC 5.25 24 25 2,861 | 2025/8/1
LIVE NATION ENTERTAINMEN 4. 875 76 78 8,889 | 2024/11/1
LTF MERGER SUB INC 8.5 68 72 8,175 | 2023/6/15
MATCH GROUP INC 6. 375 116 125 14,242 | 2024/6/1
MATCH GROUP INC 5.0 71 71 8,151 | 2027/12/15
MEDNAX INC 5.25 47 47 5,436 | 2023/12/1
MERITAGE HOMES CORP 7.0 121 137 15,610 | 2022/4/1
MERITAGE HOMES CORP 5.125 49 49 5,627 | 2027/6/6
MGM GROWTH/MGM FINANCE 5. 625 49 52 5,963 | 2024/5/1
MGM GROWTH/MGM FINANCE 4.5 48 48 5,492 | 2026/9/1
MGM GROWTH/MGM FINANCE 4.5 133 132 14,954 | 2028/1/15
MGM RESORTS INTL 6.75 121 131 14,903 | 2020/10/ 1
MGM RESORTS INTL 6.0 83 91 10,313 | 2023/3/15
MGM RESORTS INTL 4,625 320 325 36,912 | 2026/9/1
MICROSEMI CORP 9.125 52 58 6,679 | 2023/4/15
MOLINA HEALTHCARE INC 5.375 31 32 3,696 | 2022/11/15
MOLINA HEALTHCARE INC 4. 875 51 51 5,792 | 2025/6/15
MPH ACQUISITION HOLDINGS 7.125 216 231 26,183 | 2024/6/1

— 175 —




JLZ—aRYETRENA - 4A—ILF RO F T77>2 RFC GEEHEERERER)

] B ES
% ] " - AEOMm -
Fl % K < AH NERaE | BRI fERFEA A
TAUR % THK RV THK RV T

L@t | MSCT INC 5.25 115 121 13,780 | 2024/11/15
(EDREEAES | MSCT INC 5.75 136 146 16,567 | 2025/8/15
MTW FOODSERVICE ESCROW 9.5 54 61 6,989 | 2024/2/15
MULTI-COLOR CORP 4. 875 126 127 14,403 | 2025/11/1
NAVIENT CORP 6. 625 102 108 12,277 | 2021/7/26
NAVIENT CORP 6.5 80 84 9,549 | 2022/6/15
NEPTUNE FINCO CORP 10.875 174 206 23,408 | 2025/10/15
NEPTUNE FINCO CORP 6. 625 281 302 34,222 | 2025/10/15
NETFLIX INC 5.875 100 106 12,093 | 2025/2/15
NETFLIX INC 4,375 309 302 34,295 | 2026/11/15
NETFLIX INC 4. 875 247 244 27,708 | 2028/4 /15
NEW AMETHYST CORP 6.25 50 52 5,951 | 2024/12/1
NEXTERA ENERGY OPERATING 4.5 128 128 14,591 | 2027/9/15
NFP CORP 6. 875 108 109 12,388 | 2025/7/15
NGPL PIPECO LLC 4.375 48 49 5,594 | 2022/8/15
NGPL PIPECO LLC 4. 875 57 59 6,725 | 2027/8/15
NIELSEN CO LUX SARL/THE 5.0 158 164 18,682 | 2025/2/1
NOVA CHEMICALS CORP 4. 875 107 107 12,212 | 2024/6/1
NOVA CHEMICALS CORP 5.25 81 81 9,233 | 2027/6/1
NOVELIS CORP 6.25 136 143 16,216 | 2024/8/15
NOVELIS CORP 5.875 204 211 23,924 | 2026/ 9 /30
NRG ENERGY INC 7.25 42 46 5,251 | 2026/5/15
NRG ENERGY INC 6. 625 153 165 18,763 | 2027/1/15
NRG ENERGY INC 5.75 72 73 8,340 | 2028/1/15
NRG YIELD OPERATING LLC 5.375 233 242 27,452 | 2024/8/15
NRG YIELD OPERATING LLC 5.0 89 91 10,309 | 2026/9/15
NUMERICABLE GROUP SA 6.0 319 322 36,546 | 2022/5/15
NUMERICABLE-SFR SA 7.375 241 245 27,780 | 2026/5/1
NUSTAR LOGISTICS LP 5. 625 110 110 12,555 | 2027/4/28
OWENS-BROCKWAY 5.875 253 274 31,116 | 2023/8/15
OWENS—BROCKWAY 6. 375 11 12 1,402 | 2025/8/15
PARSLEY ENERGY LLC/FINAN 6.25 30 31 3,598 | 2024/6/1
PARSLEY ENERGY LLC/FINAN 5.375 227 230 26,102 | 2025/1/15
PARSLEY ENERGY LLC/FINAN 5.25 153 154 17,506 | 2025/8/15
PARSLEY ENERGY LLC/FINAN 5. 625 113 114 13,025 | 2027/10/15
PATTERN ENERGY GROUP INC 5.875 251 266 30,141 | 2024/2/1
PDC ENERGY INC 6.125 157 164 18,586 | 2024/9/15
PENN NATIONAL GAMING INC 5. 625 136 142 16,100 | 2027/1/15
PENSKE AUTOMOTIVE GROUP 5.375 128 130 14,827 | 2024/12/ 1
PENSKE AUTOMOTIVE GROUP 5.5 9 9 1,035 | 2026/5/15
PINNACLE FOODS INC 5.875 22 23 2,660 | 2024/1/15
PLATFORM SPECIALTY PROD 5.875 172 172 19,534 | 2025/12/ 1
POLARTS INTERMEDIATE 8.5 85 88 10,002 | 2022/12/1
POST HOLDINGS INC 5.5 54 55 6,316 | 2025/3/1
POST HOLDINGS INC 5.0 172 170 19,339 | 2026/8/15
POST HOLDINGS INC 5.75 427 434 49,221 | 2027/3/1
POST HOLDINGS INC 5. 625 59 59 6,748 | 2028/1/15
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Ei@tkf% | PQ CORP 6.75 236 254 28,841 | 2022/11/15
(ROREEMES | PQ CORP 5.75 38 38 4,391 | 2025/12/15
PRESTIGE BRANDS INC 6. 375 120 125 14,240 | 2024/3/1
PROVIDENT FDG/PFG FIN 6. 375 104 109 12,371 | 2025/6/15
PSPC ESCROW CORP 6.5 59 61 6,918 | 2022/2/1
PTC INC 6.0 101 108 12,282 | 2024/5/15
QEP RESOURCES INC 5. 625 43 43 4,932 2026/3/1
QTS LP/FINANCE 4.75 146 148 16,829 | 2025/11/15
QUEBECOR MEDIA INC 5.75 130 139 15,829 | 2023/1/15
QUICKEN LOANS INC 5.75 121 125 14,256 | 2025/5/1
QUICKEN LOANS INC 5.25 70 69 7,880 | 2028/1/15
QUINTILES IMS INC 5.0 123 128 14,539 | 2026/10/15
RADIATE HOLDCO / FINANCE 6. 625 56 54 6,169 | 2025/2/15
RANGE RESOURCES CORP 5.0 40 40 4,532 | 2022/8/15
RANGE RESOURCES CORP 5.0 76 75 8,566 | 2023/3/15
REYNOLDS GRP 1SS/REYNOLD 5.125 210 217 24,683 | 2023/7/15
REYNOLDS GRP 1SS/REYNOLD 7.0 154 165 18,716 | 2024/7/15
RITCHIE BROS AUCTIONEERS 5.375 138 143 16,220 | 2025/1/15
RIVERS PITTSBURGH LP/FIN 6.125 41 41 4,685 | 2021/8/15
RSP PERMIAN INC 5.25 224 229 26,011 | 2025/1/15
SBA COMMUNICATIONS CORP 4. 875 618 637 72,223 | 2024/9/1
SCHAEFFLER VERWALTUNG ZW 4.75 85 86 9,774 | 2026/9/15
SCIENTIFIC GAMES CORP 5.0 67 68 7,723 | 2025/10/15
SCIENTIFIC GAMES INTERNA 10.0 237 261 29,635 | 2022/12/1
SCOTTS MIRACLE-GRO CO 6.0 215 228 25,940 | 2023/10/15
SCOTTS MIRACLE-GRO CO 5.25 14 14 1,661 | 2026/12/15
SENSATA TECH UK FIN CO 6.25 45 49 5,563 | 2026/2/15
SENSATA TECHNOLOGIES BV 5. 625 19 21 2,381 | 2024/11/1
SERVICE CORP INTL 4,625 52 52 5,964 | 2027/12/15
SESI LLC 7.75 28 29 3,330 | 2024/9/15
SGMS ESCROW CORP 7.0 343 362 41,044 | 2022/1/1
SIRIUS XM RADIO INC 5.375 207 217 24,587 | 2026/ 7 /15
SIRIUS XM RADIO INC 5.0 147 148 16,877 | 2027/8/1
SIWF MERGER SUB/SPRING 1 6.25 104 106 12,076 | 2021/6/1
SLM CORP 8.0 16 17 1,973 | 2020/3/25
SLM CORP 7.25 55 59 6,721 | 2022/1/25
SLM CORP 5.5 28 28 3,179 | 2023/1/25
SLM CORP 6.125 144 147 16,680 | 2024/3/25
SM ENERGY €O 5. 625 34 33 3,789 | 2025/6/1
SM ENERGY €O 6.75 264 273 30,955 | 2026/ 9/15
SOLERA LLC / SOLERA FINA 10.5 55 62 7,056 | 2024/3/1
SPCM SA 4. 875 80 80 9,173 | 2025/9/15
SPECTRUM BRANDS INC 5.75 170 179 20,366 | 2025/7/15
SPRINGLEAF FINANCE CORP 5. 625 164 164 18,602 | 2023/3/15
SPRINT CORP 7.875 188 201 22,881 | 2023/9/15
SPRINT CORP 7.125 19 19 2,222 2024/6/15
SPRINT CORP 7.625 88 93 10,536 | 2025/2/15
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L% | SPRINT NEXTEL CORP 7.0 274 294 33,330 | 2020/3/1
(AUREEAS) | SPRINT NEXTEL CORP 11.5 203 245 27,827 | 2021/11/15
SPX FLOW INC 5. 625 29 30 3,490 | 2024/8/15
SPX FLOW INC 5.875 108 115 13,091 | 2026/8/15
STANDARD PACIFIC CORP 5.875 142 158 18,002 | 2024/11/15
STEEL DYNAMICS INC 4.125 42 42 4,781 | 2025/9/15
STERIGENICS-NORDION HOLD 6.5 123 128 14,560 | 2023/5/15
SURGERY CENTER HOLDINGS 6.75 51 47 5,330 | 2025/7/1
SYMANTEC CORP 5.0 248 261 29,570 | 2025/4 /15
T-MOBILE USA INC 6.5 508 554 62,874 | 2026/1/15
TALLGRASS NRG PRTNR/FIN 5.5 40 41 4,718 | 2024/9/15
TALLGRASS NRG PRTNR/FIN 5.5 132 135 15,346 | 2028/1/15
TARGA RESOURCES PARTNERS 4.25 73 72 8,202 | 2023/11/15
TARGA RESOURCES PARTNERS 5.125 95 97 11,045 | 2025/2/1
TARGA RESOURCES PARTNERS 5.375 211 216 24,471 2027/2/1
TARGA RESOURCES PARTNERS 5.0 194 192 21,841 | 2028/1/15
TAYLOR MORRISON COMM/MON 5.25 131 134 15,197 | 2021/4/15
TECK RESOURCES LIMITED 6.25 437 500 56,686 | 2041/7 /15
TELECOM ITALIA CAPITAL 6.0 72 80 9,156 | 2034/9 /30
TELECOM ITALIA SPA 5.303 115 124 14,071 | 2024/5/30
TELEFLEX INC 4,625 83 84 9,597 | 2027/11/15
TEMPO ACQUISITION LLC/FI 6.75 63 63 7,220 | 2025/6/1
TEMPO ACQUISITION LLC/FI 6.75 82 82 9,398 | 2025/6/1
TENET HEALTHCARE CORP 4.5 240 243 27,589 | 2021/4/1
TENET HEALTHCARE CORP 6.75 49 45 5,204 | 2023/6/15
TENET HEALTHCARE CORP 4,625 164 161 18,347 | 2024/7/15
TENN MERGER SUB INC 6. 375 100 87 9,943 | 2025/2/1
TERRAFORM POWER OPERATIN 5.0 202 201 22,798 | 2028/1/31
TESORO LOGISTICS LP/CORP 6. 25 80 85 9,652 | 2022/10/15
THC ESCROW CORP ITI 5.125 104 101 11,443 | 2025/5/1
THC ESCROW CORP I11 7.0 146 133 15,171 | 2025/8/1
TRANSDIGM INC 6.5 355 362 41,072 | 2025/5/15
TRANSDIGM INC 6. 375 258 263 29,813 | 2026/ 6 /15
TRIMAS CORP 4. 875 17 17 1,948 | 2025/10/15
UNITED RENTALS NORTH AM 4,625 38 38 4,380 | 2025/10/15
UNITED RENTALS NORTH AM 5.875 261 281 31,897 | 2026/9/15
UNITED RENTALS NORTH AM 5.5 94 100 11,341 | 2027/5/15
UNITED RENTALS NORTH AM 4. 875 168 170 19,318 | 2028/1/15
UNITED RENTALS NORTH AM 4. 875 62 62 7,129 | 2028/1/15
UNITYMEDIA HESSEN / NRW 5.0 337 348 39,467 | 2025/1/15
UNITYMEDIA KABELBW GMBH 6.125 32 33 3,833 | 2025/1/15
UNIVISION COMMUNICATIONS 5.125 104 101 11,500 | 2025/2/15
US CONCRETE INC 6. 375 96 103 11,745 | 2024/6/1
VALEANT PHARMACEUTICALS 5.5 62 54 6,205 | 2023/3/1
VALEANT PHARMACEUTICALS 7.0 179 191 21,729 | 2024/3/15
VALEANT PHARMACEUTICALS 5.5 88 89 10,094 | 2025/11/1
VALEANT PHARMACEUTICALS 9.0 36 35 4,068 | 2025/12/15
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WA S | VALVOLINE FINCO TWO LLC 5.5 236 251 28,457 | 2024/ 7 /15
(BOREEMEE) | VALVOLINE INC 4,375 108 109 12,449 | 2025/8/15
VENATOR FIN SARL/VENATOR 5.75 25 26 2,995 | 2025/7/15
VERISIGN INC 4.625 106 109 12,380 | 2023/5/1
VERISIGN INC 5.25 145 157 17,884 | 2025/4/1
VERISIGN INC 4.75 109 112 12,720 | 2027/7/15
VHF PARENT LLC/ORCHESTRA 6.75 35 36 4,178 | 2022/6/15
VIDEOTRON LTD / LTEE 5.125 79 82 9,386 | 2027/4/15
VIDEOTRON LTEE 5.0 147 155 17,590 | 2022/7/15
VIRGIN MEDIA FINANCE PLC 6.0 50 51 5,876 | 2024/10/15
VIRGIN MEDIA FINANCE PLC 5.75 390 399 45,232 | 2025/1/15
VPI ESCROW CORP 6. 375 24 24 2,759 | 2020/10/15
VPII ESCROW CORP 7.5 226 226 25,681 | 2021/7/15
VRX ESCROW CORP 5.875 211 188 21,379 | 2023/5/15
VRX ESCROW CORP 6.125 130 114 12,978 | 2025/4 /15
WEATHERFORD BERMUDA 7.75 82 83 9,478 | 2021/6/15
WEATHERFORD BERMUDA 8.25 71 71 8,063 | 2023/6/15
WELLCARE HEALTH PLANS 5.25 177 187 21,255 | 2025/4/1
WESCO DISTRIBUTION INC 5.375 44 45 5,159 | 2024/6/15
WILLIAMS COMPANIES INC 3.7 134 134 15,218 | 2023/1/15
WILLIAMS COMPANIES INC 4.55 326 339 38,502 | 2024/ 6 /24
WIND TRE SPA 5.0 146 138 15,713 | 2026/ 1 /20
WPX ENERGY INC 6.0 358 371 42,078 | 2022/1/15
WPX ENERGY INC 5.25 70 69 7,890 | 2024/9/15
WR GRACE & CO-CONN 5.125 165 174 19,767 | 2021/10/ 1
WYNN LAS VEGAS LLC/CORP 5.5 100 103 11,754 | 2025/3/1
WYNN LAS VEGAS LLC/CORP 5.25 154 155 17,642 | 2027/5/15
ZAYO GROUP LLC/ZAYO CAP 6. 375 215 228 25,910 | 2025/5/15
ZAYO GROUP LLC/ZAYO CAP 5.75 38 38 4,412 | 2027/1/15
ZEKELMAN INDUSTRIES INC 9. 875 85 95 10,857 | 2023/6/15
71GGO SECURED FINANCE BV 5.5 372 373 42,354 | 2027/1/15
iStar Inc 6.0 58 60 6,800 | 2022/4/1
iStar Inc 5.25 66 66 7,533 | 2022/9/15
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24,387,187,613
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46,910
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1,943,015
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201841 A31HERE
(BREIT AR L)
Pa=N N 5z
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F—RSUT
LEtE (BEEFR)
USD 200,000 AUS FINANCE PTY 6.875% 1/11/19 144A 200,000 202,000 0.09
USD 25,000 BARMINCO FIN PTY 6.625% 15/05/22 14 25,000 24,738 0.01
225,000 226,738 0.10
&t A=A U7 225,000 226,738 0.10
F—RMJT
TEE (BEEFR)
USD 200,000 JBS INVEST 7.75% 28/10/20 144A 200,000 206,000 0.09
200,000 206,000 0.09
i A= T 200,000 206,000 0.09
ININT
LEE (BEEFR)
USD 150,000 SILVERSEA CRUISE 7.25% 01/02/25 144 150,000 161,700 0.07
150,000 161,700 0.07
A RPAVANCS 150,000 161,700 0.07
NI —HHEE
TEtE(EESFR)
USD 600,000 DIGICEL LTD 6.75% 01/03/23  144A 581,999 597,720 0.26
USD 275,000 WEATHERFORD BERM 9.8750% 15/02/24 274,292 299,750 0.13
USD 250,000 AIRCASTLE LTD 5.125% 15/03/21 256,359 261,250 0.11
USD 250,000 AIRCASTLE LTD 4.125% 01/05/24 250,000 252,188 0.11
USD 200,000 DIGICEL LTD 6% 15/04/21 144A 194,400 198,000 0.09
USD 200,000 DIGICEL GP LTD 7.125% 01/04/22 144A 200,167 188,500 0.08
USD 125,000 AIRCASTLE LTD 6.25% 01/12/19 125,000 131,406 0.06
USD 125,000  VIKING CRUISES LTD 6.25% 15/5/25 14 125,188 128,750 0.06
USD 75,000 WEATHERFORD BERMUDA 7.75% 15/06/21 74,250 79,688 0.03
USD 75,000  VIK CRUISES L 5.8750% 15/09/27 144A 75,188 75,281 0.03
USD 65,000 AIRCASTLE LTD 5.5% 15/02/22 65,000 69,225 0.03
USD 50,000 WEATHERFORD BERMUDA 6.5% 01/08/36 40,750 43,000 0.02
2,262,593 2,324,758 1.01
B —FHE 2,262,593 2,324,758 1.01
b
EHEFIE
USD 100,000 BANK NOVA SCOTIA FRN 12/04/66 100,000 99,313 0.04
100,000 99,313 0.04
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RA A DAVE(PIK) &
USD 52,671 XPLORNET COMM PIK 9.625% 1/6/22 144 50,000 54,778 0.02

50,000 54,778 0.02

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

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

ZTOMES

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

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

265,156 303,375 0.13

LTEtE(EESFER)

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

PRI MY

LEHEEEEFE)

USD 50,000 NOKIA OYJ 3.3750% 12/06/22 49,750 48,895 0.02
49,750 48,895 0.02
BT TUR 49,750 48,895 0.02
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LTEE(EESFR)
USD 1,200,000 NUMERICABLE GRP 6% 15/05/22 144A 1,200,952 1,179,444 0.51
1,200,952 1,179,444 0.51
BT 1,200,952 1,179,444 0.51
)
RA A2 HAUR (PIK) &
USD 200,000 SCHAEFFLER VER PIK 4.5% 15/09/23 14 200,000 203,250 0.09
200,000 203,250 0.09
LEHEEEEFE)
USD 600,000 UNITYMEDIA KABEL 6.125% 15/01/25 14 602,750 630,000 027
USD 390,000 COMMERZBANK AG 8.125% 19/09/23 144A 457,181 464,676 0.20
USD 450,000 UNITYMEDIA KABEL 5% 15/01/25 144A 450,000 462,375 0.20
1,509,931 1,557,051 0.67
[ RN 1,709,931 1,760,301 0.76
TAILTUR
LTEE(EESFR)
USD 450,000 AERCAP IRELAND 4.625% 30/10/20 450,000 469,661 0.20
USD 435,000 ARDAGH PKG FIN 7.25% 15/05/24 144A 441,500 468,713 0.20
USD 400,000 ARDAGH PKG FIN 6% 15/02/25 144A 403,000 414,000 0.18
USD 200,000 ARDAGH PKG FIN 4.25% 15/09/22  144A 200,000 201,440 0.09
1,494,500 1,553,814 0.67
BETANLTUR 1,494,500 1,553,814 0.67
=P
LTEE(EESFR)
USD 400,000 SOFTBANK GROUP 4.5% 15/04/20  144A 414,500 405,280 0.18
414,500 405,280 0.18
aEtEA 414,500 405,280 0.18
S—T—
LEHEEEEFE)
USD 665,000 DELPHI JERSEY 5.0000% 01/10/25 144A 661,675 663,338 0.29
661,675 663,338 0.29
B 661,675 663,338 0.29
oI NG
RA A2 HAUR (PIK) &
USD 800,000 ARD FIN SA PIK 7.125% 15/09/23 WI 816,000 836,000 0.36
USD 200,000 ARD SECURITIES PIK 31/01/23 144A 200,000 206,750 0.09
1,016,000 1,042,750 0.45
ATFVTTITIZEANE
USD 170,000 ARCELORMITTAL STUP 15/10/39 198,108 219,300 0.10
USD 20,000 ARCELORMITTAL 6.75% 01/03/41 22,500 25,350 0.01
220,608 244,650 0.11
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LEE (BEEFR)
USD 900,000 ALTICE SA 7.75% 15/05/22  144A 904,874 863,999 0.38
USD 630,000 CAMELOT FINANCE 7.875% 15/10/24 144 631,406 670,950 0.29
USD 650,000 INTELSAT JACK 9.7500% 15/07/25 144A 655,688 598,000 0.26
USD 225,000 ALTICE FIN SA 6.625% 15/02/23 144A 234,563 228,375 0.10
USD 286,000 INTELSAT CONNECT 12.5% 1/04/22 144A 346,342 220,220 0.10
USsD 200,000 ALTICE US FINII 7.75% 15/7/25 144 198,275 217,500 0.09
USD 200,000 FOUR FINANCE SA 10.75% 01/05/22 144 200,000 213,000 0.09
USD 200,000 INEOS GROUP HDGS 5.625% 01/08/24 14 200,000 205,250 0.09
USD 200,000 COVERIS HDGS SA 7.875% 01/11/19 144 200,000 198,000 0.09
USD 180,000 DANA FIN LUX SARL 5.75% 15/4/25 144 180,000 189,450 0.08
USsD 175,000 TR OP/ TR FI 5.3750% 01/09/25 144A 175,000 179,375 0.08
USD 125,000 TELECOM ITALIA CAP 7.721% 04/06/38 160,435 162,188 0.07
USD 352,000 INTELSAT LUX 7.75% 01/06/21 212,212 160,160 0.07
USD 163,000 INTELSAT LUX 6.75% 01/06/18 118,144 159,740 0.07
USD 125,000 MALLINCKRODT FIN 5.625% 15/10/23 14 125,000 106,875 0.05
USD 70,000 TELECOM IT CAP 6.3750% 15/11/33 78,675 80,500 0.03
USsD 45,000 TELECOM ITALIA CAP 7.2% 18/07/36 54,300 55,913 0.02
USD 50,000 INTELSAT JACK 8% 15/02/24 144A 51,144 52,375 0.02
USD 20,000 TELECOM ITALIA CAP 6% 30/09/34 22,300 22,250 0.01
4,748,358 4,584,120 1.99
St TAY 5,984,966 5,871,520 2.55
I—IvILEE
LEE (BEEFE)
USD 250,000 NAVIOS MARITIME 8.125% 15/11/21 144 252,890 213,125 0.09
USD 150,000 NAVIOS MARITIME 7.375% 15/1/22 144A 150,000 123,750 0.05
402,890 336,875 0.14
B
- 8,657 SEASPAN CORP PFD 6.375% 30/04/19 216,579 219,455 0.10
216,579 219,455 0.10
Bt —v LR 619,469 556,330 0.24
A¥0
LEtE (BEEFR)
USD 200,000 CEMEX SAB DE CV 7.75% 16/04/26 144A 199,972 225,900 0.10
USD 200,000 CEMEX SAB DE CV 5.7% 11/1/25 144A 200,000 210,524 0.09
399,972 436,424 0.19
BEt AR 399,972 436,424 0.19
r548
LEE (BEEFR)
USD 365,000 ZIGGO BOND FIN 6% 15/01/27 144A 356,938 358,612 0.15
USD 315,000 ZIGGO SEC 5.5% 15/01/27 144A 312,000 311,850 0.14
USD 250,000 CONSTELLIUM NV 5.75% 15/05/24 144A 250,000 255,625 0.11
USD 200,000 VTR FIN 6.875% 15/01/24 144A 200,000 210,500 0.09
USD 200,000 NXP BV/NXP FD 4.625% 15/06/22 144A 215,000 208,250 0.09
UsD 200,000 LBC TANK TERM 6.875% 15/05/23 144A 200,000 208,000 0.09
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UsD 200,000 ALPHA 3 BV US BID 6.25% 01/02/25 14 200,000 204,750 0.09
USD 200,000 NXP BV/NXP FD 4.125% 15/06/20 144A 201,250 204,216 0.09
USD 200,000 NXP BV/NXPFD 3.75% 01/06/18  144A 204,376 200,480 0.09
USD 200,000 ZIGGO BONG FIN 5.875% 15/01/25 144A 200,000 198,000 0.09
USD 25,000 CLEAR CHANNEL 8.7500% 15/12/20 144A 26,000 26,219 0.01

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

LEHEEEEFE)

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

AALR

EEREAE

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

MEDFS

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

1,964,896 2,144,222 0.93

LEHEEEEFE)

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

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

— 202 —



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

- S
it T i L T i

USD 150,000 ABC SUPPLY 5.75% 15/12/23 144A 150,000 157,875 0.07
USD 150,000 SPX FLOW INC 5.875% 15/08/26  144A 150,000 157,125 0.07
USD 150,000 GANNETT CO 6.375% 15/10/23 156,918 156,750 0.07
USD 150,000 BLOCK COMM INC 6.875% 15/02/25 144A 150,000 156,000 0.07
USD 150,000 PEABODY SEC FIN 6% 31/03/22 144A 153,750 156,000 0.07
USD 150,000 SPX FLOW INC 5.625% 15/08/24 144A 150,000 155,625 0.07
USD 152,000 DENBURY RESOURCES 9% 15/05/21 144A 132,312 155,515 0.07
USD 150,000 SEMGROUP CORP 7.2500% 15/03/26 144A 147,680 155,063 0.07
USD 150,000 CALATLANTIC GROU 5.0000% 15/06/27 150,000 154,500 0.07
USD 150,000 EVERI PAYMENT 7.5000% 15/12/25 144A 150,000 154,125 0.07
USD 150,000 CALPINE CORP 5.875% 15/01/24  144A 152,828 153,375 0.07
USD 150,000  WILLIAM LYON INC 5.8750% 31/01/25 148,823 153,375 0.07
USD 150,000 SABRA HEALTH 5.5% 01/02/21 149,500 153,188 0.07
USD 150,000 MSCIINC 4.75% 01/08/26 144A 150,000 153,000 0.07
USD 150,000  GRIFFON CORP 5.25% 01/03/22 149,070 152,625 0.07
USD 150,000 LAREDO PETROLEUM 5.625% 15/01/22 153,750 152,250 0.07
USD 150,000 PRESTIGE BRANDS 5.375% 15/12/21 144 149,625 151,500 0.07
USD 150,000  T-MOBILE USA INC 4.5000% 01/02/26 150,000 150,375 0.07
USD 150,000 WEEKLEY HM LL 6.6250% 15/08/25 144A 146,597 150,375 0.07
UsD 150,000 HUNT COS INC 6.2500% 15/02/26 144A 150,000 149,625 0.06
USD 150,000 LEVEL 3 FINANCING 5.375% 15/01/24 150,000 149,250 0.06
USD 150,000 BEACON ESCROW 4.8750% 01/11/25 144A 150,000 149,063 0.06
UsD 150,000 DAE FUNDING 5.0000% 01/08/24 144A 150,000 149,063 0.06
USD 150,000 DEAN FOODS 6.5% 15/03/23  144A 150,000 148,875 0.06
USD 150,000 SUBURBAN PROPANE 5.5% 01/06/24 150,000 148,125 0.06
uUsD 150,000 EW SCRIPPS CO 5.125% 15/05/25 144A 150,969 147,750 0.06
USD 150,000 COMPASS MINERALS 4.875% 15/7/24 144 150,000 147,570 0.06
USD 150,000 CNG HLDG INC 9.375% 15/05/20  144A 137,888 147,375 0.06
USD 150,000 AMC ENTMNT HOLDI 5.8750% 15/11/26 157,125 145,500 0.06
USD 125,000 WPX ENERGY INC 8.25% 01/08/23 143,438 143,750 0.06
USD 140,000  WILLIAMS CO INC 4.55% 24/06/24 103,950 143,500 0.06
USD 145,000 CSC HOLDINGS 5.25% 01/06/24 122,644 141,375 0.06
USD 130,000 UNITED RENTALS 5.5% 15/07/25 124,150 137,150 0.06
USD 126,000 WPX ENERGY INC 7.5% 01/08/20 96,154 136,080 0.06
USD 135,000 LADDER CAP FI 5.2500% 01/10/25 144A 136,225 135,817 0.06
USD 125,000 SLM CORP 8% 25/03/20 MTN 139,965 135,119 0.06
USD 125,000 GREATBATCH LTD 9.125% 01/11/23 144A 135,740 135,000 0.06
USD 130,000 NGPL PIPECO L 4.8750% 15/08/27 144A 130,000 133,575 0.06
USD 125,000 BIG RVR STL/F 7.2500% 01/09/25 144A 125,000 133,438 0.06
USD 150,000 COMM SALES&LEAS 7.125% 15/12/24 144 151,031 133,125 0.06
USD 125,000 TRIUMPH GROUP 7.7500% 15/08/25 125,000 132,969 0.06
USD 125,000 MERCER INTL INC 6.5000% 01/02/24 125,188 132,838 0.06
USD 125,000 NAVIENT CORP 6.625% 26/07/21 126,594 132,813 0.06
USD 125,000  PIONEER HLD/F 9.0000% 01/11/22 144A 125,000 131,875 0.06
USD 125,000 NRG ENERGY 6.625% 15/01/27 W1 124,896 131,719 0.06
USD 125,000 ANIXTER INC 5.125% 01/10/21 125,000 131,563 0.06
USD 125,000 SS&C TECH HOLD 5.875% 15/07/23 125,000 131,563 0.06
USD 125,000 US STEEL CORP 6.8750% 15/08/25 125,000 131,250 0.06
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USD 125,000 AMERIGAS FIN 5.625% 20/05/24 125,000 131,094 0.06
USD 130,000 CABLEVISION SYSTEMS 5.875% 15/09/22 130,975 130,975 0.06
USD 125,000 HCAINC 5.875% 15/02/26 131,719 130,938 0.06
USD 140,000 WINDSTREAM SR 8.6250% 31/10/25 144A 141,165 130,900 0.06
USD 125,000 GARTNER INC 5.125% 01/04/25 144A 125,000 130,469 0.06
USD 125,000 HILL-ROM HDG INC 5.75% 01/09/23 144 125,000 130,156 0.06
USD 125,000 SHEA HOMES LP 6.125% 01/04/25 144A 125,000 129,844 0.06
USD 130,000 NGL ENRGY PART/F 6.1250% 01/03/25 126,050 129,838 0.06
USD 125,000 PBF LOGISTICS 6.8750% 15/05/23 144A 127,500 129,688 0.06
USD 125,000 BWAY HDGS CO 5.5% 15/04/24  144A 125,000 129,375 0.06
USD 130,000 HCA INC 4.5% 15/02/27 134,550 129,350 0.06
USD 125,000  WILLIAMS SCOT 7.8750% 15/12/22 144A 125,000 129,219 0.06
USD 125,000 AMERICAN MIDSTREAM 8.5% 15/12/21 14 126,188 129,063 0.06
USD 125,000 CARRIZO OIL&GAS INC 6.25% 15/04/23 109,614 129,063 0.06
USD 125,000 SHEA HOMES LP 5.875% 01/04/23  144A 125,000 128,750 0.06
USD 125,000 SOUTHERN STAR  5.125% 15/7/22 144A 125,000 128,750 0.06
USD 125,000 GROUP 1 AUTO 5.25% 15/12/23 144A 125,000 128,438 0.06
USD 125,000 TTM TECHNOLOG 5.6250% 01/10/25 144A 125,000 127,813 0.06
USD 125,000 AMSURG CORP 5.625% 15/07/22 125,000 127,500 0.06
UsD 125,000 DELEK LOG PART 6.75% 15/05/25 144A 124,056 127,500 0.06
USD 125,000 HEATHSIDE GP 6.5% 01/05/22 144A 126,500 127,188 0.06
USD 125,000 CENTENNIAL RE 5.3750% 15/01/26 144A 125,000 126,875 0.06
UsD 125,000 CCO HDGS LLC/CAP 5.375% 01/05/25 14 128,125 126,563 0.05
USD 125,000  TRIPOINTE GROUP 5.2500% 01/06/27 125,000 126,250 0.05
USD 125,000 MATTHEWS INTE 5.2500% 01/12/25 144A 125,000 126,250 0.05
uUsD 125,000 PLATFORM SPEC 5.8750% 01/12/25 144A 124,015 126,250 0.05
USD 125,000 CROWNROCK LP/ 5.6250% 15/10/25 144A 125,000 126,250 0.05
USD 130,000 MGM GROWTH/MG 4.5000% 15/01/28 144A 130,000 126,100 0.05
USD 125,000 QTS LP/FINANC 4.7500% 15/11/25 144A 125,000 125,938 0.05
USD 125,000 CD&R WATERWOR 6.1250% 15/08/25 144A 125,000 125,938 0.05
USD 125,000 WEEKLEY HOMES LLC 6% 01/02/23 111,563 125,625 0.05
USD 125,000 ENTEGRIS INC 4.6250% 10/02/26 144A 125,000 125,469 0.05
USD 125,000 ASHTON WOODS 6.7500% 01/08/25 144A 125,000 125,313 0.05
USD 125,000 K HOVNANIAN ENT 7% 15/01/19 144A 126,500 125,000 0.05
USD 125,000 DRIVETIME AUTO GP 8% 01/06/21 144A 125,000 124,375 0.05
USD 125,000 HILLMAN GROUP INC 6.375% 15/7/22 14 125,000 124,219 0.05
USD 125,000 CONTINENTAL R 4.3750% 15/01/28 144A 125,000 124,219 0.05
USD 125,000 TERRAFORM POW 4.2500% 31/01/23 144A 125,000 123,750 0.05
USD 120,000 DISH DBS CORP 7.75% 01/07/26 132,008 123,300 0.05
USD 125,000 SANCHEZ ENERY CORP 7.75% 15/6/21 108,250 123,123 0.05
USD 195,000 FRONTIER COMM 6.875% 15/01/25 161,938 122,850 0.05
USD 125,000 CCO HOLDINGS 4.0000% 01/03/23 144A 125,000 122,813 0.05
USD 125,000 CALPINE CORP 5.25% 01/06/26 144A 125,000 122,500 0.05
USD 150,000 RRIENERGY INC 7.875% 15/06/17 144,589 122,250 0.05
USD 125,000 RADIO ONE INC 9.25% 15/02/20  144A 122,813 121,406 0.05
USD 170,000 CHS/COMM HEALTH 6.875% 01/02/22 WI 144,912 120,275 0.05
USD 125,000 TOWNSQUARE MEDIA 6.5% 01/04/23 144A 126,875 120,000 0.05
USD 115,000  TRANSDIGM INC 6.5% 15/05/25 118,925 118,450 0.05
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USD 115,000  PERF FOOD GRP15.5% 01/06/24 144A 115,000 118,163 0.05
USD 150,000 JONES ENERGY 9.25% 15/03/23 138,000 117,750 0.05
USD 114,000  STEARNS LENDING 9.375% 15/08/20 144 114,000 117,420 0.05
USD 110,000 NGL ENERGY/FIN 5.125% 15/07/19 99,825 111,650 0.05
USD 110,000 CENTENE CORP 4.75% 15/01/25 110,000 111,375 0.05
USD 100,000  ALLY FINANCIAL INC 7.5% 15/09/20 W1 118,625 110,000 0.05
USD 100,000 DYNEGY INC 8.1250% 30/01/26 144A 99,259 109,750 0.05
USD 100,000 MGM RESORTS INTL 6.625% 15/12/21 102,250 109,000 0.05
USD 175,000 REVLON CONS PROD 6.25% 01/08/24 176,359 108,938 0.05
USD 100,000 TERRAFORM POWER 6.125% 15/06/25 144 717,750 108,500 0.05
USD 100,000  SESILLC 7.7500% 15/09/24 144A 100,594 107,375 0.05
USD 100,000  SPRINT CORP 7.875% 15/09/23 109,250 106,079 0.05
USD 100,000 VERSUM MATERIALS 5.5% 30/09/24 144A 100,000 106,000 0.05
USD 100,000 MSCIINC 5.75% 15/08/25 144A 100,000 106,000 0.05
USD 105,000 L BRANDS 6.75% 01/07/36 104,850 105,788 0.05
USD 100,000  SEALED AIR CORP 5.125% 1/12/24 144A 100,000 105,750 0.05
USD 100,000 DIEBOLD INC 8.5% 15/04/24 WI 100,000 105,650 0.05
USD 100,000 TENET HEALTHCARE 7.5% 01/01/22 144A 100,000 105,625 0.05
USD 125,000 DENBURY RESOURCES 6.375% 15/08/21 105,000 105,625 0.05
UsD 100,000 BEAZER HOMES USA 6.7500% 15/03/25 100,000 105,250 0.05
USD 100,000 GREAT LAKES DRED 8.0000% 15/05/22 100,563 105,125 0.05
USD 100,000 CARMIKE CINEMAS INC 6% 15/6/23 144A 100,231 105,000 0.05
UsD 100,000  VHF PARENT LL 6.7500% 15/06/22 144A 100,719 105,000 0.05
USD 100,000 NOVELIS CORP 6.25% 15/08/24 144A 106,000 104,750 0.05
USD 100,000  FIRST CASH FIN 5.375% 01/06/24 144A 100,000 104,750 0.05
UsD 100,000 DANA HOLDING CO 6% 15/09/23 95,500 104,500 0.05
USD 100,000 COGENT COM 5.375% 01/03/22  144A 100,375 104,000 0.05
USD 100,000 TENNANT CO 5.625% 01/05/25 144A 100,000 104,000 0.05
UsSD 100,000 DOWNSTREAM D 10.5000% 15/02/23 144A 99,938 103,125 0.04
USD 100,000  SINCLAIR TELEVISION 6.125% 1/10/22 103,000 102,875 0.04
USD 100,000 FLEX ACQUISITION 6.875% 15/01/25 14 100,000 102,760 0.04
USD 100,000  WMG ACQUISITION 5% 01/08/23 144A 100,000 102,500 0.04
USD 100,000 SELECT MEDICAL 6.375% 01/06/21 95,896 102,250 0.04
USD 100,000 ANTERO RESOURCE FIN 5.375% 01/11/21 88,250 102,000 0.04
USD 100,000  SLM CORP 6.125% 25/03/24 MTN 98,356 102,000 0.04
USD 100,000  GENESIS ENERGY 6.5000% 01/10/25 100,000 101,750 0.04
USD 100,000 GULFPORT ENERGY 6.3750% 15/05/25 100,000 101,750 0.04
USD 100,000 GRAFTECH INTL 6.375% 15/11/20 100,000 101,600 0.04
USD 100,000 MRT MID PART/FIN 7.25% 15/02/21 100,750 101,250 0.04
USD 100,000  GULFPORT ENER 6.3750% 15/01/26 144A 100,000 101,250 0.04
USD 100,000  US AIRWAYS GROUP 6.125% 01/06/18 100,000 101,000 0.04
USD 100,000 JONAH LLC/FIN 7.2500% 15/10/25 144A 100,000 100,750 0.04
USD 125,000 NORTHERN OIL AND GAS 8% 01/06/20 118,750 100,313 0.04
USD 100,000 CSTN MERGER S 6.7500% 15/08/24 144A 100,000 100,250 0.04
USD 100,000 BOOZ ALLEN HAM 5.125% 01/05/25 144A 100,325 100,250 0.04
USD 100,000 CEQUEL COM HLD 5.125% 15/12/21 144A 95,875 100,062 0.04
USD 100,000  FXI HOLDINGS 7.8750% 01/11/24 144A 100,000 99,750 0.04
USD 100,000 EXTRACTION OI 5.6250% 01/02/26 144A 100,000 99,750 0.04
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USD 100,000 COEUR MINING INC 5.8750% 01/06/24 100,000 99,000 0.04
USD 100,000 CALPINE CORP 5.375% 15/01/23 98,125 98,500 0.04
USD 100,000  STARWOOD PROP 4.7500% 15/03/25 144A 99,249 98,250 0.04
USD 100,000 IRON MOUNTAIN 5.2500% 15/03/28 144A 100,000 97,000 0.04
USD 79,000 MICROSEMI CORP 9.125% 15/04/23 144A 79,000 88,283 0.04
USD 116,000 TALOS PROD LLF/FIN 9.75% 15/2/18 14 114,869 87,000 0.04
USD 85,000 SM ENERGY CO 6.5% 15/11/21 42,975 86,806 0.04
USD 75,000 SPRINGLEAF FINANCE 8.25% 1/10/23 WI 75,000 83,156 0.04
USD 75,000 BEAZER HOMES USA 8.75% 15/03/22 WI 75,000 82,313 0.04
USD 79,000 NEXSTAR BROAD 6.125% 15/02/22  144A 79,000 81,370 0.04
USD 75,000 EXTRACTION OI 7.3750% 15/05/24 144A 75,000 81,188 0.04
USD 75,000  UNITED RENTALS 5.875% 15/09/26 78,469 80,250 0.03
USD 75,000 CVR PART /NITROGE 9.25% 15/06/23 1 73,462 80,156 0.03
USD 75,000 KINDRED HEALTH 8.75% 15/01/23 75,983 79,571 0.03
USD 75,000 RYLAND GROUP 5.375% 01/10/22 75,000 79,500 0.03
USD 75,000 DIAMOND OFFSHORE 7.8750% 15/08/25 74,454 79,405 0.03
USD 75,000  VALVOLINE FINCO 5.5000% 15/07/24 W1 75,000 78,938 0.03
USD 75,000 CARROLS REST GRP 8% 01/05/22 77,792 78,563 0.03
USD 75,000  NAVIENT CORP 6.75% 25/06/25 75,308 78,563 0.03
UsD 75,000 PDC ENERGY INC 6.1250% 15/09/24 75,740 78,000 0.03
USD 75,000 DIAMONDBACK E 5.3750% 31/05/25 144A 78,000 77,625 0.03
USD 75,000 REGAL ENTERTAINMENT 5.75% 15/06/23 75,000 77,625 0.03
UsD 75,000  ASCEND LEARNING LLC 6.875% 01/08/25 75,000 77,625 0.03
USD 75,000 NATHAN'S FAMO 6.6250% 01/11/25 144A 75,000 77,438 0.03
USD 106,000 WINDSTREAM CORP 7.75% 01/10/21 103,500 77,380 0.03
uUsD 75,000  LITHIA MOTORS 5.2500% 01/08/25 144A 75,000 77,250 0.03
USD 75,000  PQ CORP 5.7500% 15/12/25 144A 75,000 77,250 0.03
USD 75,000 GEO GROUP INC 5.875% 15/01/22 75,000 77,156 0.03
USD 75,000 PARSLEY ENERG 5.6250% 15/10/27 144A 75,000 76,875 0.03
USD 75,000 TALLGRASS NRG PRT 5.5% 15/9/24 144A 75,000 76,750 0.03
USD 75,000 FIVE PT OP CO 7.8750% 15/11/25 144A 75,000 76,594 0.03
USD 75,000 TENET HEALTHCARE 5.5% 01/03/19 76,781 76,523 0.03
USD 75,000 QEP RESOURCES 5.6250% 01/03/26 75,000 76,500 0.03
USD 75,000 BILL BARRETT CORP 7% 15/10/22 60,813 76,500 0.03
USD 75,000  GANNETT CO 4.875% 15/09/21 144A 73,898 76,219 0.03
USD 75,000 CHENIERE ENER 5.2500% 01/10/25 144A 75,000 76,125 0.03
USD 75,000 MATTEL INC 6.7500% 31/12/25 144A 75,000 76,125 0.03
USD 75,000 CONTINENTAL RESOURCES 5% 15/09/22 74,478 75,938 0.03
USD 75,000 STATION CASIN 5.0000% 01/10/25 144A 75,000 75,656 0.03
USD 75,000 TRIDENT MERGE 6.6250% 01/11/25 144A 75,000 75,563 0.03
USD 75,000 PENSKE AUTO GRP 3.7500% 15/08/20 75,000 75,375 0.03
USD 75,000 SUMMIT MID HDGS 5.75% 15/04/25 75,000 75,375 0.03
USD 75,000 RBS GLOBAL/RE 4.8750% 15/12/25 144A 75,000 75,375 0.03
USD 75,000  ITRON INC 5.0000% 15/01/26 144A 75,000 75,375 0.03
USD 75,000 JBS USALLC 8.25% 01/02/20 144A 74,289 75,281 0.03
USD 75,000 YUM BRANDS INC 6.25% 15/03/18 81,000 75,094 0.03
USD 75,000  OLIN CORP 5.0000% 01/02/30 75,000 74,906 0.03
USD 75,000 STANDARD INDS 4.7500% 15/01/28 144A 75,000 74,625 0.03
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USD 70,000 CENTENE ESC CORP 6.125% 15/2/24 W1 70,000 74,200 0.03
USD 75,000 HEXION INC 10% 15/04/20 73,688 72,281 0.03
USD 100,000 WINDSTREAM HDGS 6.75% 01/04/28 96,000 71,000 0.03
USD 75,000 COMMUNITY CHOICE 10.75% 1/05/19 W1 75,000 70,453 0.03
USD 75,000 NATIONAL CINEMED 5.75% 15/08/26 WI 75,000 70,313 0.03
USD 75,000 NWH ESCROW CORP 7.5% 01/08/21 144a 70,500 69,656 0.03
USD 100,000 ANNA MERGER SUB 7.75% 01/10/22 144A 95,615 68,750 0.03
USD 75,000 HIGH RIDGE BRANDS 8.875% 15/3/25 14 75,281 67,781 0.03
USD 75,000 FERRELLGAS 8.6250% 15/06/20 72,000 66,750 0.03
USD 61,000 HERC RENTALS INC 7.75% 01/06/24 144 63,084 66,643 0.03
USD 75,000 PARKER DRILLING 6.75% 15/07/22 61,219 64,688 0.03
USD 62,000 UNIVISION COMM 6.75% 15/09/22  144A 62,966 64,248 0.03
USD 75,000 FRONTIER COMM 8.75% 15/04/22 59,438 58,688 0.03
USD 75,000 JONES ENERGY 6.75% 01/04/22 61,800 57,000 0.02
USD 50,000 IPAYMENT INC 10.75% 15/04/24  144A 49,000 57,000 0.02
USD 60,000 RR DONNELLEY 6% 01/04/24 59,588 57,000 0.02
USD 50,000 EMIMUSIC PUB 7.625% 15/6/24 144A 50,000 55,000 0.02
USD 50,000 SUMMIT MAT 8.5% 15/04/22 50,000 54,938 0.02
USD 50,000 K HOVNANIAN 10.0000% 15/07/22 144A 50,000 54,625 0.02
uUsD 50,000 DIAMOND 1/2 FIN 5.45% 15/06/23 144A 49,979 53,774 0.02
USD 50,000 PARK-OHIO INDUST 6.6250% 15/04/27 50,000 53,375 0.02
USD 50,000 TUTOR PERINI 6.875% 01/05/25  144A 50,000 53,250 0.02
uUsD 50,000 SEALED AIR CORP 5.25% 1/04/23  144A 50,000 53,125 0.02
USD 50,000 MGM GROWTH/FIN 5.625% 1/05/24 50,000 53,125 0.02
USD 50,000 GRINDING MED  7.375% 15/12/23  144A 53,313 53,000 0.02
USD 50,000 WEYERHAEUSER REAL 5.875% 15/6/24 49,075 52,938 0.02
USD 50,000 KOPPERS INC 6% 15/02/25 144A 50,000 52,750 0.02
USD 50,000 WR GRACE & CO 5.125% 01/10/21 144A 50,000 52,125 0.02
USD 50,000 TESORO LOGISTICS 5.25% 15/01/25 50,000 52,000 0.02
USD 50,000 CYRUSONE LP/CYR 5.3750% 15/03/27 W1 52,688 51,750 0.02
USD 50,000 SPECTRUM BRANDS ESC 6.625% 15/11/22 50,000 51,750 0.02
USD 50,000 GREYSTAR REAL 5.7500% 01/12/25 144A 50,000 51,375 0.02
USD 50,000 TEREX CORP 5.625% 01/02/25 144A 50,000 51,313 0.02
USD 50,000 COMMERCIAL METALS 4.875% 15/05/23 48,275 51,250 0.02
USD 50,000 CDW LLC/FIN 5% 01/09/25 50,000 51,125 0.02
USD 50,000 NCR CORP 5.875% 15/12/21 W1 50,000 51,125 0.02
USD 50,000 TEMPUR SEALY INTL 5.625% 15/10/23 50,000 51,125 0.02
USD 50,000  SESILLC 7.125% 15/12/21 WI 51,313 51,125 0.02
USD 47,000 CF INDUSTRIES INC 7.125% 01/05/20 51,700 51,113 0.02
USD 50,000 CYRUSONE LP/CYR 5.0000% 15/03/24 W1 51,750 51,000 0.02
USD 50,000 SILGAN HOLDINGS 4.7500% 15/03/25 W1 50,000 51,000 0.02
USD 50,000 RITE AID CORP 6.75% 15/06/21 WI 53,780 51,000 0.02
USD 50,000 COVANTA HDGS CORP 5.875% 01/03/24 50,000 51,000 0.02
USD 50,000 AIRCASTLE LTD 4.625% 15/12/18 50,000 50,796 0.02
USD 50,000 GIBRALTAR STEEL 6.25% 01/02/21 50,000 50,750 0.02
USD 50,000 CENTURYLINK INC 5.625% 01/04/20 V 49,875 50,688 0.02
USD 50,000 MEDIACOM LLC/CORP 5.5% 15/04/21 50,000 50,500 0.02
USD 50,000 ALLIANCE DATA SYST 5.375% 1/08/22 1 49,139 50,500 0.02
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USD 50,000 CENTURYLINK INC 7.5% 01/04/24 Y 49,844 50,375 0.02
USD 50,000  CIT GROUP INC 3.875% 19/02/19 50,000 50,375 0.02
USD 50,000  FIRST QUAL FI 5.0000% 01/07/25 144A 50,000 50,250 0.02
USD 50,000 UNIVERSAL HOSPITAL 7.625% 15/08/20 46,029 50,250 0.02
USD 50,000 NRG YIELD OPERAT 5.0000% 15/09/26 50,000 50,125 0.02
USD 50,000 VOC ESCROW LT 5.0000% 15/02/28 144A 50,000 50,063 0.02
USD 50,000 UNITED CONT HLDG 4.2500% 01/10/22 50,000 50,000 0.02
USD 47,000 GREIF INC 7.75% 01/08/19 53,815 49,820 0.02
USD 50,000 BERRY GLOBAL 4.5000% 15/02/26 144A 50,000 49,813 0.02
USD 50,000 INTREPID AVIATION 6.875% 15/2/19 14 50,000 49,750 0.02
UsD 50,000 GENESIS ENERGY 6.2500% 15/05/26 50,000 49,750 0.02
uUsD 50,000 FREEPORT-MCMORAN 3.875% 15/03/23 49,563 49,438 0.02
USD 50,000 NEXTERA ENERG 4.5000% 15/09/27 144A 50,000 49,375 0.02
USD 50,000 L BRANDS INC 5.2500% 01/02/28 50,000 49,250 0.02
USD 50,000 TERRAFORM POW 5.0000% 31/01/28 144A 50,000 49,250 0.02
USD 50,000 NABORS INDUS 4.625% 15/09/21 49,625 48,875 0.02
USD 50,000 FERRELLGAS PART 6.75% 15/01/22 50,500 48,125 0.02
UsD 50,000 PARKER DRILLING 7.5% 01/08/20 45,750 46,875 0.02
UsD 50,000 CHS COMMUNITY 8% 15/11/19 45,375 46,688 0.02
uUsD 44,000 MICRON TECHNO 5.5% 01/02/25 44,756 46,145 0.02
USD 45,000 RR DONNELLEY 6.5% 15/11/23 45,000 44,269 0.02
USD 50,000 WEATHERFORD INTL 6.8% 15/06/37 40,875 43,500 0.02
USD 60,000 WINDSTREAM CORP 7.50% 01/04/23 46,650 38,100 0.02
USD 32,000 DENBURY RESOU 9.2500% 31/03/22 144A 25,162 32,880 0.01
USD 400,000  APPVION INC 9% 01/06/20 144A 250,200 30,000 0.01
USD 25,000 INTL LEASE FIN CORP 8.625% 15/01/22 25,000 29,724 0.01
UsSD 25,517 DYNEGY INC 8.034% 02/02/24 90,375 26,920 0.01
USD 25,000 NEW AMETHYST CORP 6.25% 01/12/24 14 25,000 26,469 0.01
USD 25,000 XPO LOGISTICS 6.125% 01/09/23  144A 25,227 26,375 0.01
USD 25,000 CALATLANTIC GROUP 5.25% 01/06/26 24,625 26,188 0.01
USD 25,000 NRG ENERGY 6.25% 01/05/24 W1 26,313 26,125 0.01
USD 25,000 NRG ENERGY INC 6.25% 15/07/22 26,094 25,906 0.01
USD 25,000 CRESTWOOD MID PA 5.7500% 01/04/25 25,000 25,813 0.01
USD 25,000 T MOBILE USA 5.125% 15/04/25 25,000 25,813 0.01
USD 25,000  SCIENTIFIC GAME INTL 6.625% 15/5/21 24,781 25,813 0.01
USD 25,000 SPRINGLEAF FIN CORP 5.25% 15/12/19 25,000 25,688 0.01
USD 25,000 OASIS PETROLEUM 6.5% 01/11/21 24,750 25,601 0.01
USD 25,000 SLM CORP 5.5% 15/01/19 MTN 24,719 25,520 0.01
USD 25,000 SUNOCO LP/FIN 5.5000% 15/02/26 144A 25,000 25,500 0.01
USD 25,000 NATIONSTAR MORT 9.625% 01/05/19 25,536 25,438 0.01
usD 25,000 KB HOME 4.75% 15/05/19 25,000 25313 0.01
USD 25,000 WASTE PRO USA 5.5000% 15/02/26 144A 25,000 25,250 0.01
USD 25,000 TARGA RESOURCES 5.125% 1/02/25 25,000 25,250 0.01
uUsD 25,000 WABASH NATION 5.5000% 01/10/25 144A 25,000 25,188 0.01
UsSD 25,000 US AIRWAY 12-2C PTT 5.45% 03/06/18 25,000 25,136 0.01
UsSD 25,000 GENWORTH FINANCIAL 7.7% 15/06/20 24,531 25,094 0.01
uUsDh 25,000 WILLIAM LYON HOM 5.75% 15/04/19 25,000 25,000 0.01
UsSD 25,000 NRG ENERGY IN 5.7500% 15/01/28 144A 25,000 24,984 0.01
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USD 25,000 FLEXI VAN LSG 7.875% 15/08/18 144A 25,438 24,750 0.01
USD 25,000 AMC ENTMNT HOLDI 6.1250% 15/05/27 25,000 24375 0.01
UsD 25,000 BRINK'S CO/TH 4.6250% 15/10/27 144A 25,000 24313 0.01
UsD 25,000 RITE AID CORP 7.7% 15/02/27 27,975 22,156 0.01
USD 25,000 ENDO FIN LLC/FINCO 7.25% 15/01/22 1 24,813 21,750 0.01
UsD 20,000 AES CORP 5.1250% 01/09/27 20,000 21,050 0.01
UsD 75,000 CLAIRE'S ST ESC 8.875% 15/3/19 46,781 17,250 0.01
USD 16,000 RR DONNELLEY 7% 15/02/22 15,240 16,580 0.01
UsD 25,000 SUNGARD AVAIL 8.75% 01/04/22  144A 25,000 15,625 0.01
UsD 12,000 APX GROUP INC 6.375% 01/12/19 12,000 12,179 0.01
USD 10,000 L BRANDS 6.875% 01/11/35 10,175 10,213 0.00
UsD 10,000 CALIFORNIA RES 6% 15/11/24 10,000 7,400 0.00
USD 2,000 BEAZER HOMES USA 7.25% 01/02/23 2,018 2,060 0.00
USD 125,000 TEXAS COMPETIT ESC 11.5% 1/10/20 14 3,993 938 0.00
USD 275,000 RUE21 INC 9% 15/10/21 144A 228,038 688 0.00
UsD 390,000 NEWPAGE CORP 10% 01/05/12 ESCROW 163,549 244 0.00
USD 125,000 CB NORANDA ALUM AC 0.0000% 01/06/19 126,688 16 0.00
UsD 150,000 SEVENTY SEVEN ENER ESC 6.5% 15/7/22 0 0 0.00
UsD 444,000 SANDRIDGE ENERGY ESC 7.5% 15/03/21 6,108 0 0.00
USD 275,000 MIDWAY GAMES CV 9.25% ESC 01/06/21 0 0 0.00
UsD 175,000 AVETA INC ESCROW 1 0.0000% 01/04/19 139,198 0 0.00
UsD 425,000 PEABODY ENERGY ESC 10% 15/3/22 144A 0 0 0.00
USD 190,023 DENVER CORP ESCROW 0.0000% 15/08/18 145,956 0 0.00
UsD 250,000 AVETA INC ESCW 144 0.0000% 01/04/19 202,188 0 0.00
UsD 700,000 MIDWAY GAMES CV 10.75% 01/10/20 DFT 0 0 0.00

158,577,835 161,523,695 70.05

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

505,755 542,379 0.24

JSUk

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

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

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

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

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

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

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

101,832
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Nomura Multi Managers Fund IV — European High Yield Bond
JRT VT e =Dy =R T 7RIV =M A A — LR <R REC/FD

20174E5 H 31 A&
(FHEHAR : 20164E6 H 1 H ~20174E5H31H)

@Y7 7 PO IMIRDIEYTT,

i i3

PR A~ ok B EMER B R

# & HBH W

QI DA A — )V E I3 2 FEBE R REL mARMEDA LT DT A DR EEFEMPED K
RaXLZEEBFRLET,

&GS ERERREM 7 e 22 8N oM B O EMERH A EHEL . BN O
A A= NNEFOEMZITOEBNZHARELET (BETHEMSHITER 55600
NEY),

@I DA A — WV NE S5 2 EBBE R mKIEDA LA LT A DRERLAZFEM PE DL
RaXoZLEBRLET,

@ EMSHEN BN DA A — A FEHOEMZATORIREBHSEOBREL, FEIRE
B 2 AL E ) DEFEM PEORL Y LR EREL F7,

@F |G B ALORE DIz T, ERIRHRE N 7 e 272820 A O E PR
ZHEAL BIND A A=V NEFHRDOE RIS NTEN TWD LT L 7oE I 2t 2 3 EL £
T OEETOEMALIERI DG ERHVET),

T | @B A TIRE LI RIS A R O 7 o R RIR O YR R ORI A 2 7 =

22—, MBI U CTK Bl G N 2 41258 H 3245 FER PE OR 43 FE SR 28 51 05l e 38 B )
SAED A EHEEATVET,

@FCOMNMEREEFEIC OV T, JFAIEL TBofA« RUNLU L F eI —aE T o e HL vy — Ao f—
RV AR AUR ATy A (TR —2) OB EE 3% X — AR T A~ %
1THZ R FEARELUET, FDOAMEBEFEIZOWTIL, BRIEL TABRA~ DTV ERE A,

@& A, TNBENAZEICL->TUL, ERROIIEHARTERWIGENRHVET,

% = i

VA= Ry O NN SRV NOAESS

B N g

AT By b m A MEA S A

R E % Gt R AT
B RITRA

JITG RSV TR T NG ) ERm—

S PERIRE RIS FS T AT ATREZREL T F AR O R S E2D LITHER L TRV ET,
SR CODMAEEOTIMIS L UREESE L, /L7 vV F v =V — R T 7RIV =B A - A — VR R R OGERE G ED D P HFR LT

HLOTT,

MBI G AR 2T, K E 19404 B G BARTIEHLIH52065% (4) TH2 5 ([ W ALT 4 - L — L NIZHESE RESTNDOZAEE FITZARE DI ICEIKE

AR HAMEA L7 DISZ U7 ARER A NISRL RERETRD DAV TS U 4 1 EEHE 5 36 L O OO B/l 2 2 AT SED RO TOET,

B E @R 241X Arthur F. Bell, Jr. & Associates, L.L.C. ([ 77— —-~ULtt ) &, LU RF A I{EMmLELZ, 7—3 — ULtk Cohen &
Company ([—~ 41 ) EGPFLIZTZD | 3= ~UAEN S T 7V ROMNI LI RBEA L CTREFLE T,
BEFENRBT AL A EIMNLOFE “F DA FIC > TREOFIEITRD LT 25 A 2 bRE, 23—~ RO N U7 RELA &L CORINLIT D
W, Fo, WA E O — AR AR e R E I T ER A, )
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M R R AR
20174E5 H 31 H Bi/E 201745 A 31 BIZHE T 955 HAIRH)
GERRIT 2 — T (EARIT 2 —Zor)

B (&

B A RE 2R R AT 57,496,746 EZF R 3,455,354

(IR 73 - 55,710,053 —17) P AEA 502

Bl FE A 6,519,250

HME 2R e LA AR D AN 22 4% 12,727 INgE A FE 3,455,856

ESEn 954,124

BREEATE 64,982,847 =
5 P A 399,282
R BT M 66,059

Al frAE e 20,086

SRATIE L& 3,884,144 A R R 8,761

SRS E RN 2,540 s [T i 4,902

Ta—H—~DFKFE: 267,755 ST FEE 18,189

RELEH 125,178 R 13,222

HKELFE 23 TS 2,232
SR A 13,209

AfAE 4,279,640 LA 1 18,300
Me#e 111

A PERR AR 60,703,207 EBHAF 564,353
fEE Sy 2,891,503

AR — 14720

MRINAEVEEERE  RATHE RS I PERR AR BB A FES 7 AR DI 1,666,407

SMEE 5 J O E AR e L KR DI A 298,190

FCZZA(I) 10,883 12,385 134,789,157

FDZZ (1) 13,110 564,336 7,398,673,039 WA B R 2 1,964,597
5 A A R ATATG P 4 oD (82,446)
S E 2R S0 I U S AR DR 45 0O HE IR 13,654
ARG 22 4R (68,792)
T FH O Rl L D FE DS IAE 4,787,308
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W AR R E FATE A AEF L O B
2017455 A 31 HIZHE T 9 A5HI R 201745 A 31 BISHE T 955 HAIRH)
GERRIT 2 — T CREZE)
B e AR 72,592,455 FC/F2A
(RS ENS 2,891,503 HE S AS AR 14,985
MM S H R A 1,964,597
YR A (68,792) FATZ AR AL 1,486
B R A AL (4,086)
T O FAT LD PE O SRR 4,787,308
HIRFEAT AR RERHL 12,385
ZARRESRDFAT T4 577,583
ZASEA O E R4 (13,928,783) FDZF A
(13,351,200) e Z A8 AEAREL 690,817
AT~ DI FL A (3,325,356) FATZAS AL AR 4,287
B R AR A (130,768)
I PERRAE 60,703,207 IR IAT IS A RS HL 564,336
A
20174E5 4 31 A BUE
REZ)
2017 2016 2015

HIR MG R —) 60,703,207 72,592,455 84,352,965

FCZZA(H)
AL PERAR 134,789,157 156,105,443 156,968,361
HIR L0 Y70 i P A4 10,883 10,417 10,867
FDZZ ()
AL PERRAE 7,398,673,039  8,818,656,889 11,286,726,913
HIR L0 Y70 4 P (A 13,110 12,766 14,802
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HHEE EE R A
201745 H 31 B BI{E
(EHEIF=2 — )
By FE I fliks " EiAIAEA A Al 448 FAALEE (%)
F—Rr3U7
EEEFE
EUR 204,000  ORIGIN ENERGY LTD FRN 16/09/74 205,750 208,752 0.35
EUR 100,000  ORIGIN ENER FIN FRN 16/06/71 EMTN 105,413 106,125 0.17
311,163 314,877 0.52
Gt A —ANIT 311,163 314,877 0.52
F—Z)T7
TEHBEEEHE
EUR 100,000  BAWAG P.S.K. 8.125% 30/10/23 EMTN 120,000 133,039 0.22
120,000 133,039 0.22
GatiA—ANT 120,000 133,039 0.22
~NF—
EEEFE
EUR 190,000  KBC GROEP FRN 29/03/49 190,000 195,947 0.32
190,000 195,947 0.32
Bt — 190,000 195,947 0.32
hr4
EiE i E(EE £ FE)
EUR 515,000 COTT FINANCE 5.5% 01/07/24 REGS 526,156 562,637 0.93
EUR 400,000  VRX ESCROW 4.5% 15/05/23 REGS 341,819 309,500 0.51
EUR 200,000  BOMBARDIER INC 6.125% 15/05/21 REGS 195,250 216,250 0.36
UsD 50,000  VALEANT PHARMA 7% 15/03/24 144A 47,656 47,385 0.08
usDh 35,000  VALEANT PHARMA 6.5% 15/03/22 144A 33,374 32,935 0.05
1,144,255 1,168,707 1.93
Gt s 1,144,255 1,168,707 1.93
TARVEE
EiE i EEE £ FE
EUR 185,000  VIRIDIAN GP 7.5% 01/03/20 REGS 185,000 194,167 0.32
EUR 150,000  UPCB FINANCE IV 4% 15/01/27 REGS 149,447 157,320 0.26
334,447 351,487 0.58
Gt oA~ 334,447 351,487 0.58
FoR—Y
TEHBEEENE
EUR 150,000  NORICAN GROUP APS 4.5% 15/05/23 150,000 153,093 0.25
150,000 153,093 0.25
Gt T~ —2 150,000 153,093 0.25
ITIUR
EEEFE
EUR 350,000  GROUPE BPCE FRN 29/10/49 EMTN 381,500 358,095 0.60
EUR 200,000  CASINO GUICHARD FRN 31/01/49 EMTN 187,600 202,492 0.33
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EUR 100,000  SOLVAY FINANCE FRN 29/06/49 100,000 115,500 0.19
EUR 100,000  SOLVAY FINANCE FRN 29/06/49 100,000 110,756 0.18
EUR 100,000  CREDIT AGRICOLE FRN 23/12/49 100,000 109,064 0.18
EUR 100,000  BURGER KING FRANCE FRN 01/5/23 REGS 99,500 103,340 0.17
EUR 100,000  HOMEVI FRN 15/11/21 REGS 100,000 100,999 0.17
EUR 50,000 GROUPAMA SA FRN 27/10/39 56,750 57,250 0.09
1,125,350 1,157,496 1.91
RATYITTIT/E AR
EUR 200,000  CASINO GUICHARD 2.798% 5/08/26 EMTN 207,125 212,893 0.35
207,125 212,893 0.35
TEHBEEEHNE
EUR 350,000 LA FINAC ATALIAN 4% 15/05/24 REGS 350,000 363,125 0.60
EUR 325,000  HORIZON HDG I 7.25% 01/08/23 REGS 346,531 350,870 0.58
EUR 300,000  SFR GROUP SA 5.625% 15/05/24 REGS 304,650 326,511 0.54
EUR 300,000  AREVA 4.875% 23/09/24 EMTN 266,925 322,770 0.53
EUR 300,000  HOMEVI 6.875% 15/08/21 REGS 312,406 315,192 0.52
EUR 225,000  WES GLOBAL HDGS 9.5% 15/07/22 REGS 216,014 246,763 0.41
EUR 225,000  REXEL SA 3.5% 15/06/23 225,000 237,094 0.39
EUR 215,000  PAPREC HOLDING 5.25% 01/04/22 REGS 220,175 227,427 0.37
EUR 165,000 CROWN EURO HDGS 2.625% 30/09/24 REG 165,000 167,455 0.28
EUR 145,000  VERALLIA PACK 5.125% 01/08/22 REG 145,000 154,413 0.25
EUR 150,000  SPCM SA 2.875% 15/06/23 REGS 154,688 153,935 0.25
EUR 125,000  FAURECIA 3.625% 15/06/23 129,236 132,348 0.22
EUR 100,000  GROUPAMA SA 6% 23/01/27 227,000 117,756 0.19
EUR 100,000  WFS GLOBAL HDGS 12.5% 30/12/22 REGS 103,375 111,015 0.18
EUR 100,000  LOXAM SAS 6% 15/04/25 REGS 100,000 108,000 0.18
EUR 100,000  LOXAM SAS 4.25% 15/04/24 REGS 100,000 106,875 0.18
EUR 100,000  BURGER KING FRANCE 6% 01/05/24 REGS 100,000 106,000 0.17
EUR 100,000  LOXAM SAS 3.5% 15/04/22 REGS 100,000 105,050 0.17
EUR 100,000  SPIE SA 3.125% 22/03/24 100,000 104,125 0.17
EUR 100,000  AREVA SA 3.5% 22/03/21 EMTN 102,300 102,887 0.17
EUR 100,000  NEWCO SAB MIDCO 5.375% 15/4/25 REGS 100,000 102,775 0.17
3,868,300 3,962,386 6.52
Bt 7T 5,200,775 5,332,775 8.78
KA
EENEFIE
EUR 400,000  HT1 FUNDING/COMMERZBK FRN 29/07/49 408,625 378,688 0.63
GBP 100,000  RWE AG FRN 29/03/49 120,184 122,289 0.20
EUR 91,000 LANXESS AG FRN 06/12/76 90,585 98,667 0.16
EUR 40,000 RWE AG FRN 21/04/75 35,129 39,258 0.06
654,523 638,902 1.05
Z D fESH
EUR 677,000  SAFARI HDG VERWAL 8.25% 15/02/21 RE 468,603 464,955 0.76
EUR 502,000  UNITYMEDIA HES 5.625% 15/04/23 RegS 435,718 427,254 0.70
EUR 213,000  UNITYMEDIA HESS 5.125% 21/1/23 REGS 184,830 181,157 0.30
EUR 118,000  UNITYMEDIA HESSEN 5.75% 15/01/23 RE 99,197 101,076 0.17
1,188,348 1,174,442 1.93
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i AL fl #atfi4h IR A i Rl A5 FALER(%)

RA A2 AL FPIE

EUR 380,000  IHO VERWALTUNG PIK 3.25% 15/9/23 RE 379,375 399,095 0.65
EUR 175,000  IHO VERWALTUNG PIK 3.75% 15/9/26 RE 175,000 186,102 0.31
554,375 585,197 0.96
TEHBEEEHNE
EUR 400,000  WEPA HYGIENEPDKT 3.75% 15/5/24 REGS 410,750 418,964 0.70
EUR 350,000  UNITYMEDIA HESSEN 4.625% 15/2/26 RE 350,000 380,625 0.63
EUR 250,000  PROGROUP AG 5.125% 01/05/22 REGS 256,897 264,825 0.44
EUR 200,000  HP PELZER HLDG 4.125% 01/04/24 REGS 200,000 208,200 0.34
UsD 200,000  UNITYMEDIA KABEL 5% 15/01/25 144A 170,907 185,293 0.31
EUR 145,000  UNITYMEDIA HESSEN 3.5% 15/1/27 REGS 145,000 150,438 0.25
EUR 100,000  COMMERZBANK AG 7.75% 16/03/21 EMTN 102,291 123,297 0.20
EUR 115,000  UNITYMEDIA KABEL 3.75% 15/1/27 REGS 105,369 118,076 0.19
EUR 110,000  THYSSENKRUPP 2.75% 08/03/21 EMTN 109,368 115,885 0.19
EUR 100,000  UNITYMEDIA HESSEN 6.25% 15/01/29 RE 114,750 114,750 0.19
1,965,332 2,080,353 3.44
ARty 4,362,578 4,478,894 7.38
FAILSUK
EEEFE
EUR 200,000  ALLIED IRISH BK FRN 29/12/49 EMTN 210,500 215,750 0.36
210,500 215,750 0.36
ZTOihES
EUR 180,000  ARDAGH PKG FIN 4.25% 15/01/22 REGS 63,116 64,616 0.11
63,116 64,616 0.11
EiE s EEE £
EUR 300,000  ARDAGH PKG FIN 2.75% 15/03/24 REGS 300,000 305,249 0.50
EUR 230,000  ARDAGH PKG FIN 6.75% 15/05/24 REGS 231,990 256,163 0.42
GBP 100,000  VIRGIN MEDIA REC 5.5% 15/09/24 REGS 115,954 121,171 0.20
EUR 100,000  EIRCOM FINANCE 4.5% 31/05/22 REGS 100,000 105,115 0.17
EUR 100,000  SMURFIT KAPPA 2.375% 01/02/24 REGS 100,000 103,093 0.17
847,944 890,791 1.46
Gt TANTUR 1,121,560 1,171,157 1.93
12)F
EEEFE
EUR 700,000  INTESA SANPAOLO SPA FRN 29/06/49 573,515 746,235 1.23
EUR 600,000  INTESA SANPAOLO FRN 29/10/49 PERP 448,500 681,000 1.12
GBP 240,000  ENEL SPA FRN 15/09/76 303,859 305,411 0.50
EUR 156,000  ENEL SPA FRN 15/01/75 163,605 168,878 0.28
1,489,479 1,901,524 3.13
TEHBEEEHNE
EUR 550,000  UNICREDIT SPA 6.95% 31/10/22 REGS 624,822 661,639 1.09
EUR 390,000  TELECOM ITALIA 4.5 25/01/21 EMTN 391,675 446,406 0.74
EUR 200,000  TELECOM ITALIA SPA 3.625% 25/5/26 E 200,000 218,874 0.36
EUR 150,000  TELECOM ITALIA SPA 5.25% 10/02/22 163,725 179,394 0.30
EUR 150,000  SCHUMANN SPA 7% 31/07/23 REGS 156,662 152,175 0.25
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EUR 100,000  LKQ ITALIA BONDCO 3.875% 01/04/24 R 100,000 107,750 0.18
EUR 100,000  TELECOM ITALIA SPA 3% 30/09/25 EMTN 99,806 105,279 0.17
EUR 400,000  WASTE ITALIA 10.5% 15/11/19 REGS 346,351 32,000 0.05
2,083,041 1,903,517 3.14
Gt axUT 3,572,520 3,805,041 6.27
=FN
TEHBEEEHE
EUR 404,000  SOFTBANK GP CORP 4.75% 30/07/25 427,422 458,694 0.76
EUR 200,000  SOFTBANK GP CORP 4% 30/07/22 204,500 220,500 0.36
631,922 679,194 1.12
At HA 631,922 679,194 1.12
Tr—T—
EEEFIE
GBP 495,000  HBOS CAPITAL FD FRN 29/11/49 457,675 601,361 0.99
457,675 601,361 0.99
ZDiufESH
GBP 120,000  TVL FINANCE PLC 8.5% 15/05/23 REGS 138,894 136,381 0.22
138,894 136,381 0.22

RA A2 ALV RPIK)E

EUR 400,000  MERCURY BONDCO PIK 9% 30/05/21 REGS 406,875 420,800 0.69
EUR 120,000  MERCURY BOND PIK 7.125% 30/5/21 REG 120,000 125,100 0.21
526,875 545,900 0.90
TEHBEEEEME
GBP 115,000  CPUK FIN LTD 7% 28/08/20 REGS 163,685 137,663 0.23
163,685 137,663 0.23
Gt vry—y— 1,287,129 1,421,305 2.34
oI NG
EEEFE
EUR 200,000  GRAND CITY PROP FRN 29/12/49 191,750 206,250 0.34
191,750 206,250 0.34

RA A2 DAV RPIKE

EUR 275,000  ARD FIN SA PIK 6.625% 15/09/23 WI 275,000 292,600 0.49
EUR 275,000  PLAY TOPCO PIK 5.375% 15/09/22 REGS 275,250 285,299 0.47
EUR 200,000  HORIZON PAR PIK 8.25% 15/02/22 REGS 203,000 214,500 0.35
EUR 109,126 BILBAO LX PIK 11.25% 01/12/18 REGS 102,125 111,854 0.18

855,375 904,253 1.49

TEEEEEFE

EUR 652,000  FINMECCANICA FIN 4.5% 19/01/21 EMT 721,433 735,363 1.22
EUR 600,000  WIND ACQ FIN 4% 15/07/20 REGS 606,044 608,489 1.01
EUR 570,000  HANESBRANDS FIN LUX 3.5% 15/6/24 RE 571,000 593,530 0.98
EUR 550,000  ALTICE FINANCING 5.25% 15/02/23 REG 579,225 586,894 0.97
EUR 387,000  TELECOM ITALIA FIN 7.75% 24/1/33 EM 514,293 525,972 0.87
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B T FIAILES AR R FLA (%)
EUR 427,000  WIND ACQ FIN 7% 23/04/21 REGS 434,382 445,506 0.73
EUR 370,000  ALTICE SA 7.25% 15/05/22 REGS 374,250 392,633 0.65
UsD 384,000 GAZ PROM 6.51% 07/03/22 REGS 346,127 383,597 0.63
EUR 350,000  MATTERHORN TEL 3.875% 01/05/22 REGS 352,700 360,938 0.59
EUR 300,000 CONTOURGLOBAL 5.125% 15/06/21 REGS 307,442 316,785 0.52
EUR 287,000  FIAT FINANCE 4.75% 15/07/22 GMTN 307,580 315,490 0.52
EUR 275,000  CIRSA FUNDING LUX 5.875% 15/5/23 RE 274,463 291,225 0.48
GBP 230,000  CABOT FINANCIAL 6.5% 01/04/21 REGS 271,561 272,793 0.45
EUR 250,000  ARAMARK INT FIN 3.125% 01/04/25 REG 250,000 261,595 0.43
EUR 250,000  MONITCHEM HLDCO 6.875% 15/6/22 REGS 240,875 245,120 0.40
GBP 201,000  GAZPROM/GAZ CAPITAL 4.25% 06/04/24 230,689 239,387 0.39
EUR 210,000  GAZPROM OAO 3.389% 20/3/20 EMTN 202,673 221,634 0.37
EUR 200,000  EDREAMS ODIGEO 8.5% 01/08/21 REGS 204,348 218,956 0.36
EUR 200,000  GARFUNKELUX HOLDCO 7.5% 1/8/22 REGS 204,000 214,136 0.35
EUR 175,000  FIAT FIN&TRADE 6.75% 14/10/19 GMTN 184,555 196,534 0.32
EUR 175,000  ARCELORMITTAL 3.125% 14/01/22 EMTN 164,500 186,508 0.31
GBP 150,000  AMIGO LUXEMBOURG 7.625% 15/01/24 RE 171,895 181,066 0.30
EUR 156,000  ALTICE SA 6.25% 15/02/25 REGS 156,000 171,988 0.28
EUR 149,000  MATTHORN TEL 4.875% 01/05/23 REGS 149,000 151,987 0.25
EUR 140,000  DUFRY FINANCE 4.5% 01/08/23 REGS 142,059 149,695 0.25
EUR 110,000  CODERE FIN 2 LUX 6.75% 1/11/21 REGs 110,000 114,154 0.19
EUR 100,000  LECTA SA 6.5% 01/08/23 REGs 100,000 109,250 0.18
EUR 100,000  JH HOLDING FIN 8.25% 01/12/22 REGS 100,000 109,000 0.18
EUR 100,000  SWISSPORT INVEST 6.75% 15/12/21 REG 100,000 108,784 0.18
EUR 100,000  CRYSTAL ALMOND SARL 10% 01/11/21 RE 98,000 108,505 0.18
EUR 100,000  INTRALOT CAP LUX 6.75% 15/09/21 REG 100,000 105,965 0.17
8,569,094 8,923,479 14.71
aitvrwr TN 9,616,219 10,033,982 16.54
A¥Sa
EiE i EEE £ FE
EUR 100,000  CEMEX SAB DE CV 4.375% 5/03/23 REGS 104,375 105,696 0.17
104,375 105,696 0.17
Gt AXTa 104,375 105,696 0.17
A4
EHEFME
EUR 350,000  GENERALI FINANCE 4.596% 30/11/49 EM 376,776 354,207 0.59
EUR 300,000  TELEFONICA EUROPE FRN 29/12/49 304,550 316,887 0.52
EUR 300,000 TELEFONICA EUROPE BV FRN 29/12/49 300,000 309,600 0.51
GBP 200,000  TELEFONICA EUROPE FRN 29/09/49 238,434 252,556 0.42
EUR 186,000  SNS BANK NV FRN 05/11/25 EMTN 184,705 201,088 0.33
GBP 112,000  KONINKLIJKE KPN FRN 14/03/73 133,703 142,395 0.23
EUR 121,000  TENNET HOLDING FRN 31/12/49 120,967 122,157 0.20
1,659,135 1,698,890 2.80
ZOhES
EUR 77,000  BOATS INVEST 11% PIK 31/03/17 EMTN 93,197 48,578 0.08
93,197 48,578 0.08
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TEHBEEEHNE
GBP 273,000  PETROBRAS INTL 6.25% 14/12/26 ENT 315,703 321,439 0.52
EUR 300,000 UPC HOLDONG BV 6.375% 15/09/22 REGS 322,874 314,549 0.52
EUR 233,000  LGE HOLDCO VI 7.125% 15/05/24 REGS 258,585 264,457 0.44
EUR 250,000  PETROBRAS GBL FIN 3.75% 14/01/21 237,063 259,384 0.43
EUR 225,000  CONSTELLIUM NV 7% 15/01/23 REGS 203,738 237,407 0.39
EUR 225,000  PETROBRAS GBL FIN 4.25% 02/10/23 165,938 233,100 0.38
EUR 176,000  UNITED GP BV 7.875% 15/11/20 REGS 186,840 183,325 0.30
EUR 140,000  ZIGGO BOND FIN 4.625% 15/01/25 REGS 140,000 149,100 0.25
CHF 150,000  UPC HOLDING BV 6.75% 15/03/23 REGS 122,628 148,207 0.24
EUR 118,000  UPC HOLDING BV 6.75% 15/03/23 REGS 128,620 127,379 0.21
GBP 113,000  PETROBRAS GBL FIN 6.625% 16/01/34 133,147 126,869 0.21
GBP 100,000  PETROBRAS INTL FIN 5.37% 01/10/29 110,567 108,073 0.18
EUR 100,000  DIGI COMM NV 5% 15/10/23 REGS 100,000 105,590 0.17
EUR 100,000 Ol EUROPEAN GRP 3.125% 15/11/24 REG 100,000 102,250 0.17
EUR 100,000  HEMA BONDCO 6.25% 15/06/19 REGS 93,750 101,375 0.17
2,619,453 2,782,504 4.58
GatiATLs 4,371,785 4,529,972 7.46
JILHT—
TEHBEEEHE
EUR 175,000  LOCK AS 7% 15/08/21 REGS 178,369 183,635 0.30
EUR 100,000  NASSA TOPCO AS 2.875% 06/04/24 REgS 99,648 103,025 0.17
278,017 286,660 0.47
Gt /vy — 278,017 286,660 0.47
RILEAHIL
EEEFE
EUR 100,000  ENERGIAS PORTUGAL FRN 16/09/75 104,875 108,250 0.18
104,875 108,250 0.18
EiE i EEE £ R
EUR 200,000  BANCO ESPIRITO 2.625% 08/05/17 193,500 56,000 0.09
EUR 200,000  BANCO ESPIRITO 4% 21/01/19 EMTN 202,125 56,000 0.09
395,625 112,000 0.18
Gats AArgv 500,500 220,250 0.36
av7y
TEHBEEENE
EUR 400,000  GAZPROM OAO 3.6% 26/02/21 EMTN 379,687 427,400 0.70
379,687 427,400 0.70
Aty T 379,687 427,400 0.70
ARAY
EHEFME
EUR 400,000  BANKIA SA FRN 15/03/27 403,054 410,634 0.68
EUR 400,000  BANCO BILBAO VIZCAYA FRN 29/12/49 397,600 409,496 0.67
800,654 820,130 1.35
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TEHBEEEHNE
EUR 500,000  NH HOTEL GROUP SA 3.75% 1/10/23 REG 511,156 525,695 0.86
EUR 400,000  GRIFOLS SA 3.2% 01/05/25 REGS 398,596 404,492 0.67
909,752 930,187 1.53
Bt AR 1,710,406 1,750,317 2.88
RAYT—TY
EEEFME
EUR 100,000  VOLVO TREASURY AB FRN 10/06/75 99,781 106,254 0.18
99,781 106,254 0.18
EiE s EEE SR
EUR 475,000  UNILABS SUB 5.75% 15/05/25 REGS 474,475 482,279 0.79
EUR 275,000  PERSTORP HDG AB 7.625% 30/06/21 REG 272,422 297,631 0.49
746,897 779,910 1.28
Gt AV z—F 846,678 886,164 1.46
AR
EEEFE
EUR 450,000  UBS AG FRN 12/02/26 470,625 498,650 0.81
EUR 374,000  CREDIT SUISSE FRN 18/09/25 407,206 423,787 0.70
EUR 217,000  UBS GROUP AG FRN 29/12/49 222,154 240,848 0.40
1,099,985 1,163,285 1.91
EiE i EEE £ R
EUR 200,000  ONEX WIZARD AC 11 7.75% 15/2/23 REG 206,600 215,194 0.36
usDh 200,000  UBS AG 5.125% 15/05/24 143,593 189,067 0.31
350,193 404,261 0.67
Bt AL 1,450,178 1,567,546 2.58
AFYR
EEEFE
EUR 600,000  RBS FRN 30/09/49 518,812 570,371 0.95
GBP 377,000 BARCLAYS BANK FRN 29/11/49 RCI 536,797 527,793 0.87
EUR 250,000  BARCLAYS BK PLC FRN 15/12/49 270,000 279,363 0.46
EUR 250,000  SYNLAB BONDCO FRN 01/07/22 REGs 250,563 254,376 0.42
UsD 230,000 ROYAL BK SCOTLAND FRN 29/12/49 206,260 225,497 0.37
GBP 100,000  LLOYDS BANK FRN 29/01/49 EMTn 156,844 213,481 0.35
EUR 150,000  RBS FRN 25/03/24 EMTN 144,566 154,768 0.25
GBP 100,000  DRAX FINCO PLC FRN 01/05/22 REGS 119,408 116,103 0.19
GBP 100,000  PREMIER FOODS FIN FRN 15/07/22 REGS 116,297 115,566 0.19
2,319,547 2,457,318 4.05
ZDithES
GBP 525,000  TESCO PROP FIN 5.744% 13/04/40 700,606 648,431 1.07
GBP 85,000 TESCO PROP FIN 7.6227% 13/07/39 125,124 114,158 0.19
825,730 762,589 1.26
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i AL fl #atfi4h IR A i Rl A5 FALER(%)

RA A2 AL FPIE

GBP 200,068  ANNINGTON FIN PIK 13% 15/01/23 REGS 228,088 265,796 0.44
USD 267,280  ENQUEST PLC PIK 7% 15/04/22 EMTN 189,581 197,144 0.32

417,669 462,940 0.76

RFVITVT /AR

GBP 225,000  VIRGIN MEDIA 6% 15/01/25 REGS 305,252 300,667 0.50
GBP 150,000  CO-OPERATIVE GP STUP 5.625% 8/07/20 207,287 195,861 0.32

512,539 496,528 0.82

TEEEE SR

EUR 470,000  THOMAS COOK GP 6.25% 15/06/22 REGS 469,999 511,431 0.83
GBP 385,000 TESCO PLC 6.125% 24/02/22 EMTN 545,428 509,746 0.84
EUR 325,000  TA MANUFACTURING 3.625% 15/4/23 REG 313,400 337,730 0.56
GBP 275,000 NEMEAN BONDCO 7.375% 01/02/24 REGS 313,147 320,480 0.53
GBP 250,000  MARLIN IMDT HDGS 10.5% 01/08/20 Reg 357,617 305,679 0.50
usb 300,000 ROYAL BK SCOTLAND 5.125% 28/05/24 280,764 281,427 0.46
EUR 263,000  VIRGIN MEDIA FIN 4.5% 15/01/25 REGs 269,300 279,793 0.46
GBP 220,000  VIRGIN MEDIA SEC 4.875% 15/1/27 REG 308,758 262,041 0.43
GBP 200,000  KEYSTONE FINANCING 9.5% 15/10/19 RE 244,765 240,738 0.40
GBP 200,000  MOY PARK BONDCO 6.25% 29/05/21 REGS 247,209 236,444 0.39
GBP 200,000  DRAX FINCO PLC 4.25% 01/05/22 REGS 238,817 234,245 0.39
GBP 200,000 LADBROKES GROUP 5.125% 08/09/23 232,118 229,629 0.38
usb 225,000  CREDIT SUISSE GP 6.5% 08/08/23 REGS 172,614 226,028 0.37
EUR 200,000  ANGLO AMERICAN 3.5% 28/03/22 EMTN 154,482 217,650 0.36
GBP 200,000  MATALAN FIN 6.875% 01/06/19 REGS 195,837 208,098 0.34
EUR 195,000  MERLIN ENTERT 2.75% 15/03/22 REGS 195,000 204,705 0.34
EUR 200,000  NOMAD FOODS BDCO 3.25% 15/05/24 REG 200,000 204,400 0.34
EUR 200,000  ANGLO AMERICAN CAP 1.5% 01/04/20 EM 168,750 203,400 0.34
EUR 190,000  INEOS FIN 4% 01/05/23 REGS 190,000 197,389 0.33
GBP 120,000  FIRST HYDRO FIN 9% 31/07/21 BR 174,688 178,143 0.29
GBP 146,000  JAGUAR LAND ROV 3.875% 01/3/23 REGS 188,212 176,027 0.29
GBP 125,000  VIRGIN MEDIA SEC 5.125% 15/1/25 REG 160,175 152,358 0.25
GBP 125,000  IRON MOUNTAIN 6.125% 15/09/22 REGS 152,705 151,392 0.25
GBP 137,000  CO-OPERATIVE BK 5.125% 20/09/17 EMT 159,923 137,099 0.23
GBP 125,000  IDH FINANCE PLC 6.25% 15/08/22 REGS 149,857 136,718 0.23
GBP 100,000  GARFUNKELUX HOLDCO 8.5% 01/11/22 RE 134,206 123,713 0.20
GBP 100,000  EI GROUP PLC 6.375% 15/02/22 111,166 123,439 0.20
GBP 100,000  WILLIAM HILL 4.875% 07/09/23 124,323 120,278 0.20
GBP 100,000  COGNITA FIN PLC 7.75% 15/08/21 REGS 142,630 119,980 0.20
GBP 100,000  ARROW GLOBAL FIN 5.125% 15/09/24 RE 117,901 119,396 0.20
GBP 100,000  VOYAGE CARE BDCO 5.875% 01/05/23 RE 119,408 119,383 0.20
EUR 111,000  ANGLO AMERICAN 2.875% 20/11/20 EMTN 86,580 117,782 0.19
EUR 133,000  INTL PERSONAL FIN 5.75% 07/04/21 EM 133,000 117,040 0.19
GBP 100,000  BOPARAN FIANCE 5.5% 15/07/21 REGS 114,998 115,827 0.19
GBP 100,000  MOTO FINANCE 4.5% 01/10/22 REGS 114,558 115,788 0.19
EUR 100,000  INTL GAME 4.75% 15/02/23 REGS 100,000 109,508 0.18
EUR 100,000  ANGLO AMERICAN 2.5% 29/04/21 EMTN 95,875 104,750 0.17
EUR 100,000  OTE PLC 3.5% 09/07/20 GMTN 99,284 102,500 0.17
EUR 100,000  JAGUAR LAND ROVER 2.2% 15/01/24 REG 100,000 101,170 0.17
EUR 100,000  ALGECO SCOTSMAN GL 9% 15/10/18 REGS 97,625 92,960 0.15
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GBP 100,000  MATALAN FIN 8.875% 01/06/20 REGS 87,452 88,130 0.15
7,862,571 7,934,434 13.08
At AXVR 11,938,056 12,113,809 19.97
TA)h
EEEFME
EUR 300,000  DEUTSCHE POSTBANK FRN 17/06/49 298,380 301,776 0.49
EUR 125,000  FEDERAL MOGUL FRN 15/04/24 REGs 125,000 125,613 0.21
423,380 427,389 0.70
RAFYT 7T/ B AR
usDb 68,559  DFC FINANCE PIK 12% 16/06/20 144A 47,595 40,455 0.07
47,595 40,455 0.07
EiE i EEE £ FE
EUR 415,000  BALL CORP 4.375% 15/12/23 447,156 467,393 0.77
EUR 405,000  QUINTILES IMS 3.25% 15/03/25 REGS 405,125 416,193 0.69
EUR 400,000  SILGAN HOLDINGS 3.25% 15/03/25 REGS 399,875 409,428 0.67
EUR 300,000  HUNTSMAN INTL 5.125% 15/04/21 309,750 341,079 0.56
EUR 300,000  WMG ACQUISITION 4.125% 01/11/24 REG 317,250 318,510 0.52
EUR 300,000  AXALTA COATING S 3.75% 15/1/25 REGS 300,000 316,362 0.52
EUR 300,000  SPECTRUM BRANDS INC 4% 01/10/26 REG 300,000 315,702 0.52
EUR 300,000  INFOR US INC 5.75% 15/05/22 WI 295,500 311,880 0.51
EUR 300,000  MPT OPER PARTNERSP 3.325% 24/03/25 300,280 308,490 0.51
EUR 300,000  IRON MOUNTAIN INC 3% 15/01/25 REGS 300,000 305,100 0.50
EUR 250,000  ALLIANCE DATA SYST 4.5% 15/03/22 RE 250,000 261,913 0.43
EUR 235,000  CATALENT PHARMA 4.75% 15/12/24 REGS 235,000 252,038 0.42
UsD 231,000  NEPTUNE FINCO 10.875% 15/10/25 144A 229,244 250,930 0.41
GBP 175,000  AMC ENTERTAINMT 6.375% 15/11/24 REG 211,169 215,637 0.36
EUR 175,000  KLOECKNER PENTA 7.125% 1/11/20 REGS 184,844 181,081 0.30
EUR 172,000  IMS HEALTH INC 3.5% 15/10/24 REGS 172,085 179,955 0.30
EUR 150,000  CHEMOURS CO 6.125% 15/5/23 130,215 162,000 0.27
CHF 150,000  NORD ANGLIA EDUC 5.75% 15/07/22 REG 143,373 147,860 0.24
EUR 120,000  SEALED AIR CORP 4.5% 15/09/23 REGS 120,000 134,976 0.22
EUR 125,000  PSPC ESCROW CORP 6% 01/02/23 REGS 108,077 131,250 0.22
EUR 120,000  NETFLIX INC 3.625% 15/05/27 REGS 120,000 123,150 0.20
EUR 100,000  CEMEX FINANCE 4.625% 15/06/24 REGS 104,750 107,456 0.18
EUR 100,000  AXALTA COATING S 4.25% 15/8/24 REGS 100,000 107,179 0.18
EUR 100,000  COLFAX CORP 3.25% 15/05/25 REGS 100,000 103,175 0.17
UsD 35,000  EQUINIX INC 5.375% 15/05/27 33,135 32,853 0.05
5,616,828 5,901,590 9.72
ARt T AU 6,087,803 6,369,434 10.49
HABESS 55,710,053 57,496,746 94.72

CRAR S 2T & THT,
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M EREICET AR
201745 A 31 H HiE

20174E5 31 BHUE, 7 7> FIZLL T ORI FIME 2 B L2 A LT SME 2 BB L ANIFCO T AD~y Y AHIT

M-,

i A\ i £ R A\ 48 JEAIE FEHIGHA i A REHFRE(=—1)
EUR 186,043 GBP 158,820  20174E6 7221 4,241
JPY 580,046 EUR 4,640 2017426 H22H 32
GBP 2 EUR 2 20174E622H 0
GBP 284 EUR 331 20174E6H22H (6)
GBP 325 EUR 379 20174E6 H22H )
JpY 132,524,614 EUR 1,059,146 20174E6122H 8,508
EUR 748 GBP 649  20174F6 221 6
EUR 17 JPY 2,251 201746 4 22H 0
EUR 2,056 JpY 258,039 2017426 H22H (22)
EUR 2,350 JpY 294,863 2017426 H22H (25)

12,727
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F1228~5127H8 (20175128 8 H~2018% 6 A 7 H)
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& 5 ¥ [ | 200710811 B, |EIRE LET.
BNIX—SUTBEIT—TJ7 R (AR IRF—TJ7 VR EVVET, ) SHRIHE~OREZRLT. T & LTHEEOKF.
B, LI 20RATAESE (UT MFEEEE) E00ET, ) ITBEL, SKEDS UV HLY A Y DR EELHED
E A A o | MEENSDCLEEMNE L CGERAEZTVET, REMAANBETCEECODV TR, RAIL LTHRIBERICL2HB~AY D&,
AEEHIVRAVDERENDICLEEARL LET, 48, BERICL2BEANY DHAREL—MOBRICOVNTIE, BERBELOD
EPMELHEL. AEFEERESHOBEEAVERBE~NVCETSHEENHYET.
BRIV IEHETIFVURC | X —T 7V FERAIHEZFTERERNE L LFT 4B [HEFCEERESTIBELHYET,
ECRERNE |, o _ 5 5, . | FEEESZIERANSLLTY, 48 EESEFSHREOEFCESEROMRCEDT S
WREEETDY VIOBEIBETIHEEEHYET,
A BEHR BRIX—SVIEHT7 VR0 [ NEBTCEE~DEEREINSICEFIBEEZTELA,
&% X ¥ — T 7 v FINEECEE~OBRBIAICHFEEZTELA,
5B H & FRERIZ, RAIE LTHF - BUFNRZELZROICRENEETVET, L. BEMBKEZICL > TERERENPOLAD
T HeErHYFET, BREOERICOVTIE, FICHIBERTT. TABHLEA—DERETVET,

O30 DERRELE

g ~ M ~ — e
geoooomow %Am% L EEEEr °r it ﬁ’% A k|howow Yo
i S B |k % % [ S

] ] % % % % EiE)

981 (201641 A 7 H) 11,470 46 A0.9 156. 61 A0.9 89.0 Ab. 5 274

991 (201642 A 8 H) 11, 382 35 A0.5 156. 25 A0. 2 93.4 AN9.3 260

1004 (20164E 3 H 7 H) 11,673 29 2.8 161. 00 3.0 95. 1 NT.6 251
1011 (201644 H 7 H) 11, 820 38 1.6 164. 25 2.0 92.6 N2.8 230
1024 (20164E5 H 9 H) 11,973 54 1.8 166. 56 1.4 93.4 N3.2 224
10341 (20164556 H 7 A) 12, 092 34 1.3 168. 94 1.4 91.9 A4.0 225
10431 (201657 H 7 H) 12, 378 30 2.6 174. 28 3.2 88.6 A3.4 230
10541 (201658 H 8 A) 12, 538 31 1.5 175. 93 0.9 90. 6 AL 6 241
1063 (20164E9 H 7 H) 12, 727 28 1.7 178. 60 1.5 91.1 A0.0 240
1074 (20164E10H 7 H) 12, 735 29 0.3 178.19 N0. 2 92.8 A4.0 231
1083 (20164E11H 7 H) 12,516 31 A1.5 175. 18 AN WY 88.0 N0. 7 233
10931 (20164125 7 A) 12, 083 25 AN3.3 168. 54 A3.8 90. 7 Ab. T 239
1101 (201741 H10H) 12, 338 27 2.3 171.99 2.0 92.6 A8. 4 245
11 Q0172 H7H) 12, 409 31 0.8 173. 69 1.0 89.3 AT.6 247
1123 (2017T4E3 A 7 H) 12, 488 27 0.9 175. 15 0.8 92.8 6.9 233
1133 (201744 A 7 H) 12, 537 33 0.7 176. 57 0.8 93.4 Ab. 6 238
11434 (201745 A 8 H) 12, 650 24 1.1 178. 09 0.9 96. 8 N9. 2 239
11581 (201746 H 7 H) 12, 799 30 1.4 181. 02 1.6 93.7 AT.3 265
11681 (201747 H 7 H) 12, 552 30 AL T 177.78 AL.8 93.9 A4.8 267
17T Q0178 H 7 H) 12, 761 26 1.9 180. 82 1.7 91.6 AN Y 285
1183 (2017T4E9 A 7 H) 12,902 28 1.3 183. 38 1.4 88.9 Al.4 289
11934 (20174E10H 10H) 12, 822 24 AN0. 4 182. 52 N0.5 94.9 N4, 3 288
12034 (20174E11H 7 H) 12, 755 23 AN0.3 181. 62 N0.5 96. 2 N3. T 403
1218 (20174125 7 A) 12,774 0 0.1 182. 49 0.5 92. 7 0.2 403
12281 (201851 H 9 A) 12, 834 19 0.6 183. 20 0.4 92.3 AL.9 407
12331 (201842 H 7 H) 12, 656 14 JAN ] 180. 10 AN WY 93.4 Al.4 403
12431 (201843 H 7 H) 12, 500 11 Al 1 178.19 Al 1 90. 6 AN0. 4 399
12531 (201844 H 9 H) 12, 534 17 0.4 179. 02 0.5 91.7 4.2 400
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ARAB REPUBLIC OF EGYPT 7.5 405 421 46,396 | 2027/1/31
ARAB REPUBLIC OF EGYPT 6. 588 315 304 33,489 | 2028/2/21
ARAB REPUBLIC OF EGYPT 8.5 200 209 23,087 | 2047/1/31
ARAB REPUBLIC OF EGYPT 7.903 530 517 57,032 | 2048/2/21
ARGENT-GLOBAL 11. 608874 415 583 64,256 | 2033/12/31
ARGENT-GLOBAL 2.5 1, 885 1, 185 130,560 | 2038/12/31
BOLIVARIAN REP OF VZLA - 1, 230 355 39,205 | 2023/5/7
BOLIVARIAN REP OF VZLA - 855 252 27,841 2024/10/13
BOLIVARIAN REP OF VZLA - 2,370 679 74,799 | 2028/5/7
COSTA RICA GOVERNMENT 7.158 535 538 59,365 | 2045/ 3 /12
CROATIA 6. 625 550 579 63,823 | 2020/ 7/14
CROATIA 6.375 850 901 99,296 | 2021/3/24
CROATIA 5.5 1,570 1,651 181,911 2023/4/4
CROATIA 6.0 1,215 1, 306 143,937 | 2024/1/26
DOMINICAN REPUBLIC 6.6 1,745 1, 849 203, 751 2024/1/28
DOMINICAN REPUBLIC 5.875 117 120 13,266 | 2024/4/18
DOMINICAN REPUBLIC 5.5 375 371 40,876 | 2025/1/27
DOMINICAN REPUBLIC 6.875 315 335 36,903 | 2026/ 1 /29
DOMINICAN REPUBLIC 7.45 445 477 52,602 | 2044/4 /30
DOMINICAN REPUBLIC 6.85 667 670 73,836 | 2045/1/27
EL SALVADOR GLOBAL 8.25 65 69 7,627 | 2032/4/10
EL SALVADOR GLOBAL 7.625 275 284 31,288 | 2034/9/21
FED REPUBLIC OF BRAZIL 4.625 200 183 20, 241 2028/1/13
FED REPUBLIC OF BRAZIL 5.625 450 393 43,326 | 2041/1/7
FEDERAL REP OF ETHIOPIA 6. 625 200 196 21, 641 2024/12/11
GABONESE REPUBLIC 6.95 460 445 49, 051 2025/6 /16
GOVERNMENT OF JAMAICA 7.875 455 517 56,964 | 2045/ 7 /28
HONDURAS GOVERNMENT 6.25 330 333 36,769 | 2027/1/19
HUNGARY 5.375 4,228 4,493 495,003 | 2023/2/21
INDONESTA GLOBAL 5.875 580 623 68,637 | 2024/1/15
INDONESIA GLOBAL 8.5 2,120 2,892 318,687 | 2035/10/12
INDONESTA GLOBAL 6.625 270 314 34,646 | 2037/2/17
ISLAMIC REP OF PAKISTAN 7.25 250 252 27,828 | 2019/4/15
IVORY COAST 5.375 585 563 62,050 [ 2024/ 7/23
IVORY COAST 6.375 245 238 26,323 | 2028/3/3
IVORY COAST 5.75 382 358 39,547 | 2032/12/31
IVORY COAST 6.125 2,050 1, 862 205,187 | 2033/6/15
KINGDOM OF JORDAN 6.125 400 385 42,509 | 2026/1/29
KINGDOM OF JORDAN 5.75 400 371 40,944 | 2027/1/31
KINGDOM OF JORDAN 7.375 235 213 23,520 | 2047/10/10
KINGDOM OF MOROCCO 4.25 1, 345 1, 349 148,685 | 2022/12/11
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[EffzES% | KINGDOM OF MOROCCO 5.5 326 338 37,273 | 2042/12/11
KSA SUKUK LTD 2. 894 870 846 93,267 | 2022/4/20
LEBANESE REPUBLIC 5.45 285 278 30,632 | 2019/11/28
LEBANESE REPUBLIC 6. 375 281 273 30,085 | 2020/3/9
LEBANESE REPUBLIC 5.8 230 219 24,207 | 2020/ 4 /14
LEBANESE REPUBLIC 8.25 224 221 24,423 | 2021/4 /12
MONGOLIA INTL BOND 10. 875 365 411 45,349 | 2021/4/6
MONGOLIA INTL BOND 5. 625 380 368 40,551 | 2023/5/1
OMAN GOV INTERNTL BOND 3.625 580 564 62,158 | 2021/6/15
OMAN GOV INTERNTL BOND 3.875 595 576 63,484 | 2022/3/8
OMAN GOV INTERNTL BOND 4.125 825 791 87,188 | 2023/1/17
OMAN GOV INTERNTL BOND 5.375 1,005 964 106,260 | 2027/3/8
OMAN GOV INTERNTL BOND 5. 625 875 840 92,563 | 2028/1/17
OMAN GOV INTERNTL BOND 6.5 400 371 40,960 | 2047/3/8
OMAN GOV INTERNTL BOND 6.75 1,215 1,150 126,697 | 2048/ 1 /17
PERUSAHAAN PENERBIT SBSN 4.15 425 409 45,120 | 2027/3/29
PERUSAHAAN PENERBIT SBSN 4.4 890 869 95,787 | 2028/3/1
REPUBLIC OF ANGOLA 8.25 475 488 53,838 | 2028/5/9
REPUBLIC OF ANGOLA 9. 375 475 499 55,020 | 2048/5/8
REPUBLIC OF ARGENTINA 6. 875 615 629 69,391 | 2021/4 /22
REPUBLIC OF ARGENTINA 7.5 290 294 32,417 | 2026/ 4 /22
REPUBLIC OF ARGENTINA 6. 875 2,710 2, 636 290,401 | 2027/1/26
REPUBLIC OF ARGENTINA 7.625 300 280 30,899 | 2046/ 4 /22
REPUBLIC OF ARGENTINA 6. 875 140 121 13,417 | 2048/1/11
REPUBLIC OF ARGENTINA 7.125 70 61 6,760 | 2117/6/28
REPUBLIC OF ARMENIA 7.15 900 959 105,697 | 2025/ 3 /26
REPUBLIC OF AZERBAIJAN 4.75 3,175 3,143 346,247 | 2024/3/18
REPUBLIC OF AZERBAIJAN 3.5 1, 640 1,362 150,110 | 2032/9/1
REPUBLIC OF ECUADOR 10. 75 200 211 23,277 | 2022/ 3/28
REPUBLIC OF ECUADOR 7.95 200 189 20,828 | 2024/ 6 /20
REPUBLIC OF ECUADOR 9.65 470 466 51,417 | 2026/12/13
REPUBLIC OF ECUADOR 9. 625 345 342 37,756 | 2027/6/2
REPUBLIC OF ECUADOR 8.875 200 190 21,013 | 2027/10/23
REPUBLIC OF EL SALVADOR 7.375 145 150 16,532 | 2019/12/1
REPUBLIC OF GHANA 8.125 490 512 56,488 | 2026/1/18
REPUBLIC OF GHANA 7.625 480 479 52,835 | 2029/5/16
REPUBLIC OF GHANA 10. 75 705 867 95,580 | 2030/10/14
REPUBLIC OF GHANA 8. 627 385 385 42,427 | 2049/6/16
REPUBLIC OF HUNGARY 6. 375 3,370 3, 609 397,638 | 2021/3/29
REPUBLIC OF INDONESIA 3.7 855 845 93,142 | 2022/1/8
REPUBLIC OF INDONESIA 4.75 1,485 1,514 166,887 | 2026/1/8
REPUBLIC OF INDONESIA 4.35 610 604 66,573 | 2027/1/8
REPUBLIC OF INDONESIA 3.85 200 190 21,025 | 2027/7/18
REPUBLIC OF INDONESIA 7.75 1,996 2, 602 286,669 | 2038/1 /17
REPUBLIC OF INDONESIA 5.125 790 784 86,373 | 2045/1/15
REPUBLIC OF INDONESIA 5.25 810 814 89,700 | 2047/1/8
REPUBLIC OF KENYA 5.875 255 256 28,264 | 2019/6 /24
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[Ef#zFE% | REPUBLIC OF KENYA 7.25 280 279 30,826 | 2028/2/28
REPUBLIC OF KENYA 8.25 225 222 24,461 | 2048/ 2/28
REPUBLIC OF NIGERIA 5.125 400 400 44,072 | 2018/7/12
REPUBLIC OF NIGERIA 6.5 925 906 99,817 | 2027/11/28
REPUBLIC OF NIGERIA 7.143 270 267 29,472 | 2030/ 2 /23
REPUBLIC OF NIGERIA 7.875 725 751 82,757 | 2032/2/16
REPUBLIC OF NIGERIA 7.696 235 233 25,763 | 2038/2/23
REPUBLIC OF NIGERIA 7.625 200 194 21,397 | 2047/11/28
REPUBLIC OF PANAMA 4.5 730 712 78,506 | 2050/ 4 /16
REPUBLIC OF PARAGUAY 4.625 675 685 75,473 | 2023/1/25
REPUBLIC OF PARAGUAY 5.0 200 203 22,445 | 2026/ 4 /15
REPUBLIC OF PARAGUAY 6.1 250 260 28,744 | 2044/ 8 /11
REPUBLIC OF PARAGUAY 5.6 200 198 21,866 | 2048/ 3/13
REPUBLIC OF SENEGAL 6.25 625 625 68,927 | 2024/ 7 /30
REPUBLIC OF SENEGAL 6.25 1,030 940 103,650 | 2033/5 /23
REPUBLIC OF SENEGAL 6.75 700 619 68,220 | 2048/3/13
REPUBLIC OF SERBIA 7.25 1,115 1,219 134,285 | 2021/9/28
REPUBLIC OF SOUTH AFRICA 5.875 655 680 75,000 | 2025/9/16
REPUBLIC OF SOUTH AFRICA 4.85 1,055 1,009 111,183 | 2027/9/27
REPUBLIC OF SOUTH AFRICA 4.3 880 799 88,093 | 2028/10/12
REPUBLIC OF SOUTH AFRICA 5.875 565 572 63,064 | 2030/ 6 /22
REPUBLIC OF SOUTH AFRICA 6.3 340 341 37,659 | 2048/ 6 /22
REPUBLIC OF SRI LANKA 6.0 685 691 76,121 | 2019/1/14
REPUBLIC OF SRI LANKA 6.25 362 368 40,591 | 2020/10/ 4
REPUBLIC OF SRI LANKA 6.85 1,875 1,867 205,747 | 2025/11/ 3
REPUBLIC OF SRI LANKA 6. 825 200 197 21,781 | 2026/7/18
REPUBLIC OF SRI LANKA 6.2 2,030 1,925 212,134 | 2027/5/11
REPUBLIC OF SRI LANKA 6.75 200 195 21,587 | 2028/4/18
REPUBLIC OF TURKEY 5. 625 1,285 1, 280 141,062 | 2021/3/30
REPUBLIC OF TURKEY 4. 875 500 440 48,510 | 2026/10/ 9
REPUBLIC OF TURKEY 6.0 1,015 955 105,256 | 2027/ 3 /25
REPUBLIC OF TURKEY 4. 875 745 549 60,584 | 2043/4 /16
REPUBLIC OF TURKEY 5.75 1,530 1,226 135,102 | 2047/5/11
REPUBLIC OF VENEZUELA - 1,325 395 43,598 | 2038/3/31
REPUBLIC OF ZAMBIA 8.97 535 465 51,318 | 2027/7/30
REPUBLICA ORIENT URUGUAY 4,975 505 489 53,961 | 2055/4 /20
RUSSIAN FEDERATION 4.25 200 193 21,263 | 2027/6/23
RUSSIAN FEDERATION 4,375 800 771 85,040 | 2029/ 3/21
RUSSIAN FEDERATION 5. 625 1, 200 1,229 135,487 | 2042/4/4
RUSSIAN FEDERATION 5.875 200 211 23,255 | 2043/ 9/16
RUSSIAN FEDERATION 5.25 2, 800 2,653 292,305 | 2047/6 /23
SAUDI INTERNATIONAL BOND 2.375 735 706 77,865 | 2021/10/26
SAUDI INTERNATIONAL BOND 2.875 935 897 98,828 | 2023/3/4
SAUDI INTERNATIONAL BOND 4.0 295 292 32,185 | 2025/4 /17
SAUDI INTERNATIONAL BOND 4.5 640 632 69,647 | 2030/ 4 /17
SAUDI INTERNATIONAL BOND 4,625 405 370 40,786 | 2047/10/ 4
STATE OF ISRAEL 4.5 470 475 52,343 | 2043/1 /30
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[Efi7i % | STATE OF QATAR 3.875 465 465 51,267 | 2023/4 /23
STATE OF QATAR 4.5 235 234 25,822 | 2028/4 /23

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

/I G 16,701, 239
o—n Ta—n Ta—n

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

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

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

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

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

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

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

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

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

N—~=7 | [EffFES | ROMANIA 2.875 531 543 70,602 | 2028/ 5/26
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N—~==7 | [EfEFES | ROMANIA 2.5 225 217 28,251 | 2030/2/8
ROMANTA 3.875 1, 149 1,185 154,022 | 2035/10/29
ROMANIA 3.375 105 100 13,074 | 2038/2/8
sa7F7 | EERES | CROATIA 3.0 505 535 69,508 | 2025/3 /11
CROATTA 3.0 815 827 107,484 | 2027/3/20
CROATTA 2.75 870 848 110,222 | 2030/1 /27
£ DAl [E{#FIES: | REPUBLIC OF SENEGAL 4.75 100 96 12,579 | 2028/3/13
N #t 995, 008
= TL—7 T—7
| [EfERES | RUSSIA GOVT BOND - OFZ 8.5 56, 740 62, 085 109,891 | 2031/9/17
s 3 109, 891
A RRTT Trer Trer
| Sl S | INDONESTA GOVERNMENT 7.875 5, 960, 000 6, 028, 540 48,228 | 2019/4/15
N 7t 48, 228
AXx o TAX aXY | TAXFaY
ﬁ%ﬁ;ﬁi) INTL FINANCE CORP — 44, 000 9, 460 51,273 | 2038/2/22
PR\ SRR
N 7t 51,273
ap BT Tapye7XY | Tapgrery
| [ESliEEnS | TITULOS DE TESORERII/L 3.3 490, 500 1, 289, 892 50,176 | 2027/3/17
N 7t 50, 176
~L— T T
| [EE Rl 25 | BONOS DE TESORERIA 5.2 1,385 1,425 48,132 | 2023/9/12
N 7t 48,132
M7 7Y% TR TR
[Ef7i% | REPUBLIC OF SOUTH AFRICA 8.0 6, 880 6, 343 55,002 | 2030/1 /31
REPUBLIC OF SOUTH AFRICA 6.25 9,115 6, 653 57,689 | 2036/ 3 /31
s 3 112, 691
& 7t 18, 116, 641
k FREHRBRRL . WIR ORI 2 D23 E O 4% EIE 72 EMAS OMEIC L ) MERFE L b DT,
kK - FPAGAE D BALRTIEE) 0 #C,
| RMEGIOREHMRER
% i sl = i LS
H j<3 il 5 j<3 #E
EWi=! EWi!
| e e | TNOTE (5YEAR) 3,840 -
H TBOND 486 —
TNOTE (10YEAR) — 3,613
Sk BN AT 1ZE) 0 5T,
kRSB BAAIT . IR ORI % 073 [E O % A EIS 78 BARS O MEIZ L 0 FEHRHE Lz b D TY,
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i A _ e bt ES
iF il G| 54 =3
TH %
/N R 18,116, 641 90. 4
a—)b - m— L O 1,921,294 9.6
BB REM PR AR 20, 037, 935 100. 0

* BEROHNANNTE Y 5T,

* MHIRIZE T AOMER T (19, 434, 732T-M) OREEFEVEEREE (20,037, 935TH) 1ZxH3 5 HsRIF97. 0% T,
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1—m=129. 871, 1b—7 =177, DLE7=0.008[, 17 LB F V=4 42/, 1AF aY=5 42, 120 EF72Y=0.0389M,
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OBk, 8. TARUVEEMBENKT wiger7e8E OIBIIEDIRR (201746 A8 B~20184E6 A 7 B)
H H ER.ES I H E )
A =]
n &E 24,988, 671, 862 (OO EE g 990, 901, 022
- 1,477,037, 017 SR 990, 287, 070
AR GRATA) 18, 116, 641, 498 T O AR G 766, 469
FILAL: 5,043, 984, 953 AL, A 152,517
SRR 247, 811, 049 ®) ﬁ{ﬂﬁfh’#ﬁﬁ?ﬁﬁ A 1,159, 488, 391
o= JLHETH s 5 y O C
HENFTEEILS: 99, 212,595 © SeEEISmE R 29, 624, 332
®) & 5, 145, 807, 276 B3 2% 161,969, 636
Adb 5,072, 006, 446 mAIA A 132,345,304
AL G 73, 800, 000 0 BEBmEE A 6,619,137
AR 830 B L#EES(A+B+C+D) A 145,582,174
(0) #MEEHRIEA—B) 19, 842, 864, 586 (F) wigiBisiEse 10, 754, 454, 978
s 8,751, 459, 882 © EMEEEBEES 1, 553, 908, 939
TR 25 4 11, 091, 404, 704 H) fRIZENeS A 1,071,377,039
D) ZIEHOK 8,751, 459, 88211 (1) #H(E+F+G+H) 11,001, 404, 704
1508 Y HEfHEE(C./ D) 22, 674 RERHBRES (1) 11,001, 404, 704

() #1 oc A%E 18,377,791, 782 [ . 1 Hf B N R E T A KH 1T
1,172,191, 06119, Hrh—¥Bfgi o A%HI1X798, 522, 9611, 1 1
W im0 MG EERRIX2. 26741 T,
() H~WP—77 » FERENG LT HREEEO YA AR
c B~ — YU SESRT 7 RFD (AR B E R )
7,509, 483, 537
I NRNT T INL  F LR R 1, 052, 706, 129}
BT — DU ST 7 v FEC G BRI RS F )
189, 270, 2164
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[EM IE ARAB REPUBLIC OF EGYPT 6. 125 1, 355 1, 405 158,519 2022/1 /31
ARAB REPUBLIC OF EGYPT 7.5 1,044 1,137 128, 316 2027/1 /31
CBB INTERNATIONAL SUKUK 6. 273 563 582 65, 626 2018/11/22
DOMINICAN REPUBLIC 7.5 180 199 22,453 2021/5/6
DOMINICAN REPUBLIC 5.875 1, 082 1,169 131,919 2024/ 4 /18
DOMINICAN REPUBLIC 5.5 757 796 89, 840 2025/ 1 /27
DOMINICAN REPUBLIC 8.625 622 749 84,514 2027/ 4 /20
DOMINICAN REPUBLIC 7.45 233 275 31, 035 2044/ 4 /30
GABONESE REPUBLIC 6. 375 1, 168 1, 143 128, 945 2024/12/12
GOVERNMENT OF JAMAICA 8.0 149 184 20, 791 2039/ 3 /15
GOVERNMENT OF JAMAICA 7.875 499 614 69, 279 2045/ 7 /28
HUNGARY GOVERNMENT 5.75 954 1,101 124, 240 2023/11/22
HUNGARY GOVERNMENT 5.375 982 1,120 126, 370 2024/ 3 /25
HUNGARY GOVERNMENT 7.625 18 27 3,115 2041/ 3 /29
IVORY COAST 5.375 469 472 53, 281 2024/ 7 /23
IVORY COAST 6. 375 206 213 24, 099 2028/3/3
KINGDOM OF BAHRAIN 7.0 1,661 1, 690 190, 616 2028/10/12
KINGDOM OF BAHRAIN 6.75 268 264 29, 826 2029/ 9 /20
KINGDOM OF BAHRAIN 7.5 374 363 41,012 2047/ 9 /20
OMAN GOV INTERNTL BOND 4.75 1, 266 1, 245 140, 470 2026/ 6 /15
PERUSAHAAN PENERBIT SBSN 3.3 1,117 1,133 127, 842 2022/11/21
PERUSAHAAN PENERBIT SBSN 4.35 848 897 101, 238 2024/ 9 /10
POLAND GOVERNMENT 4.0 687 737 83, 179 2024/ 1 /22
REPUBLIC OF ANGOLA 9.5 1, 565 1, 692 190, 807 2025/11/12
REPUBLIC OF ARGENTINA 6. 875 2,350 2,567 289, 497 2021/ 4 /22
REPUBLIC OF ARGENTINA 5.625 703 739 83, 392 2022/ 1 /26
REPUBLIC OF ARGENTINA 7.5 1,592 1, 780 200, 786 2026/ 4 /22
REPUBLIC OF ARGENTINA 6. 875 4,768 5,137 579, 306 2027/1 /26
REPUBLIC OF ARGENTINA 8.28 1, 622 1, 889 213, 095 2033/12/31
REPUBLIC OF ARGENTINA 2.5 2,25b3 1,614 182, 025 2038/12/31
REPUBLIC OF AZERBAIJAN 4.75 370 381 42,972 2024/ 3 /18
REPUBLIC OF BELARUS 6. 875 369 397 44, 833 2023/ 2 /28
REPUBLIC OF BRAZIL 2.625 6, 755 6,474 730, 083 2023/1/5
REPUBLIC OF BRAZIL 4. 625 1,217 1,207 136, 131 2028/1/13
REPUBLIC OF CAMEROON 9.5 205 242 27, 305 2025/11/19
REPUBLIC OF COLOMBIA 2.625 593 581 65, 596 2023/ 3 /15
REPUBLIC OF COLOMBIA 3.875 1, 144 1, 153 130, 093 2027/ 4 /25
REPUBLIC OF COLOMBIA 7.375 477 624 70, 460 2037/9/18
REPUBLIC OF ECUADOR 10.5 1, 229 1, 333 150, 361 2020/ 3 /24
REPUBLIC OF ECUADOR 10. 75 238 268 30, 258 2022/ 3 /28
REPUBLIC OF ECUADOR 7.95 1,101 1,103 124, 459 2024/ 6 /20
REPUBLIC OF ECUADOR 9. 65 853 907 102, 316 2026/12/13
REPUBLIC OF EL SALVADOR 7.375 338 349 39, 408 2019/12/ 1
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[EfE7E% | REPUBLIC OF EL SALVADOR 6.375 560 551 62,198 | 2027/1/18
REPUBLIC OF EL SALVADOR 8.625 1,133 1,268 143,087 | 2029/ 2 /28
REPUBLIC OF EL SALVADOR 7.65 450 462 52,137 | 2035/6 /15
REPUBLIC OF GHANA 8.125 217 233 26,273 | 2026/1/18
REPUBLIC OF GUATEMALA 4.5 329 329 37,190 | 2026/5/3
REPUBLIC OF HONDURAS 6.25 1,275 1, 364 153,832 | 2027/1/19
REPUBLIC OF INDONESIA 3.75 299 309 34,937 | 2022/4 /25
REPUBLIC OF INDONESIA 3.375 983 998 112,644 | 2023/4 /15
REPUBLIC OF INDONESIA 5.375 2,147 2,415 272,357 | 2023/10/17
REPUBLIC OF INDONESIA 3.85 1,733 1,778 200,542 | 2027/7/18
REPUBLIC OF INDONESIA 8.5 1,934 2, 867 323,300 | 2035/10/12
REPUBLIC OF INDONESIA 6. 625 382 486 54,812 | 2037/2/17
REPUBLIC OF IRAQ 6. 752 756 746 84,180 | 2023/3/9
REPUBLIC OF IRAQ 5.8 1,002 929 104,794 | 2028/1/15
REPUBLIC OF KENYA 5. 875 470 481 54,322 | 2019/ 6 /24
REPUBLIC OF LEBANESE 5.45 1,177 1,181 133,216 | 2019/11/28
REPUBLIC OF LEBANESE 8.25 756 815 91,959 | 2021/4/12
REPUBLIC OF LEBANESE 6.1 1,122 1,120 126,358 | 2022/10/ 4
REPUBLIC OF LEBANESE 6.0 1,158 1,140 128,617 | 2023/1 /27
REPUBLIC OF LEBANESE 6. 65 1,075 1,073 121,065 | 2024/ 4 /22
REPUBLIC OF LEBANESE 6.6 133 130 14,697 | 2026/11/27
REPUBLIC OF LEBANESE 6. 65 1,142 1,106 124,747 | 2028/11/ 3
REPUBLIC OF NAMIBIA 5.25 1,173 1,197 135,078 | 2025/10/29
REPUBLIC OF NIGERIA 6.75 1,162 1,238 139,707 | 2021/1 /28
REPUBLIC OF PANAMA 3.875 298 310 34,996 | 2028/ 3 /17
REPUBLIC OF PANAMA 9.375 465 700 79,043 | 2029/4/1
REPUBLIC OF PERU 5. 625 448 561 63,297 | 2050/11/18
REPUBLIC OF SENEGAL 8.75 758 879 99,147 | 2021/5/13
REPUBLIC OF SENEGAL 6. 25 277 296 33,381 | 2024/7/30
REPUBLIC OF SOUTH AFRICA 6.875 188 200 22,629 | 2019/5 /27
REPUBLIC OF SOUTH AFRICA 5.5 2,229 2,362 266,422 | 2020/3/9
REPUBLIC OF SOUTH AFRICA 4.665 1,141 1, 160 130,910 | 2024/ 1 /17
REPUBLIC OF SOUTH AFRICA 5. 875 2,508 2,702 304,719 | 2025/9/16
REPUBLIC OF SOUTH AFRICA 5.0 721 657 74,186 | 2046/10/12
REPUBLIC OF SRI LANKA 6. 25 1,153 1,227 138,463 | 2020/10/ 4
REPUBLIC OF SRI LANKA 6.25 886 953 107,523 | 2021/ 7 /27
REPUBLIC OF SRI LANKA 6.125 818 865 97,541 | 2025/6/3
REPUBLIC OF SURINAME 9.25 1,116 1,203 135,750 | 2026/10/26
REPUBLIC OF TURKEY 7.0 457 495 55,911 | 2020/6/5
REPUBLIC OF TURKEY 5. 625 1,206 1,275 143,807 | 2021/3/30
REPUBLIC OF TURKEY 5.125 1,545 1, 602 180,660 | 2022/ 3 /25
REPUBLIC OF TURKEY 3.25 1,088 1,028 115,935 | 2023/3 /23
REPUBLIC OF TURKEY 5.75 520 547 61,786 | 2024/3/22
REPUBLIC OF TURKEY 7.375 645 741 83,639 | 2025/2/5
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[Ef&7E% | REPUBLIC OF TURKEY 4.875 3,087 3,029 341,563 | 2026/10/ 9
REPUBLIC OF TURKEY 8.0 830 1,020 115,116 | 2034/ 2 /14

REPUBLIC OF TURKEY 6.875 1,386 1,540 173,672 | 2036/3/17

REPUBLIC OF TURKEY 4,875 4,905 4,273 481,877 | 2043/4/16

REPUBLIC OF TURKEY 6. 625 447 483 54,499 | 2045/2 /17

REPUBLIC OF URUGUAY 4.375 156 168 18,984 | 2027/10/27

REPUBLIC OF URUGUAY 5.1 736 775 87,442 | 2050/6/18

REPUBLIC OF VENEZUELA 9.0 1,736 616 69,511 | 2023/5/7

REPUBLIC OF VENEZUELA 9.25 3, 042 1,209 136,348 | 2027/9/15

REPUBLIC OF VENEZUELA 9.25 2,020 697 78,617 | 2028/5/7

REPUBLIC OF VENEZUELA 9.375 1, 366 474 53,525 | 2034/1/13

REPUBLIC OF ZAMBIA 5.375 616 589 66,508 | 2022/9 /20

RUSSTAN FEDERATION 4.5 3, 200 3,412 384,827 | 2022/4/4

RUSSIAN FEDERATION 4.75 1, 400 1, 480 166,941 | 2026/ 5 /27

RUSSIAN FEDERATION 5.25 2, 400 2,442 275,359 | 2047/6 /23

SECOND PKSTAN SUKUK 6.75 369 386 43,532 | 2019/12/3

THIRD PKSTAN INTL SUKUK 5.5 200 205 23,115 | 2021/10/13

TRINIDAD & TOBAGO 4.5 1,077 1,082 122,049 | 2026/8/4

UKRAINE GOV (GDP LINKED) — 673 392 44,242 | 2040/ 5 /31

UKRAINE GOVERNMENT 7.75 489 520 58,668 | 2021/9/1

UKRAINE GOVERNMENT 7.75 1,969 2,095 236,234 | 2022/9/1

UKRAINE GOVERNMENT 7.75 2,563 2,707 305,332 | 2023/9/1

UKRAINE GOVERNMENT 7.75 1,284 1,346 151,805 | 2024/9/1

UKRAINE GOVERNMENT 7.75 332 346 39,083 | 2025/9/1

UKRAINE GOVERNMENT 7.375 555 548 61,799 | 2032/9/25

UNITED MEXICAN STATES 4.0 5, 142 5,411 610,252 | 2023/10/ 2

UNITED MEXICAN STATES 4.125 3, 520 3,674 414,379 | 2026/ 1 /21

UNITED MEXICAN STATES 4.6 1,702 1,689 190,478 | 2046/ 1 /23

UNITED MEXICAN STATES 4.35 1,289 1,227 138,443 | 2047/1/15

UNITED REP OF TANZANIA . 45222 750 785 88,516 | 2020/3/9

15 FE% | PROVINCE OF NEUQUEN 7.5 570 599 67,647 | 2025/4 /27
PROVINCIA DE BUENOS AIRE 9.95 1,073 1,239 139,745 | 2021/6/9

PROVINCIA DE BUENOS AIRE 9.125 1,231 1,421 160,322 | 2024/3/16

PROVINCIA DE CORDOBA 7.125 373 400 45,171 | 2021/6/10

PROVINCIA DE CORDOBA 7.45 576 627 70,795 | 2024/9/1

PROVINCIA DE ENTRE RIOS 8.75 321 337 38,096 | 2025/2/8

PROVINCIA DE MENDOZA 8.375 542 597 67,380 | 2024/5/19

HERR(E%S | BANCO NAC DESENV 5.75 432 470 53,096 | 2023/ 9 /26
(Bx< &@{%) | EXP CREDIT BK OF TURKEY 5.0 630 642 72,459 | 2021/9/23
EXP CREDIT BK OF TURKEY 4.25 1,123 1,104 124,571 | 2022/9/18
EXPORT-IMPORT BANK CHINA 3.375 1,488 1,497 168,835 | 2027/3/14

MAGYAR EXPORT-IMPORT BAN 4.0 311 320 36, 164 | 2020/ 1 /30

SPARC EM SPC PANAMA METR — 461 420 47,368 | 2022/12/5

H@ALE % | ADANT PORTS & SPECTAL 3.95 440 451 50,854 | 2022/1/19
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SE@ A& % | ABROPUERTO INTL TOCUMEN 5.75 320 350 39,529 | 2023/10/9
AKBANK TAS 7.2 260 271 30,636 | 2027/3/16
AUTOPISTAS DEL SOL SA 7.375 575 608 68,646 | 2030/12/30
AZURE POWER ENERGY LTD 5.5 453 464 52,357 | 2022/11/3
BANCO DO BRASIL (CAYMAN) 9.0 625 672 75,831 | 2099/12/18
BRF SA 3.95 1,195 1,189 134,074 | 2023/5/22
CEMENTOS PACASMAYO SAA 4.5 649 667 75,285 | 2023/2/8
CIMPOR FINANCIAL OPERTNS 5.75 490 460 51,882 | 2024/7/17
CNAC HK FINBRIDGE CO LTD 4.125 1, 440 1, 454 163,998 | 2027/ 7 /19
CNOOC FINANCE 2013 LTD 3.0 1,157 1,154 130,188 | 2023/5/9
CNTL AMR BOTTLING CORP 5.75 219 231 26,052 | 2027/1/31
COCA-COLA ICECEK AS 4.215 260 261 29,537 | 2024/ 9/19
CONSOLIDATED ENERGY FIN 6.75 236 240 27,088 | 2019/10/15
CONSOLIDATED ENERGY FIN 6.875 250 261 29,529 | 2025/6 /15
CORP NACIONAL DEL COBRE 3.0 1,157 1,162 131,111 | 2022/ 7 /17
CORP NACIONAL DEL COBRE 3.625 620 617 69,611 | 2027/8/1
COSAN LTD 5.95 261 268 30,298 | 2024/ 9 /20
DIGICEL GROUP LTD 8.25 410 402 45,330 | 2020/ 9/30
DIGICEL GROUP LTD 7.125 251 229 25,932 | 2022/4/1
ECOPETROL SA 5. 875 506 562 63,446 | 2023/9/18
ECOPETROL SA 5.375 967 1,032 116,399 | 2026/ 6 /26
ECOPETROL SA 5. 875 90 88 9,958 | 2045/5/28
EL FONDO MIVIVIENDA SA 3.5 469 478 54,008 | 2023/1 /31
EMPRESA DE ENERGIA DE BO 6.125 629 646 72,876 | 2021/11/10
EMPRESA DE TRANSPORTE ME 4.75 347 376 42,453 | 2024/2/4
EMPRESA ELECTRICA ANGAMO 4,875 645 657 74,099 | 2029/5 /25
EMPRESA NACTONAL DEL PET 4.5 420 402 45,393 | 2047/9/14
ENERGUATE TRUST 5.875 412 425 47,966 | 2027/5/3
ENERSIS AMERICAS SA 4.0 201 204 23,090 | 2026/10/25
EP PETROECUADOR (NOBLE) 6. 96083 164 166 18,749 | 2019/9 /24
GREENKO DUTCH BV 5.25 600 609 68,755 | 2024/ 7 /24
GRUPO CEMENTOS CHIHUAHUA 5.25 475 491 55,435 | 2024/ 6 /23
GTLK EUROPE LTD 5.95 772 819 92,382 | 2021/7/19
IHS NETHERLANDS HOLDCO 9.5 483 510 57,526 | 2021/10/27
TTRSA NORTE FINANCE LTD 8.75 619 709 80,005 | 2024/ 5 /30
INDO ENERGY FINANCE II 6. 375 460 468 52,855 | 2023/ 1 /24
KAZMUNAYGAS NATIONAL CO 7.0 460 501 56,537 | 2020/5/5
KAZMUNAYGAS NATIONAL CO 6.375 1,180 1,289 145,431 | 2021/4/9
KAZMUNAYGAS NATIONAL CO 3.875 486 490 55,294 | 2022/4 /19
KAZMUNAYGAS NATIONAL CO 4.4 811 821 92,591 | 2023/4/30
KAZMUNAYGAS NATIONAL CO 5.75 318 316 35,642 | 2047/4 /19
KLABIN FINANCE SA 4,875 625 620 69,946 | 2027/9/19
LATAM AIRLINES GROUP SA 7.25 612 652 73,580 | 2020/6/9
MAJAPAHIT HOLDING BV 7.875 479 645 72,830 | 2037/6 /29
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@A B % | MARFRIG HOLDING EUROPE B 8.0 539 555 62,650 | 2023/6/8
MEDCO STRAITS SERV PTD 8.5 291 305 34,453 | 2022/8/17
MILLICOM INTL CELLULAR 5.125 625 631 71,250 | 2028/1/15
MINEJESA CAPITAL BV 4.625 1,377 1,401 158,011 | 2030/8/10
MINERVA LUXEMBOURG SA 6.5 260 264 29,780 | 2026/ 9 /20
MIN MAURITIUS INVSTMENTS 6.5 484 519 58,600 | 2026/10/13
NEXEN ENERGY ULC 6.4 460 586 66,133 | 2037/5/15
ODEBRECHT FINANCE LTD 4.375 200 77 8,682 | 2025/4 /25
ODEBRECHT FINANCE LTD 5.25 359 131 14,826 | 2029/6 /27
ODEBRECHT FINANCE LTD 7.125 319 122 13,803 | 2042/6/26
PEMEX PROJ FDG MASTER TR 6. 625 1,838 1,977 222,962 | 2035/6/15
PERTAMINA PERSERO PT 6.0 324 366 41,283 | 2042/5/3
PERTAMINA PERSERO PT 5. 625 396 427 48,171 | 2043/ 5/20
PERUSAHAAN LISTRIK NEGAR 5.5 384 421 47,527 | 2021/11/22
PETRO CO TRIN/TOBAGO LTD 9.75 121 127 14,414 | 2019/8/14
PETROBRAS GLOBAL FINANCE 6.125 929 998 112,626 | 2022/1 /17
PETROBRAS GLOBAL FINANCE 6.25 1,112 1,189 134,078 | 2024/ 3 /17
PETROBRAS GLOBAL FINANCE 7.375 552 611 68,965 | 2027/1/17
PETROBRAS GLOBAL FINANCE 6.75 1,334 1,319 148,767 | 2041/1 /27
PETROLEOS DE VENEZUELA 8.5 861 738 83,314 | 2020/10/27
PETROLEOS DE VENEZUELA 9.0 1,781 721 81,361 | 2021/11/17
PETROLEOS DE VENEZUELA 6.0 6, 701 2,034 229,355 | 2026/11/15
PETROLEOS DE VENEZUELA 5.375 1,914 585 66,055 | 2027/4 /12
PETROLEOS DE VENEZUELA 5.5 2,019 612 69,095 | 2037/4 /12
PETROLEOS MEXICANOS 5.375 1,415 1,511 170,405 | 2022/3/13
PETROLEOS MEXICANOS 4.625 1,428 1,468 165,610 | 2023/9 /21
PETROLEOS MEXICANOS 4.25 716 710 80,154 | 2025/1/15
PETROLEOS MEXICANOS 6.875 1,965 2,221 250,488 | 2026/8/4
PETROLEOS MEXICANOS 6.5 872 903 101,891 | 2041/6/2
PETROLEOS MEXICANOS 5.5 1,287 1,179 132,968 | 2044/ 6 /27
PETROLEOS MEXICANOS 5. 625 1,311 1,209 136,371 | 2046/ 1 /23
PT PELABUHAN INDO II 4.25 695 714 80,621 | 2025/5/5
ROCK INTL INVESTMENT INC 6. 625 475 454 51,217 | 2020/ 3 /27
SERVICIOS CORP JAVER SAP 9.875 406 418 47,189 | 2021/4/6
SINOPEC GRP OVERSEA 2013 4,375 1,104 1,182 133,341 | 2023/10/17
SINOPEC GRP OVERSEA 2014 4.375 1,028 1,099 124,030 | 2024/ 4 /10
SINOPEC GRP OVERSEA 2015 3.25 950 945 106,586 | 2025/ 4 /28
SINOPEC GRP OVERSEAS DEV 3.25 3, 200 3,153 355,573 | 2027/9/13
SOUTHERN GAS CORRIDOR 6.875 492 557 62,884 | 2026/ 3 /24
STATE GRID OVERSEAS INV 3.125 577 583 65,777 | 2023/5 /22
STATE GRID OVERSEAS INV 3.5 1, 469 1,487 167,714 | 2027/5/4
STATE OIL €O OF THE AZER 6.95 215 234 26,425 | 2030/3/18
STILLWATER MINING 6.125 240 243 27,468 | 2022/ 6 /27
STILLWATER MINING 7.125 240 246 27,806 | 2025/6 /27

257




TIATUR - IN—VREA Y - HBEEHRF C

B il ES
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R i A ERELE | RERLAH fE=FEH A
TAY A % Tk Fv T Fv TH
HE@ A& % | SURA ASSET MANAGEMENT 4.375 219 221 25,003 | 2027/4 /11
TENGIZCHEVROIL FIN CO IN 4.0 300 297 33,489 | 2026/8 /15
TONON LUXEMBOURG SA 7.25 — 789 31 3,562 | 2020/ 1 /24
TRANSNET SOC LTD 4.0 303 298 33,636 | 2022/7/26
TRINIDAD GEN UNLTD 5.25 311 316 35,664 | 2027/11/ 4
UNIFIN FINANCIERA SAB 7.0 805 827 93,268 | 2025/1/15
USJ ACUCAR E ALCOOL SA 9.875 1, 090 841 94,837 | 2021/11/9
UZ RAIL VIA SHORTLINE 9.875 369 390 44,052 | 2021/ 9/15
VEDANTA RESOURCES PLC 6.125 705 717 80,886 | 2024/8/9
VIRGOLINO DE OLIV 10.875 — 320 90 10,148 | 2020/1/13
VIRGOLINO DE OLIVE 11.75 — 1,082 55 6,252 | 2022/2/9
VIRGOLINO DE OLIVEI 10.5 — 423 21 2,444 | 2018/1/28
VM HOLDING SA 5.375 685 718 80,979 | 2027/5/4
YPF SA 6.95 956 1,013 114,266 | 2027/7 /21
N 7t 24, 220, 158
TN F FINEYF o) | FTARFUAY
[Ef#zFE% | REPUBLIC OF ARGENTIN 15.5 — 5, 246 6,007 38,808 | 2026/10/17
REPUBLIC OF ARGENTIN 18.2 — 7,972 8, 481 54,788 | 2021/10/ 3
REPUBLIC OF ARGENTIN 21.2 — 11,957 12,217 78,922 | 2018/9/19
REPUBLIC OF ARGENTINA — 23, 230 25,077 161,997 | 2020/ 6 /21
REPUBLIC OF ARGENTINA 16 — 6,816 7,634 49,321 | 2023/10/17
EALE A | YPF SA 16.5 4, 394 4,131 26,688 | 2022/5/9
I 2 410, 527
A¥x vz FAFVaxXy | FAXvay
Ef&FE%4 | MEXICAN BONOS 10.0 17,786 20, 848 125,922 | 2024/12/ 5
MEXICAN UDIBONOS 4.5 4,903 31,516 190,360 | 2025/12/ 4
/) Bl 316, 282
TN FTIINVTN| FTITINLT IV
[Ef#FF%4: | REPUBLIC OF BRAZIL 10.0 3,634 3,751 132,680 | 2021/1/1
REPUBLIC OF BRAZIL 6 — 2,863 9,935 351,426 | 2050/8/15
I 2 484, 106
IINTT A FONITTAR) | FUNTTA XY
REPUBLIC OF URUGUAY 5.0 7, 241 17, 258 66,618 | 2018/9/14
REPUBLIC OF URUGUAY 9.875 16, 008 17, 236 66,534 | 2022/6 /20
REPUBLIC OF URUGUAY 8.5 6,816 7,029 27,131 | 2028/3/15
I 2 160, 284
S = IRE TRI=ARY | FRI=HY
| EIfff3E% | DOMINICAN REPUBLIC 16.0 54, 400 63, 160 149,691 | 2020/ 7 /10
/I G 149, 691
2=t FThr=ayz| FhralF
| EffsE% | TURKEY GOVERNMENT 11.0 8, 256 8,128 247,336 | 2027/2/24
/) Bl 247, 336
AR FA VRV E— | AV FLE—
[ HimitAeg | HDRC 7.875 20, 000 20, 367 35,440 | 2019/8 /21
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AR % | FA Y RLE—| T4 RLE— TH
LB | INDTABULLS HOUSING FIN 8. 567 19, 800 19, 945 34,705 | 2019/10/15
INDIAN RENEW ENERGY DEV 7.125 50, 000 50, 157 87,274 | 2022/10/10
NTPC LTD 7.375 40, 000 40,701 70,820 | 2021/8/10
I/ B 228, 240
2UZTH TRV T hNE=| FAY TV AME—
[Ef#zF% | REPUBLIC OF SRI LANKA 10. 75 76, 000 77, 481 57,335 | 2021/3/1
REPUBLIC OF SRI LANKA 11.5 56, 000 58, 753 43,477 | 2023/ 5/15
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REPUBLIC OF SRI LANKA 11.75 47, 000 50, 424 37,314 | 2027/6/15
/I B 203, 965
Y7 bk TV MRV N | TZVT MR/ R
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W@ | EGYPT CLN(CITI) — 6, 493 6, 158 39,412 | 2018/1/25
EGYPT CLN(CITI) — 17,775 16, 856 107,884 | 2018/1/25
EGYPT CLN (HSBC) — 8,375 8,271 52,940 | 2017/11/2
/I B 282, 408
M7 7Uh THT7VA7VR | TRT 7V A7V R
[Ef#FE%4 | REPUBLIC OF SOUTH AFRICA 7.0 7,070 5, 790 47,365 | 2031/2/28
REPUBLIC OF SOUTH AFRICA 8.75 7,461 6, 653 54,424 | 2048/ 2 /28
/I B 101, 790
FAT =T FIAVNTFAT | FFAV)TFAT
[ Ef7E% | REPUBLIC OF NIGERIA 15. 54 449, 996 453, 888 142,248 | 2020/ 2 /13
/h G 142, 248
& G 26,947, 041
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(BRI AK L ZET)
e L Sk TRAH Al FRiGAE AR (%)
- St flieg ﬁ P " R
TILEVFY
EfE
usD 1,450,000 REP OF ARGENTINA 7.5% 22/04/26 REGS 1,528,500 1,508,724 1.06
usD 610,000 REP OF ARGENTINA FRN 31/12/33 dis 920,449 911,262 0.65
usD 300,000 REP OF ARGENTINA 6.625% 06/07/28 RE 320,790 289,350 0.21
ARS 2,265,000 REP OF ARGENTINA 15.5% 17/10/26 149,545 169,781 0.12
ARS 2,265,000 REP OF ARGENTINA 16% 17/10/23 149,547 167,585 0.12
ARS 1,150,000 REP OF ARGENTINA 21.2% 19/09/18 76,514 84,902 0.06
3,145,345 3,131,604 222
ZTDOHiES
usD 5,170,000 REP OF ARGENTINA 2.5% 31/12/38 par 3,115,154 3,226,080 229
3,115,154 3,226,080 2.29
a7 T 6,260,499 6,357,684 4.51
TILAZT
EfE
usD 200,000 REP OF ARMENIA 7.15% 26/03/25 REGS 198,000 209,004 0.15
198,000 209,004 0.15
BT AA=T 198,000 209,004 0.15
F—ZSU7
LTEtE(EELFE)
usD 200,000 CNOOC CURTIS 4.5% 03/10/23 REGS 200,000 213,627 0.15
200,000 213,627 0.15
Bt A —2Y T 200,000 213,627 0.15
FTELNADx
EfE
usb 400,000 REP OF AZERBAIJAN 4.75% 18/03/24 RE 371,667 407,500 0.29
371,667 407,500 0.29
LTEE (EEEFE)
usD 400,000 STATE OIL CO 6.95% 18/03/30 403,900 429,200 0.30
403,900 429,200 0.30
HBET AR 775,567 836,700 0.59
~AYy—x
ZDhfES
usD 94,200 REP OF BELIZE STUP 5% 20/02/38 REGS 82,655 41,919 0.03
82,655 41,919 0.03
Bt Y—x 82,655 41,919 0.03
ISP
EfE
usD 1,410,000 FED REP OF BRAZIL 4.25% 07/01/25 1,243,740 1,387,158 0.97
usD 940,000 FED REP OF BRAZIL 2.625% 05/01/23 770,056 868,090 0.62
usDh 800,000 FED REP OF BRAZIL 4.875% 22/01/21 761,000 837,600 0.59
usD 800,000 REP OF BRAZIL 5% 27/01/45 650,945 698,000 0.50
usD 500,000 REP OF BRAZIL 7.125% 20/01/37 616,536 557,500 0.40
usD 520,000 FED REP OF BRAZIL 5.625% 07/01/41 464,100 497,666 0.35
usD 400,000 FED REP OF BRAZIL 6% 07/04/26 408,400 433,000 0.31
usD 200,000 FED REP OF BRAZIL 5.625% 21/02/47 194,800 190,500 0.14
5,109,577 5,469,514 3.88
TEE(EEEFE)
usD 400,000 BANCO NAC DE 5.75% 26/09/23 ~ REGS 343,917 422,608 0.30
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it el st e i FERE  MLAKE (%)
usDh 200,000 CAIXA ECONOMICA 4.5% 03/10/18 REGS 183,500 204,860 0.15
usD 200,000 CAIXA ECONOMICA 4.25% 13/05/19 REGS 178,000 204,084 0.14
705,417 831,552 0.59
Gt 77V 5,814,994 6,301,066 4.47
EFIT7—OUHE
LTEE(EEEFE)
usDh 2,521,000 SINOPEC GRP OVER 4.375% 17/10/23 RE 2,738,466 2,681,436 1.90
usDh 1,440,000 SINOPEC GRP OVERS 3.90% 17/5/22 REG 1,503,250 1,496,933 1.06
usDh 628,000 SINOPEC GRP OVER 3.25% 28/04/25 REG 621,858 613,575 0.44
usD 439,000 SINOPEC GRP OVER 4.375% 10/04/24 RE 437,977 467,373 0.33
usD 260,000 SINOPEC GRP OVERS 4.875% 17/5/42 RE 308,750 281,418 0.20
usD 250,000 SINOCHEM OV 4.5% 12/11/20 241,014 264,192 0.19
usD 100,000 SINOCHEM OVS 6.3% 12/11/40 98,420 125,617 0.09
5,949,735 5,930,544 421
ARt Y -V 5,949,735 5,930,544 4.21
hAL—>
ZDES
usD 400,000 REP OF CAMEROON 9.5% 19/11/25 REGS 364,852 443,660 0.31
364,852 443,660 0.31
At A— 364,852 443,660 0.31
FY
EfE
usD 200,000 REP OF CHILE 3.125% 27/03/25 200,216 204,150 0.15
usD 200,000 REP OF CHILE 3.125% 21/01/26 203,300 203,500 0.14
usD 200,000 REPUBLIC OF CHILE 3.625% 30/10/42 173,000 197,760 0.14
576,516 605,410 0.43
LTEE (EEEFE)
usD 700,000 CODELCO INC 4.5% 16/09/25 REGS 695,932 740,937 0.52
usD 300,000 BANCO DEL ESTADO 3.875% 08/02/22 RE 298,341 308,610 0.22
usb 300,000 CODELCO INC 4.25% 17/07/42 REGS 236,940 284,070 0.20
usD 200,000 CODELCO INC 4.5% 13/08/23 REGS 208,572 215,792 0.15
usDh 200,000 CODELCO INC 4.875% 04/11/44 REGS 200,538 207,056 0.15
usD 200,000 EMPRESA NACIONAL 4.375% 30/10/24 RE 198,656 206,000 0.15
usD 200,000 CODELCO INC 3% 17/07/22 REGS 189,040 201,113 0.14
2,028,019 2,163,578 1.53
Gt TV 2,604,535 2,768,988 1.96
anvE7
EfE
usD 750,000 REP OF COLOMBIA 5.625% 26/02/44 772,068 811,125 0.58
usD 700,000 REP OF COLOMBIA 4.5% 28/01/26 691,660 738,500 0.52
usD 700,000 REP OF COLOMBIA 4% 26/02/24 695,995 720,286 0.51
usD 320,000 REP OF COLOMBIA 6.125% 18/01/41 347,856 362,041 0.26
usD 300,000 REP OF COLOMBIA 4.375% 12/07/21 307,247 318,000 0.23
usD 300,000 REP OF COLOMBIA 5% 15/06/45 284,734 298,500 0.21
usD 300,000 REP OF COLOMBIA 2.625% 15/03/23 272,943 288,399 0.20
usDh 232,000 REP OF COLOMBIA 3.875% 25/04/27 228,743 231,420 0.16
usD 100,000 REP OF COLOMBIA 7.375% 18/09/37 117,250 126,750 0.09
3,718,496 3,895,021 2.76
Aatian ey 3,718,496 3,895,021 2.76
aR4AH
Efi
usD 650,000 REP OF COSTA RICA 7.158% 12/3/45 R 662,525 645,431 0.45
usD 450,000 REP OF COSTA RICA 7% 4/04/44 REGS 446,575 444204 0.32
usD 200,000 REP OF COSTA RICA 4.25% 26/1/23 REG 175,200 192,148 0.14
usD 200,000 REP OF COSTA RICA 4.375% 30/4/25 RE 168,500 186,500 0.13
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usDh 200,000 REP OF COSTA RICA 5.625% 30/4/43 RE 179,891 170,250 0.12
1,632,691 1,638,533 1.16
BatimRLYg 1,632,691 1,638,533 1.16
A7 FT
EfE
usD 400,000 REP OF CROATIA 6.375% 24/03/21 435,558 439,301 0.30
usD 300,000 CROATIA GVT 6% 26/01/24 REGS 305,497 331,527 0.24
UsD 300,000 CROATIA GVT 5.5% 04/04/23 REGS 314,293 322,350 0.23
usD 200,000 REP OF CROATIA 6.625% 14/07/20 218,477 219,125 0.16
1,273,825 1,312,303 0.93
HetioarFT 1,273,825 1,312,303 0.93
FE=h#£ME
Efi
usD 500,000 DOMINICAN REP 6.875% 29/01/26 REGS 507,750 545,225 0.39
usD 500,000 DOMINICAN REP 5.5% 27/01/25 REGS 482,500 507,325 0.36
usD 320,000 DOMINICAN REP 6.85% 27/01/45  REGS 336,933 328,413 0.23
usD 304,000 DOMINICAN REP 5.95% 25/01/27  REGS 304,000 311,600 0.22
usD 200,000 DOMINICAN REP 7.45% 30/04/44 REGS 218,081 217,360 0.15
1,849,264 1,909,923 1.35
ZDhfES
UsD 450,000 DOMINICAN REP 5.875% 18/04/24 REGS 453,225 469,125 0.33
usD 340,000 DOMINICAN REP 7.5% 06/05/21 377,606 374,000 0.27
830,831 843,125 0.60
Gt RI=HHnE 2,680,095 2,753,048 1.95
IVF7EL
Efi
usD 969,000 REP OF ECUADOR 9.65% 13/12/26 REGS 989,049 1,047,198 0.74
usD 200,000 REP OF ECUADOR 10.5% 24/03/20 REGS 215,747 220,662 0.16
usD 200,000 REP OF ECUADOR 7.95% 20/06/24 REGS 157,686 200,672 0.14
1,362,482 1,468,532 1.04
Bt TR 1,362,482 1,468,532 1.04
S
EfE
usD 653,000 ARAB REPUBLIC EGYPT 8.5% 31/1/47 RE 681,700 706,925 0.49
usD 650,000 ARAB REP EGYPT 6.875% 30/04/40 REGS 602,763 613,210 0.44
uUsb 500,000 ARAB REP EGYPT 5.875% 11/06/25 REGS 478,926 489,750 0.35
usb 377,000 ARAB REP EGYPT 6.125% 31/01/22 REGS 377,000 391,420 0.28
2,140,389 2,201,305 1.56
At =U7 b 2,140,389 2,201,305 1.56
IILHILINRIL
Efi
usb 414,000 REP EL SALVADOR 6.375% 18/01/27 REG 360,614 369,350 0.26
usD 400,000 REP EL SALVADOR 5.875% 30/01/25 REG 345,800 352,292 0.25
usD 350,000 REP EL SALVADOR 7.65% 15/6/35 REGS 344,013 320,124 0.23
usDh 162,000 REP EL SALVADOR 8.25% 10/04/32 REGS 183,421 157,890 0.11
usD 136,000 REP EL SALVADOR 8.625% 28/2/29 REG 136,000 137,020 0.10
1,369,848 1,336,676 0.95
Fe R B AN 1,369,848 1,336,676 0.95
IFAET
EfE
usb 520,000 REP OF ETHIOPIA 6.625% 11/12/24 R 484,800 490,100 0.35
484,800 490,100 0.35
Btz FAET 484,800 490,100 0.35
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HRY
Efi
usD 203,000 GABONESE REP 6.95% 16/06/25 ~ REGS 203,000 196,051 0.14
203,000 196,051 0.14
At AR 203,000 196,051 0.14
03—o7
EE
usD 200,000 REP OF GEORGIA 6.875% 12/04/21 REGS 226,000 221,500 0.16
226,000 221,500 0.16
aitVa—v7 226,000 221,500 0.16
H—r
Efi
usD 450,000 REP GHANA 7.875% 07/08/23 REGS 433,375 436,644 0.31
433375 436,644 0.31
ZDitES
usD 350,000 REP OF GHANA 8.125% 18/01/26 REGS 347,064 337,855 0.24
347,064 337,855 0.24
At —7 780,439 774,499 0.55
JF7TI7
EfE
uUsD 300,000 REP OF GUATEMALA 4.5% 03/05/26 REGS 313,500 296,127 0.21
usD 200,000 REP OF GUATEMALA 5.75% 06/6/22 REG 215,000 217,128 0.15
528,500 513,255 0.36
Gt T T~7 528,500 513,255 0.36
HRoPa5R
EE
usD 350,000 HONDURAS GVT 6.25% 19/01/27 ~ REGS 349,300 354,473 0.25
349,300 354,473 0.25
ZDES
usDh 200,000 HONDURAS GOVERNMENT 7.5% 15/3/24 RE 213,400 220,084 0.16
213,400 220,084 0.16
Bt Yag 562,700 574,557 0.41
NUHY)—
EfE
usD 1,000,000 REP OF HUNGARY 5.375% 25/03/24 1,110,137 1,110,100 0.78
usD 700,000 HUNGARY GVT 5.375% 21/02/23 715,281 770,000 0.55
usD 400,000 REP OF HUNGARY 5.75% 22/11/23 394,628 451,912 0.32
usD 400,000 REP OF HUNGARY 6.375% 29/03/21 455,260 448,500 0.32
usb 200,000 REP OF HUNGARY 6.25% 29/01/20 222,960 220,060 0.16
2,898,266 3,000,572 2.13
AEtiNHY— 2,898,266 3,000,572 2.13
AR
L@ E (EEEFE)
UsD 240,000 PERTAMINA PT 5.625% 20/05/43 ~ REGS 212,100 239,400 0.17
212,100 239,400 0.17
AEt AR 212,100 239,400 0.17
AVRRT
Efi
usD 3,790,000 REP OF INDONES 5.25% 17/01/42 REGS 4,017,400 4,022,137 2.85
usD 760,000 REP OF INDONESIA 5.125% 15/1/45 REG 755,250 798,190 0.57
4,772,650 4,820,327 3.42
LTEtE(BELFRE)
usD 1,900,000 PERUSAHAAN LISTRIK 5.5% 22/11/21 1,949,500 2,063,970 1.47
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usD 1,000,000 PERTAMINA 5.25% 23/05/21 REGS 1,048,750 1,069,935 0.76
usb 350,000 PERTAMINA PERSERO 6.45% 30/05/44 RE 355,250 387,223 0.27
3,353,500 3,521,128 2.50
Bt AR RST 8,126,150 8,341,455 5.92
159
ZDhES
usD 380,000 IRAQ REPUBLIC 5.8% 15/01/28 288,325 335,545 0.24
288,325 335,545 0.24
BRtbA77 288,325 335,545 0.24
TAIWSUR
TEE (EEEFE)
usD 400,000 VEB FINANCE PLC 6.025% 05/07/22 REG 366,250 430,580 0.31
usD 200,000 VEB FINANCE 6.902% 09/07/20 200,250 221,500 0.16
usD 200,000 VEB FINANCE PLC 5.942% 21/11/23 REG 187,767 215,390 0.15
usD 200,000 RZD CAP LTD 5.7% 05/04/22 194,000 215,359 0.15
948,267 1,082,829 0.77
At TANTUR 948,267 1,082,829 0.77
a—kOART—L
EfE
usDh 773,000 IVORY COAST 5.375% 23/07/24 REGS 741,778 749,408 0.54
741,778 749,408 0.54
ZDhES
UsD 115,000 IVORY COAST FRN 31/12/32 REGS 70,857 105,656 0.07
70,857 105,656 0.07
Gitia—roRT—L 812,635 855,064 0.61
DRSSP
Efi
usD 400,000 JAMAICA GVT 7.875% 28/07/45 445,500 456,972 0.32
445,500 456,972 0.32
ZDitES
usD 718,000 JAMAICA GVT 8% 15/03/39 824,057 825,298 0.58
usDh 200,000 GOVT OF JAMAICA 7.625% 09/07/25 223,000 233,220 0.17
usb 200,000 JAMAICA GVT 6.75% 28/04/28 206,500 223,730 0.16
1,253,557 1,282,248 0.91
Gt~ Ah 1,699,057 1,739,220 1.23
ALEY
EE
usD 614,000 KINGDOM OF JORDAN 5.75% 31/01/27 RE 601,159 594,813 0.42
usD 430,000 KINGDOM OF JORDAN 6.125% 29/1/26 RE 431,613 440,251 031
1,032,772 1,035,064 0.73
Aitansgs 1,032,772 1,035,064 0.73
HhYIREY
EE
UsD 700,000 REP KAZAKHSTAN 5.125% 21/07/25 REGS 712,359 757,750 0.54
UsD 450,000 REP OF KAZAKHSTAN 4.875% 14/10/44 R 438,500 435,384 0.31
usD 300,000 REP OF KAZAKHSTAN 3.875% 14/10/24 R 286,995 301,050 0.21
usD 200,000 REP KAZAKHSTAN 6.5% 21/07/45 REGS 199,000 234,520 0.17
1,636,854 1,728,704 1.23
TEE(EEEFE)
usD 200,000 DEVEL BK KAZA 4.125% 10/12/22 REGS 170,750 197,844 0.14
170,750 197,844 0.14
BEthF T RIS 1,807,604 1,926,548 137
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=7
Efi
UsD 1,400,000 REP OF KENYA 6.875% 24/06/24 REGS 1,408,769 1,381,016 0.98
UsD 227,000 REP OF KENYA 5.875% 24/06/19 REGS 232,771 235,063 0.17
1,641,540 1,616,079 1.15
Gt =7 1,641,540 1,616,079 115
LRIy
Efi
usD 1,525,000 LEBANESE REPUBLIC 5.45% 28/11/19 GM 1,445,561 1,532,686 1.10
usD 1,070,000 LEBANESE REPUBLIC 5% 12/10/17 GMTN 1,073,041 1,077,832 0.76
usD 530,000 LEBANESE REPUBLIC 6.65% 3/11/28 GMT 519,930 523,688 0.37
usD 500,000 REP OF LEBANON 6% 20/05/19 GMTN 504,851 509,755 0.36
usb 390,000 LEBANESE REPUB 6.65% 26/02/30 REGS 389,305 386,525 0.27
usD 50,000 REP OF LEBANON 6.75% 29/11/27 REGS 50,226 50,200 0.04
3,982,914 4,080,686 2.90
e A 3,982,914 4,080,686 2.90
Yr7=7
EE
usD 570,000 REP OF LITHUANIA 6.125% 09/3/21 596,365 643,604 0.46
596,365 643,604 0.46
Gt U =T 596,365 643,604 0.46
TL—I7
TEE (EEEFE)
usb 796,000 EXPT-IMPT BANK MAL 2.48% 20/10/21 E 796,000 782,164 0.56
usD 400,000 PETRONAS CAP 7.875% 22/05/22  REGS 518,565 494,237 0.35
usD 200,000 PETROLIAM NAS 7.625% 15/10/26 REGS 280,600 270,664 0.19
usD 250,000 MALAYSIA SUKUK 3.179% 27/04/26 REGS 258,055 250,825 0.18
1,853,220 1,797,890 1.28
AativL— 7 1,853,220 1,797,890 1.28
I—IvILES
LTEtE(EELFE)
usD 800,000 OCP SA 6.875% 25/04/44 REGS 890,000 849,912 0.60
890,000 849,912 0.60
Bt~y =ikl 890,000 849,912 0.60
A¥L0
EfE
usD 1,000,000 UTD MEXICAN STATE 4% 02/10/23 1,013,400 1,024,500 0.73
usD 1,000,000 UNITED MEXICAN STATE 4.125% 21/1/26 1,081,860 1,022,000 0.73
usD 790,000 UTD MEXICAN STATES 7.5% 08/04/33 1,012,086 1,015,150 0.72
usD 1,050,000 UTD MEXICAN STATES 5.75% 12/10/10 985,915 1,014,027 0.72
usD 800,000 UTD MEXICAN STATE 3.625% 15/3/22 803,520 817,200 0.58
usD 780,000 UTD MEXICAN STATE 4.75% 8/3/44 MTN 791,817 741,000 0.53
usD 600,000 UNITED MEXICAN STATE 3.6% 30/01/25 594,480 595,500 0.42
usD 400,000 UTD MEXICAN STATE 4.35% 15/01/47 395,600 358,000 0.25
usD 350,000 UNITED MEXICAN STATE 4.6% 23/01/46 343,416 328,276 0.23
UsD 200,000 UTD MEXICAN STATE 6.05% 11/01/40 218,738 224,000 0.16
7,240,832 7,139,653 5.07
LTEtE(BELFE)
usDh 1,200,000 PETROLEOS MEX 5.5% 27/06/44 1,191,799 1,034,759 0.74
usDh 1,000,000 PEMEX 6.75% 21/09/47 1,009,939 993,600 0.70
usDh 950,000 PETROLEOS MEX 6.375% 23/01/45  WI 873,825 900,097 0.64
usD 800,000 PEMEX 5.625% 23/01/46 816,535 694,000 0.49
usD 500,000 PEMEX 5.5% 21/01/21 516,250 525,880 0.37
usD 487,000 PEMEX 6.5% 13/03/27 REGS 482,588 517,559 0.37
usD 500,000 PETROLEOS MEX 3.5% 30/01/23 WI 452,805 473,940 0.34
usD 417,000 PEMEX 5.375% 13/03/22  REGS 414,690 436,286 0.31
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usD 400,000 PETROLEOS MEX 4.875% 24/01/22 385,219 410,500 0.29
usD 400,000 PEMEX 3.5% 23/07/20 381,000 403,500 0.29
uUsb 400,000 PETROLEOS MEX 4.875% 18/01/24  WI 388,000 400,000 0.28
UsD 335,000 COMISION FEDERA 4.75% 23/02/27 REGS 334,585 329,640 0.23
usD 300,000 PETROLEOS MEX 6.5% 02/06/41 274,500 289,950 0.21
usD 300,000 PETROLEOS MEX 4.25% 15/01/25 276,132 285,750 0.20
uUsD 200,000 PETROLEOS MEXICAN 6.875% 4/8/26 199,630 218,800 0.16
usD 200,000 COM FED DE ELEC 4.875% 15/1/24 REGS 199,400 204,758 0.15
UsD 200,000 PEMEX 4.5% 23/01/26 185,140 189,300 0.13
8,382,037 8,308,319 5.90
At AxTa 15,622,869 15,447,972 10.97
ELTL
EfE
usD 200,000 MONGOLIA GVT 10.875% 06/04/21 REGS 214,500 225,989 0.16
214,500 225,989 0.16
=02 214,500 225,989 0.16
€Ay
Efi
usD 217,000 KINGDOM OF MOROCCO 5.5% 11/12/42 RE 202,281 227,885 0.16
202,281 227,885 0.16
LTEtE(BELFRE)
usD 440,000 OFFICE CHERIFIEN 4.5% 22/10/25 REGS 444,950 430,549 0.31
444,950 430,549 0.31
St Enya 647,231 658,434 0.47
FIET
EfE
usD 200,000 REP OF NAMIBIA 5.25% 29/10/25 REGS 198,086 203,500 0.14
198,086 203,500 0.14
At e 198,086 203,500 0.14
*5U4
L@ E (EEEFE)
usD 1,059,000 MAJAPAHIT HLDS 7.75% 20/01/20 REGS 1,207,812 1,201,436 0.85
usD 200,000 KAZAKHSTAN TEMIR 6.95% 10/7/42 REGS 184,750 212,040 0.15
1,392,562 1,413,476 1.00
Hit:ATH 1,392,562 1,413,476 1.00
FATIYT
Efi
usD 200,000 REP OF NIGERIA 6.75% 28/01/21 REGS 214,083 211,708 0.15
UsD 200,000 REP OF NIGERIA 7.875% 16/02/32 REGS 200,000 210,500 0.15
414,083 422,208 0.30
Bt FAY=T 414,083 422,208 0.30
INFRBY
EE
usb 655,000 ISLAM REP PAKISTAN 7.875% 31/3/36 R 593,665 660,975 0.47
usb 415,000 ISLAMIC REP PAKIST 7.25% 15/4/19 R 427,777 443,560 0.31
usb 200,000 ISLAMIC REP PAKIST 8.25% 15/4/24 R 224,750 224,060 0.16
1,246,192 1,328,595 0.94
N At V% 1,246,192 1,328,595 0.94
NF<
EfE
usD 600,000 REP PANAMA 3.75% 16/03/25 598,800 614,100 0.43
usb 415,000 REP OF PANAMA 3.875% 17/03/28 421,225 420,395 0.30
usb 400,000 REP OF PANAMA 4% 22/09/24 404,450 419,112 0.30
1,424,475 1,453,607 1.03
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ZDihfES
usDh 650,000 REP OF PANAMA 6.7% 26/01/36 762,029 818,025 0.58
762,029 818,025 0.58
At~ 2,186,504 2,271,632 1.61
INSTTA
EE
usD 350,000 REP OF PARAGUAY 5% 15/04/26  REGS 349,990 362,250 0.25
uUsb 200,000 REP OF PARAGUAY 6.1% 11/08/44 REGS 195,900 207,000 0.15
545,890 569,250 0.40
Biti5r 74 545,890 569,250 0.40
~R)L—
EE
usD 650,000 REP OF PERU 5.625% 18/11/50 684,097 763,750 0.55
usD 390,000 REP OF PERU 8.75% 21/11/33 553,080 587,535 0.42
uUsb 450,000 REP OF PERU 4.125% 25/08/27 451,313 485,550 0.34
usDh 200,000 REP OF PERU 7.35% 21/07/25 278,500 260,300 0.18
1,966,990 2,097,135 1.49
TEE (EEEFE)
usDh 200,000 CORP FINANCIERA 4.75% 15/07/25 REGS 198,528 212,400 0.15
198,528 212,400 0.15
At UL— 2,165,518 2,309,535 1.64
T4YEY
Efi
uUsb 1,445,000 REP OF PHILIPPINES 3.7% 02/02/42 1,416,825 1,420,877 1.01
1,416,825 1,420,877 1.01
TEE(EEEFE)
usD 2,010,000 NATIONAL POWER 9.625%  15/05/28 2,955,918 3,050,175 2.16
2,955,918 3,050,175 2.16
At 4,372,743 4,471,052 3.17
K=k
Efi
usD 890,000 REP OF POLAND 3% 17/03/23 879,183 889,929 0.63
usD 535,000 REP OF POLAND 5.125% 21/04/21 601,865 585,932 0.42
usD 400,000 REP OF POLAND 5% 23/03/22 446,307 439,516 0.31
usD 280,000 REP OF POLAND 4% 22/01/24 304,453 293,565 0.21
usD 100,000 REP OF POLAND 3.25% 06/04/26 100,100 98,920 0.07
2,331,908 2,307,862 1.64
GitiR =T 2,331,908 2,307,862 1.64
L—==7
EE
usD 510,000 ROMANIA GVT 4.875% 22/01/24 REGS 536,749 552,243 0.39
usD 500,000 ROMANIA GVT 4.375% 22/08/23  REGS 520,350 525,600 0.37
uUsD 300,000 ROMANIA GVT 6.75% 07/02/22 REGS 358,600 347,100 0.25
usD 100,000 ROMANIA GVT 6.125% 22/01/44 REGS 118,450 121,335 0.09
1,534,149 1,546,278 1.10
Lt—~=T 1,534,149 1,546,278 1.10
a7
EE
usDh 1,600,000 RUSSIAN FED 5% 29/04/20 REGS 1,647,125 1,720,992 123
usD 1,200,000 RUSSIAN FED 5.625% 04/04/42 1,107,749 1,308,418 0.93
usD 1,200,000 RUSSIAN FED 4.5% 04/04/22 REGS 1,216,350 1,275,000 0.90
usD 1,000,000 RUSSIAN FED 4.875% 16/09/23 ~ REGS 1,019,651 1,077,530 0.76
usD 400,000 RUSSIAN FED 5.875% 16/09/43  REGS 401,333 453,552 0.32
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UsD 200,000 RUSSIAN FED 3.5% 16/01/19 REGS 198,625 206,578 0.15
5,590,833 6,042,070 4.29
e = 5,590,833 6,042,070 429
wRAIL
Efi
usD 570,000 REP OF SENEGAL 6.25% 30/07/24 REGS 533,625 578,430 0.41
533,625 578,430 0.41
Gt 533,625 578,430 041
EILET
EE
usD 400,000 REP OF SERBIA 7.25% 28/09/21  REGS 450,240 454,000 0.32
450,240 454,000 0.32
ZDhfES
usD 300,000 REP OF SERBIA 6.75% 01/11/24  REGS 53,554 55,045 0.04
53,554 55,045 0.04
At T 503,794 509,045 0.36
m7IVh
EfE
USD 1,100,000 REP OF SOUTH AFRICA 4.3% 12/10/28 1,075,340 1,058,750 0.75
UsD 680,000 REP OF STH AFRICA 5.875% 16/09/25 749,600 747,204 0.53
UsD 670,000 REP OF SOUTH AFRICA 4.875% 14/04/26 661,858 688,425 0.49
UsD 400,000 REP OF STH AFRICA 5.875% 30/05/22 438,760 443,500 0.31
UsD 300,000 REP OF STH AFRICA 4.665% 17/01/24 308,000 309,375 0.22
3,233,558 3,247,254 2.30
At ETIUN 3,233,558 3,247,254 2.30
RA)S2h
Efi
usb 710,000 REP OF SRI LANKA 6.125% 3/6/25 REGS 693,137 715,615 0.50
uUsb 480,000 REP OF SRI LANKA 6.25% 27/7/21 REGS 461,760 509,966 0.36
USsD 213,000 REP OF SRI LANKA 5.875% 25/7/22 REG 206,078 220,688 0.16
UsD 200,000 REP OF SRI LANKA 6.25% 4/10/20 REGS 203,375 212,771 0.15
USsD 200,000 REP OF SRI LANKA 6% 14/01/19  REGS 206,500 208,208 0.15
UsD 200,000 REP OF SRI LANKA 5.125% 11/4/19 REG 200,000 206,208 0.15
1,970,850 2,073.456 1.47
Gt RVZUH 1,970,850 2,073,456 1.47
AT
ZTDOHiES
UsD 200,000 UNITED REP OF TANZ FRN 08/03/20 158,666 163,985 0.12
158,666 163,985 0.12
Bt =7 158,666 163,985 0.12
B4
Efi
THB 51,500,000 THAILAND GOVT 1.875% 17/06/22 1,433,458 1,449,724 1.03
1,433,458 1,449,724 1.03
AataAa 1,433,458 1,449,724 1.03
b= —F-bAT
Efi
usb 495,000 REP OF TRIN & TOB 4.5% 4/08/26 REGS 495,000 498,425 0.35
495,000 498,425 0.35
Bt M= —Rp 495,000 498,425 0.35
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=Y
it el st e i FERE  MLAKE (%)
FazT7F
TEE (EEEFE)
usD 280,000 BANQ CENT TUNIS 5.75% 30/01/25 reGS 277,382 266,350 0.19
277,382 266,350 0.19
Bt Fa=o7 277,382 266,350 0.19
kL3
Efi
usD 1,450,000 REP OF TURKEY 7.375% 05/02/25 1,720,942 1,623,869 1.16
usD 1,400,000 REP OF TURKEY 3.25% 23/03/23 1,293,757 1,272,880 0.90
usD 700,000 REP OF TURKEY 6.25% 26/09/22 757,350 743,050 0.53
usD 750,000 REP OF TURKEY 6% 14/01/41 798,127 722,700 0.51
usD 700,000 REP OF TURKEY 5.75% 22/03/24 759,240 718,550 0.51
UsD 700,000 REP OF TURKEY 4.25% 14/04/26 663,640 640,500 0.45
usD 700,000 REP OF TURKEY 4.875% 16/04/43 629,177 586,250 0.42
UsD 470,000 REP OF TURKEY 8% 14/02/34 579,667 556,198 0.39
usD 500,000 REP OF TURKEY 5.125% 25/03/22 520,375 505,968 0.36
usD 400,000 TURKEY GVT 4.875% 09/10/26 406,480 379,826 0.27
usD 300,000 REP OF TURKEY 6.875% 17/03/36 325,018 320,250 0.23
usD 244,000 REP OF TURKEY 6% 25/03/27 250,439 249,804 0.18
8,704,212 8,319,845 5.91
TEE(EEEFE)
usD 400,000 EXPORT CRED BK TURKEY 5% 23/9/21 RE 397,000 396,520 0.28
397,000 396,520 0.28
Atz 9,101,212 8,716,365 6.19
2954F
Efi
usD 400,000 UKRAINE GVT 7.75% 01/09/19 REGS 381,000 402,001 0.28
usD 392,000 UKRAINE GVT 7.75% 01/09/20  REGS 405,890 389,138 0.28
usD 304,000 UKRAINE GVT 7.75% 01/09/22 REGS 303,788 294,515 0.21
usD 300,000 UKRAINE GVT 7.75% 01/09/25 REGS 269,200 280,752 0.20
usD 300,000 UKRAINE GVT 7.75% 01/09/26 REGS 277,000 279,300 0.20
usb 300,000 UKRAINE GVT 7.75% 01/09/27 REGS 278,000 278,700 0.20
usD 200,000 UKRAINE GVT 7.75% 01/09/24 REGS 189,000 189,032 0.13
usD 62,000 UKRAINE GVT 7.75% 01/09/21 REGS 64,562 60,822 0.04
2,168,440 2,174,260 1.54
ZDES
usD 200,000 OSCHADBANK 9.625% 20/03/25 REGs 191,000 196,000 0.14
191,000 196,000 0.14
At o4 2,359,440 2,370,260 1.68
AFYR
ZDES
usD 200,000 BIZ FINANCE 9.75% 22/01/25 REGS 190,000 196,000 0.14
190,000 196,000 0.14
At AXUR 190,000 196,000 0.14
INTTA
EfE
usD 150,000 REP OF URUGUAY 7.875% PIK 15/01/33 189,196 192,840 0.14
189,196 192,840 0.14
ZDhES
usDh 1,177,546 REP ORIENT URUGUAY 5.1% 18/06/50 1,121,879 1,103,949 0.77
uUsD 185,780 REP OF URUGUAY 4.375% 27/10/27 188,743 191,762 0.14
usD 200,000 REP OF URUGUAY 4.125% 20/11/45 168,250 173,200 0.12
usD 80,000 REP ORIENT URUGUAY 6.875% 28/9/25 95,280 96,368 0.07
UsD 86,812 REP OF URUGUAY 4.5% 14/08/24 86,667 92,021 0.07
1,660,819 1,657,300 1.17
GitonrTA 1,850,015 1,850,140 1.31
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. B/ - 5 . .
it el i e i TG AR (%)
REAXIS
Efi
usD 860,000 REP OF VENEZUELA 7.65% 21/04/25 489,210 405,920 0.28
uUsb 600,000 REP OF VENEZUELA 11.75% 21/10/26 476,657 353,400 0.25
usD 500,000 REP OF VENEZUELA 7.75% 13/10/19 REG 172,300 325,000 0.23
usD 600,000 BOL REP OF VZLA 8.25% 13/10/24 REGS 248,300 290,400 0.21
usD 610,000 REP OF VENEZUELA 7% 31/03/38 322,067 272,487 0.19
usD 500,000 REP OF VENEZUELA 9.25% 7/5/28 231,780 242,500 0.17
usD 430,000 REP OF VENEZUELA 9% 07/05/23 164,565 225,320 0.16
usb 400,000 REP OF VENEZUELA 6% 09/12/20  REGS 138,000 219,000 0.16
uUsb 234,000 REP OF VENEZUELA 7% 01/12/18 ~ REGS 96,899 170,235 0.12
usD 300,000 REP OF VENEZUELA 9.25% 15/09/27 122,850 157,500 0.11
2,462,628 2,661,762 1.88
ZTDOHfES
uUsb 1,500,000 PETROLEOS VENEZU 6% 15/11/26 REGS 527,586 562,650 0.40
usb 1,360,000 PETROLEOS VENEZ 6% 16/05/24 REGS 494,192 538,832 0.38
uUsb 900,000 PETROLEOS VENEZU 9% 17/11/21 ~ REGS 344,931 509,850 0.36
usD 380,000 BOL REP OF VZLA 12.75% 23/08/22 213,034 262,200 0.19
usD 400,000 REP OF VENEZUELA 11.95% 5/8/31 165,297 234,000 0.17
usD 200,000 PETROLEOS VENEZ 9.75% 17/05/35 REGS 98,820 99,000 0.07
1,843,860 2,206,532 157
TEE(EEEFE)
usD 770,000 PETROLEOS DE VEN 5.5% 12/04/37 278,885 279,510 0.20
usD 540,000 PETROLEOS VENEZUELA 5.375% 12/04/27 207,822 198,693 0.14
486,707 478,203 0.34
e S 4,793,195 5,346,497 3.79
AL
Efi
usb 474,000 REP OF VIETNAM 4.8% 19/11/24 REGS 488,119 483,935 0.35
usD 185,000 REP SOCIAL VIETNAM 6.75% 29/1/20 201,650 202,429 0.14
689,769 686,364 0.49
At b A 689,769 686,364 0.49
HUET
EfE
usD 300,000 REP OF ZAMBIA 5.375% 20/09/22 REGS 294,324 278,250 0.20
294,324 278,250 0.20
Bt oeT 294,324 278,250 0.20
HABEAST 132,350,673 135,470,838 96.12

O i iR TR T ECHRR
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B F5E5AICET 5
20172 A28 BIRTE
(HEABHA, TEHIEHA, ZER9HE, A3 B a7 I ZE0r)

ERET - SAEABERLRY
20174E2 H 28 HBIAE, 77 RIZLUF ORRGFFAMNE 2B LI LE02 A LT, SHE R B LRI R E B EFCO T 2D~y Y BTV B,

[N [N SeHlE L Unes Xl i H RIEEBUALE CKRY)
IPY 709,404 USD 6,247 20174:3H21H 70
IPY 1,309,299 USD 11,668 201743 H21H 9)
IPY 248,655,075 USD 2,193,006 20174-3H21H 21,237
USD 13 JPY 1,499 20174E3H21H 0
UsD 1,047 JPY 119,906 201743 H21H (20)
usD 3,269 JPY 371,307 20174E3H21H (37)
usD 4,151 JPY 471,501  20174E3H21H (47)
ZAR 11,700,000 USD 861,265 201744 A5H 33,582
ZAR 11,700,000 USD 864,897 20174 A5H 29,950
ZAR 11,400,000 USD 849,520 201744 A5H 22,382
ZAR 5,800,000 UsD 428,486 20174E4H5H 15,113
CHF 560,000 UsD 549,702 201743H27H 7,311
ZAR 2,000,000 UsD 147,275 201744 H5H 5,690
SGD 610,000 USD 429,912 201744 A21H 5,198
SGD 620,000 USD 437,067 20174F4A21H 5,176
USD 561,030 CHF 560,000 20174:3H27H 4,017
CNY 1,500,568 UsD 215,847 20174E3H7H 2,430
UsD 209,538 PHP 10,500,000 20174E3HA7H 729
UsD 209,454 PHP 10,500,000 20174E3H7H 645
CNY 1,495,815 USD 216,628 201743 H24H 632
CNY 1,495,815 USD 215,613 2017466 H13H 458
UsD 215,095 PHP 10,800,000 20174E3H21H 445
UsD 215,095 PHP 10,800,000 20174E3H21H 445
CNY 1,495,388 UsD 215,660 201746 H7H 425
CNY 1,500,568 USD 216,532 201746 A6 H 314
USD 430,155 CLP 279,000,000 201744 H28H 171
MYR 245,327 USD 55,086 20174E3H7H 146
UsD 434,680 CLP 282,000,000 201744 28H 72
CNY 1,495,388 UsD 217,290 20174E3H16H 62
UsD 218,295 CNY 1,500,568 201743 A 7H 18
USD 217,161 CNY 1,495,815 201743 H24H (99)
USD 217,225 CNY 1,495,388 20174E3H 16H (127)
USD 439,975 CNH 3,020,000 20174E3H10H (128)
usD 107,142 PHP 5,400,000 20174F3H21H (183)
UsD 214,455 PHP 10,800,000 201743 A 14H (258)
UsD 107,036 PHP 5,400,000 20174E3H21H (289)
USD 214,412 PHP 10,800,000 201743 H 14H (301)
USD 214,433 PHP 10,800,000 20174-3H3H (379)
USD 214,157 PHP 10,800,000 201743 H21H (494)
UsSD 214,157 PHP 10,800,000 20174E3H 14H (556)
UsD 166,735 THB 5,844,106 20174E3H17H (688)
USD 439,144 CNH 3,020,000 20174E3H16H (729)
BRL 1,330,000 USD 424921 20174F4H4A (818)
USD 213,101 PHP 10,800,000 20174-5H8H (1,144)
UsD 446,433 MYR 1,990,205 201743 H23H (1,247)
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(¥R Nt | D= |BiiNsy FEAGHE i H AEBHAE CKR L)
USD 415,234 THB 14,547,388 201744 A3H (1,448)
USD 172,948 KRW 197,000,000 201744 24 H (1,583)
USD 415,110 THB 14,548,824 20174E4 4 10H (1,586)
cop 1,440,000,000 USD 495,656 20174E4A17H (1,657)
PHP 21,700,000 USD 433,135 201743 14H (1,720)
USD 445,153 THB 15,600,000 20174E3/3H (1,811)
RUB 25,100,000 USD 433,133 20174E3A17H (1,837)
PHP 21,700,000 USD 433306 20174:3 A 14H (1,892)
PHP 21,600,000 USD 431311 20174E3H21H (2,009)
PHP 21,600,000 USD 432,260 201743210 (2,958)
RUB 25,100,000 USD 434257 20174E3H17H (2,961)
USD 97,144 MXN 2,000,000 2017453 A13A (2,991)
cop 1,260,000,000 USD 436,743  20174E3A27H (3,036)
USD 428,867 INR 29,000,000 2017444 10H (3,085)
PHP 21,600,000 USD 433301 20174E3A7H (3,750)
PHP 21,500,000 USD 430,345 20174E58H (3,839)
USD 435,468 KRW 496,000,000 20174E4H21H (3.951)
USD 433,103 KRW 494,000,000 20174E4A21H (4,543)
BRL 1,340,000 USD 433237 20174F4H4H (5,945)
BRL 1,340,000 USD 434,079 20174F4H4H (6,787)
USD 431,527 INR 29,400,000 20174E4 A 3H (6,843)
USD 430,263 INR 29,400,000 20174E4 A 3H (8,107)
ZAR 11,400,000 USD 883,093 20174E4A5H (11,191)
ZAR 12,700,000 USD 984,874 20174F4 A 5H (13,544)
USD 485,936 cop 1,460,000,000 20174E4 4 6 H (15,802)
USD 2,618,880 RUB 157,500,000 201743 H17H (87,459)
USD 4,733,394 ZAR 66,187,267 20174E4A5H (328,787)

(381,957)
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ERE2 - £MEH
201742 A28 HBUE, 77 RGBT ORRF I RE AL T,
B ES P FZ4iES i H FHIAAE CRRY)  RIEBIAR CKR )
BRI g
KRW 43 FUT KOREA 3YR BOND 5% 201743 H 4,170,759 4,508
UsSD 8 FUT US NOTE 10YR 6% 201746 A 997,375 4,252
5,168,134 8,760
FEVRFER 7
KRW ?) FUT KOREA 10YR BOND 5% 201743 A (221,916) 1,009
USD 8) FUT US LONG BD 20YR 6% 201746 A (1,212,750) (9,938)
USD @) FUT US NOTE 5YR 6% 201746 A (471,344) (1,125)
(1,906,010) (10,054)
(1,294)
FEES - AT av
2017T4E2 A28 A BUE, 77 RIZLL FORPFEA T v a BREFL T,
B ESSE fZAES il H BUAREAM CKRV)  FFlieAE CRIV)  RIEBUALE CKR V)
B FoRT>a
USD 203 P FUT EDM7 98 JUN17 201746 A 19H 5,633 1,269 (4,364)
5,633 1,269 (4,364)
5,633 1,269 (4,364)
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2017T4E2 A28 A BUE, 77 RIZLL F ORBFRFIAD » 7K %A L Tz,

W HEIH I i A FREFLE CRRL) - RESHELE CRE V)
ZAR 15,030,000 Receive Floating (JIBA ZAR 3M) - Pay Fixed (8.613%) 202743 15H 0 (57,726)
ZAR 4,100,000 Receive Floating (JIBA ZAR 3M) - Pay Fixed (8.2%) 20274E3H15H 0 (6,717)
ZAR 4,100,000 Receive Floating (JIBA ZAR 3M) - Pay Fixed (8.25%) 20274E3H15H 0 (7,810)
ZAR 4,100,000 Receive Floating (JIBA ZAR 3M) - Pay Fixed (8.24%) 202743 H15H 0 (7,591)

HUF 54,611,062 Receive Fixed (2.735%) - Pay Floating (BUBOR HUF 6M)) 202743 15H 0 1,287
HUF 251,800,000 Receive Floating (BUBOR HUF 6M) - Pay Fixed (0.7525%) 2019437 15H 0 (660)

HUF 54,723,177 Receive Fixed (2.895%) - Pay Floating (BUBOR HUF 6M)) 20274E6 H21H 0 1,797
HUF 250,200,000 Receive Floating (BUBOR HUF 6M) - Pay Fixed (0.965%) 201946 H21H 0 (1,603)
HUF 316,900,000 Receive Floating (BUBOR HUF 6M) - Pay Fixed (0.95%) 201946 421 H 0 (1,992)

HUF 68,725,739 Receive Fixed (2.9075%) - Pay Floating (BUBOR HUF 6M)) 2027426 H21H 0 3,369
HUF 319,100,000 Receive Floating (BUBOR HUF 6M) - Pay Fixed (0.93%) 201946 21 H 0 (1,568)

HUF 71,000,000 Receive Fixed (2.895%) - Pay Floating (BUBOR HUF 6M)) 20274:6 521 H 0 3,205
HUF 321,200,000 Receive Floating (BUBOR HUF 6M) - Pay Fixed (0.86%) 201946 121 H 0 (34)

HUF 71,100,000 Receive Fixed (2.77%) - Pay Floating (BUBOR HUF 6M) 20274£6 21 H 0 453
0 (75,590)

FEEES - YLDV TIFIN RT VTR
201742 A28 A BUE, 77 MIZLL T ORRFEIL Vv b T T4 b 2T v 7R LT,
Bl (il KAk it B ARFEBUHLE CKF L)
TRTIia BRI

UusD 750,000 CDS REP INDONESIA 100BP 1% 20/06/21 20214E6 H20H 5,329

5,329

5,329
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20174E3 H 31 A&
(FHE AR 20164E4 H 1 H ~20174E3 H31H)
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¥ e

WRET A~ it S EINNEREERE
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NS
M PEF R
201743 H 31 A BIfE
(BRI )

HEPE
Bl A lRES e 68,249,365
(HRFGSFNH 68,455,655 K L)
BB TGS 5,329,117
SFIAT 7 KN AR DA A 4,998
SEIEA T a2 R OF LA 158,142
(HRFFJFTM 2307, 370 KR L)
FTUNTATARDERCREIL 7,418
T =T —=HHDRILA: 889,027
R 2 1,022,638
Bl LOBLEEMmI AR HF]E 46
GREAEE 75,660,751
fafit
ST 510,000
SeRRNARD I 2540 919
HME 2B e P LA AR D F TG 2248 465,028
SEIEA T a2 R ORI A 107,294
(RFFF 215,227 K L)
BRIAT » T HRAIAALFI B 6,494
RS E RS 732
TH—H—~DFKIG 757,659
RN 281,077
ARtEE 2,129,203
Ml PERRAR 73,531,548
SRS 470

HRID UMM FATH R ASER S W PERRAH
FCZF (1) 6,064 140,540,676
FDZF A (H) 7,471 1,081,491 8,079,925,880
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TR
20174E3 H 31 HITH& T35 HI AR
(BHLAK L ZET)

g

SRAT 01 JREFI) L 13,491
EHFLE 4,477,042
BRNAD 7T TN ARD 5 RS 723,742
HEI AR 1,559
rEnsany 5,215,834
14

158 T Y e 499,070
S PR T 77,541
R TR 23,835
BRINAD T FHNARD AL 694,716
By Z21RsN 1,468
5 | SR 97,095
ST RHR 208,860
ZREE 15,521
TR 430
SRR 7,752
RS 14,506
ZOfhBL 455,999
Hete 119
Legikaniy 2,096,912
MEEALE 3,118,922
BB A MRS 7e B AR D AR (3,741,225)
SEIRAN AR DAL (48,899)
AT VA BRNAR DR 432,832
SMEE 1T 3 L OB E 2B e IE LR AR DIRAE 54,534
SRR T RN DG 88,366
ERESTEIEiEEN (3,214,392)
P A M RIE Z A AN P 2 OO HE ok 4,964,106
S RANARD AT AR DR 26,294
TWIGA T 2 a  HINARD IR A ORI 1,464
SRR 7T TANARD AR A ORIV 40,552
S 2R e I LA AR D ST 4 D H ek (669,567)
B R fip=itEay 4,362,849
T FH O #E FAC LD PE ORI AR 4,267,379




M PEA B
20174F3 H 31 HITH& T 353 HI AR

(BRI )
I PERR AR 83,162,265
MBS 3,118,922
Y B (3,214,392)
Y HIREAM A=A 2 4,362,849
T FH DA AT LD PE ORISR 4,267,379
ZARRE SO FAT W4 1,146,715
AR AE SR O B R 3 AN (9,799,177)
(8,652,462)
A H DK A (5,245,634)
AP PERRAR 73,531,548

J LT RINF I —Tr—X D7 R —HEERE S EESHFC/FD
FATE AR DO B

20174E3 A 31 B ITHE T 32 FHAIIR

FC/FA
I 2 AR AE SRR

AT
EURE 2

AESEK
FES

WIRFEATH 2 ARFESHL

FDZZ 2

TR
A A

WIRFEATH AR FESHL

FIARMRERB ORI L)

FCZ5% ()
WA PEAR KA
LIPS TREYa/E <32

FDZZA ()

AT PERB AR
IR 47 DA E

282 —

(B2
25,476
2,547
(4,847)
23,176
1,207,867
16,008
(142,384)
1,081,491
MRETE
201743 A 31 HEHLE
(CREE)
2017 2016 2015
73,531,548 83,162,265 76,357,145
140,540,676 156,413,736 126,521,520
6,064 6,140 6,822

8,079,925,880
7471

9,194,354,973
7,612

9,052,378,183
9,142
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KL PE B
20174£3 A 31 H Ei7E
(BEFITAK /L ZET)
il il KAk ARl R A48 KA (%)
FILESFY
EHEFIRE
ARS 2,825,000  CITY OF BUENOS AIRES FRN 29/03/24 181,305 183,187 0.25
181,305 183,187 0.25
E®
ARS 10,750,000  REP OF ARGENTINA 15.5% 17/10/26 785,306 773,752 1.05
ARS 3,655,000 REP OF ARGENTINA 18.2% 03/10/21 250,412 253,003 0.34
ARS 2,975,000 REP OF ARGENTINA 16% 17/10/23 205,446 217,990 0.30
1,241,164 1,244,745 1.69
Bt TABrFe 1,422,469 1,427,932 1.94
ISP
Ef®
BRL 11,852 LETRA TESOURO 0% 01/01/20 LTN 2,678,372 2,919,481 3.96
BRL 10,518  LETRA TESOURO 0% 01/07/20 LTN 2,300,034 2,468,921 3.36
BRL 5,186  LETRA TESOURO 0% 01/04/18 LTN 1,429,772 1,503,434 2.04
BRL 3431  NOTA TESOURO NACL 10% 01/01/21 NTNF 1,022,244 1,122,584 1.53
BRL 3437  LETRA TESOURO 0% 01/01/19 LTN 878,802 931,913 127
BRL 1,621 NOTA TESOURO NACL 10% 01/01/23 NTNF 507,535 528,444 0.72
BRL 1,503  LETRA TESOURO 0% 01/07/19 LTN 365,989 389,245 0.53
BRL 202 NOTA TESOURO NACL 10% 01/01/27 NTNF 41,919 65,517 0.09
9,224,667 9,929,539 13.50
AE IO 9,224,667 9,929,539 13.50
FY
Eff
CLP 140,000,000  BONOS TESORERIA PESOS 4.5% 28/02/21 229,493 218,933 0.30
229,493 218,933 0.30
At FV 229,493 218,933 0.30
aAVE7
Eff
Ccop 2,641,300,000  TITULOS DE TESORERIA 10% 24/07/24 B 1,001,408 1,096,260 1.49
cop 2,485,900,000  TITULOS DE TESORERIA 7.5% 26/08/26 830,275 912,057 1.24
Ccop 2,098,000,000  TITULOS DE TESORERIA 11% 24/7/20 B 787,168 831,837 1.13
Ccop 1,583,900,000  TITULOS DE TESORERIA 7% 30/06/32 B 542,869 548,938 0.75
Ccop 1,141,500,000  TITULOS DE TESORERIA 6% 28/04/28 B 257,930 373,186 0.51
Ccop 980,900,000  TITULOS DE TESORERIA 7.75% 18/09/30 357,778 366,844 0.50
cop 417,800,000  TITULOS DE TESORERIA 7% 11/09/19 B 126,418 148,114 0.20
3,903,846 4,277,236 5.82
LiEE (BE2FE)
CcoP 282,000,000  EMPRESA DE TELECOMM 7% 17/01/23 REG 159,506 72,560 0.10
159,506 72,560 0.10
&3 a7 4,063,352 4,349,796 5.92
Tk
EHEEES
EGP 9,750,000  EGYPT T-BILL 0% 01/08/17 273D 470,154 503,120 0.68
EGP 1,875,000  EGYPT T-BILL 0% 06/06/17 273D 96,099 99,523 0.14
566,253 602,643 0.82
&3 UFR 566,253 602,643 0.82
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H—>
Ef®
GHS 1,345,000  GHANA GVT 24.75% 19/07/21 357,003 359,636 0.49
GHS 1,275,000  GHANA NOTES 21% 07/01/19 2YR 289,161 300,011 0.41
GHS 185,000  GHANA GVT 24% 23/11/20 5Y 47,690 47,109 0.06
GHS 185,000  GHANA GVT 21% 23/03/20 5YR 44,360 43,824 0.06
GHS 140,000  GHANA GVT 24.5% 21/06/21 39,739 37,147 0.05
777,953 787,727 1.07
Gt H—F 777,953 787,727 1.07
NIHY—
Ef®
HUF 243,410,000 HUNGARY GVT 5.5% 24/06/25 25/B 1,006,999 988,819 1.34
HUF 198,030,000  HUNGARY GVT 2% 30/10/19 19/C 715,605 711,051 0.97
HUF 134,910,000 HUNGARY GVT 3% 26/06/24 24/B 489,533 471,134 0.64
HUF 84,950,000 HUNGARY GVT 7.5% 12/11/20 20/A 356,684 359,889 0.49
HUF 90,430,000  HUNGARY GVT 3.5% 24/06/20 20/B 334,380 338,559 0.46
HUF 28,720,000  HUNGARY GVT 2.5% 27/10/21 21/B 108,506 102,503 0.14
3,011,707 2,971,955 4.04
& AT — 3,011,707 2,971,955 4.04
AURRST
Ef®
IDR 15,228,000,000  INDONESIA GVT 825% 15/07/21  FR53 1,128,616 1,197,790 1.64
IDR 12,095,000,000  INDONESIA GVT 8.25% 15/06/32  FR58 1,496,811 958,881 1.30
IDR 12,910,000,000  INDONESIA GVT 6.625% 15/05/33 FR65 1,353,237 869,954 1.18
IDR 7,923,000,000  INDONESIA GVT 9% 15/03/29 FR71 639,228 666,602 0.91
IDR 7,604,000,000  INDONESIA GVT 8.75% 15/05/31 FR73 634,434 634,285 0.86
IDR 7,436,000,000  INDONESIA GVT 8.375% 15/03/34 FR68 552,290 590,809 0.80
IDR 7,207,000,000  INDONESIA GVT 8.375% 15/03/24 FR70 572,564 580,510 0.79
IDR 5,267,000,000  INDONESIA GVT 7.875% 15/04/19 FR69 403,009 405,078 0.55
IDR 2,657,000,000  INDONESIA GVT 5.625% 15/05/23 FR63 275,549 185,764 0.25
IDR 2,280,000,000  INDONESIA GVT 8.75% 15/02/44  FR67 178,672 182,520 0.25
IDR 2,239,000,000  INDONESIA GVT 8.375% 15/09/26 FR56 170,005 182,498 0.25
IDR 1,229,000,000  INDONESIA GVT 8.25% 15/05/36 FR72 93,999 97,472 0.13
7,498,414 6,552,163 8.91
Gt AURERVT 7,498,414 6,552,163 8.91
Lo ITNG
TEEEEEF®)
ZAR 495,000  EUROPEAN INVEST BK 0% 31/12/18 EMTN 39,308 32,266 0.04
39,308 32,266 0.04
B ArvLTIAY 39,308 32,266 0.04
L—L7
Ef®
MYR 4,780,000  MALAYSIAN GVT 4.498% 15/04/30 0310 1,316,465 1,080,459 1.47
MYR 2,620,000  MALAYSIA GVT 3.492% 31/03/20 0612 644,133 588,185 0.80
MYR 2,515,000 MALAYSIAN GVT 3.795% 30/09/22 0215 619,167 563,669 0.77
MYR 2,460,000 MALAYSIAN GVT 3.418% 15/08/22 0112 584,496 542,043 0.74
MYR 2,020,000 MALAYSIAN GVT 4.16% 15/07/21 0111 519,173 462,123 0.63
MYR 1,285,000  MALAYSIAN GVT 4.048% 30/09/21 0314 328,876 292,913 0.40
MYR 1,225,000  MALAYSIA INVEST 4.39% 07/07/23 0116 281,540 280,630 0.38
MYR 1,031,000 MALAYSIA GOVT 3.8% 17/08/23 0116 251,314 229,830 0.31
MYR 380,000  MALAYSIAN GVT 3.955% 15/9/25 0115 91,528 84,396 0.11
MYR 360,000  MALAYSIA GOVT 3.659% 15/10/20 0315 91,647 81,138 0.11
MYR 105,000  MALAYSIA GOVT 4.254% 31/05/35 0415 25,001 22,584 0.03
4,753,340 4,227,970 5.75
Bt ~wL—u7 4,753,340 4,227,970 5.75
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Ao
Ef®
MXN 380,425  MEXICAN BONOS DES 6.5% 10/0621 M 2,047,594 2,010,427 2.74
MXN 163,034  MEXICAN FIXED RATE 10% 05/12/24 956,198 1,029,540 1.40
MXN 167,883  MEXICAN FIXED RATE 8% 11/06/20 M 972,544 929,788 1.26
MXN 139,511  MEXICAN BONOS DES 6.5% 9/06/22 M 741,257 734,380 1.00
MXN 122,318  MEXICAN BONOS DES 7.75% 23/11/34 M 642,741 678,542 0.92
MXN 94,848  MEXICAN BONOS DES 10% 20/11/36 M30 568,370 642,752 0.87
MXN 122,924  MEXICAN BONOS DES 5.75% 05/03/26 M 549,304 603,544 0.82
MXN 71,884  MEXICAN BONOS DES 7.75% 29/5/31 M 374,939 400,811 0.55
MXN 53,596  MEXICAN BONOS DES 8.5% 31/529 M 323,107 317,455 0.43
MXN 31,828  MEXICAN FIXED RATE 7.5% 03/6/27 M20 183,162 175,562 0.24
MXN 25,332 MEXICAN BONOS DES 8.5% 18/11/38 146,293 151,232 0.21
MXN 23,304  MEXICAN BONOS DES 5% 11/12/19 M 108,094 119,492 0.16
7,613,603 7,793,525 10.60
TEuE(EEEFR
EUR 395,000  PETROLEOS MEX 2.5% 21/08/21  EMTN 419,034 422,822 0.58
EUR 270,000  PEMEX PROJ FDG MAS 5.5% 24/02/25 RE 301,516 325,079 0.44
720,550 747,901 1.02
8,334,153 8,541,426 11.62
R)—
Ef®
PEN 1,425 REP OF PERU 6.85% 12/02/42 596,756 460,541 0.62
PEN 1,050  PERU GVT/BONOS TESOR 5.7% 12/08/24 315,955 330,086 0.45
PEN 835  REP OF PERU 6.35% 12/08/28 249,941 262,915 0.36
PEN 693  PERU BONO SOBERANO 82% 12/08/26 248,222 251,353 0.34
PEN 465  REP OF PERU 6.95% 12/08/31 144,514 153,556 0.21
1,555,388 1,458,451 1.98
HEt ~L— 1,555,388 1,458,451 1.98
R—=35UF
Eff
PLN 4,625,000  POLAND GVT BOND 5.75% 23/09/22 0922 1,340,311 1,335,922 1.83
PLN 4,825,000  POLAND GVT BOND 2.25% 25/04/22 0422 1,157,105 1,186,351 1.62
PLN 4,665,000  POLAND GVT BOND 2.5% 25/07/27 0727 1,052,610 1,080,937 1.47
PLN 2,415,000  POLAND GVT BD 1.5% 25/04/20 0420 597,327 596,605 0.81
PLN 2,005,000  POLAND GVT BOND 4% 25/10/23 1023 506,217 534,994 0.73
PLN 2,110,000  POLAND GVT BOND 3.25% 25/07/25 0725 570,528 532,858 0.72
PLN 2,070,000  POLAND GVT BOND 1.75% 25/07/21 0721 508,357 503,456 0.68
PLN 1,470,000  POLAND GVT BOND 5.25% 25/10/20 1020 395,990 407,287 0.55
PLN 1,350,000  POLAND GVT BOND 5.75% 25/10/21 1021 416,927 385,533 0.52
PLN 1,075,000  POLAND GVT BOND 2.5% 25/07/26 0726 238,455 253,449 0.34
PLN 775,000  POLAND GVT BOND 2% 25/04/21 0421 185,226 191,320 0.26
6,969,053 7,008,712 9.53
& R—=FF 6,969,053 7,008,712 9.53
av7y
E®
RUB 114,815,000  RUSSIA GOVT 7.75% 16/09/26 6219 1,798,731 2,031,299 2.76
RUB 69,980,000  RUSSIA GOVT 8.5% 17/09/31 6218 1,039,307 1,308,739 1.78
RUB 66,195,000  RUSSIA GOVT 7.5% 18/08/21 6217 1,095,235 1,167,569 1.59
RUB 47,520,000  RUSSIA GOVT 7% 16/08/23 6215 743,928 812,238 1.10
RUB 32,455,000  RUSSIA FED 7% 25/01/23 6211 468,987 558,671 0.76
RUB 24,310,000  RUSSIAN FED 7.05% 19/01/28 6212 336,150 408,109 0.56
RUB 3,000,000  RUSSIAN FED 7.6% 14/04/21 6205 44,866 53,156 0.07
5,527,204 6,339,781 8.62
Bt v 5,527,204 6,339,781 8.62

— 285 —



LT IF IR —Tr—X D7V RI— R E IR S E R ESFC/FD

Bl Al SRR ARl RS FLALEE (%)
m7IUh
Ef®
ZAR 25,045,000  REP OF STH AFRICA 6.25% 31/3/36R209 1,458,109 1,319,990 1.79
ZAR 17,550,000  REP OF STH AFRICA 9% 31/01/40 2040 1,175,583 1,217,195 1.66
ZAR 12,410,000  REP OF STH AFRICA 10.5% 21/12/26 R1 1,012,437 1,017,081 1.38
ZAR 13,820,000  REP OF STH AFRICA 8.5% 31/1/37 2037 885,553 919,493 1.25
ZAR 8,575,000  REP OF STH AFRICA 7% 28/2/31 R213 527,067 523,282 0.71
ZAR 5,650,000  REP OF STH AFRICA 7.25% 15/1/20R207 389,420 413,966 0.56
ZAR 5,455,000  REP OF STH AFRICA 8% 31/01/30 2030 360,770 366,669 0.50
ZAR 4,915,000  REP OF STH AFRICA 6.75% 31/3/21R208 332,022 350,543 0.48
ZAR 3,300,000 REP OF STH AFRICA 8.75% 28/02/48 208,422 221,480 0.30
ZAR 3,075,000  REP OF STH AFRI 8.875% 28/2/35 2035 205,655 213,761 0.29
ZAR 2,600,000 REP OF STH AFRICA 6.5% 28/2/41 R214 137,930 136,469 0.19
ZAR 1,495,000  REP OF STH AFRICA 8.75% 31/1/44 204 88,209 100,513 0.14
6,781,177 6,800,442 9.25
Gt W77 6,781,177 6,800,442 9.25
a4
Eff
THB 25,800,000  THAILAND GOVT 1.875% 17/06/22 737,358 737,671 1.01
THB 23,475,000  THAILAND GVT 3.875% 13/06/19 712,029 714,693 0.97
THB 21,450,000  THAILAND GVT 1.25% 12/03/28  CPI 555,395 602,144 0.82
THB 16,785,000  THAILAND GVT BD 3.85% 12/12/25 516,461 535,001 0.73
THB 9,590,000  THAILAND GVT 4.875% 22/06/29 348,426 333,893 0.45
2,869,669 2,923,402 3.98
[ 2,869,669 2,923,402 3.98
~La
Eff
TRY 3,205,000 TURKEY GOVT 10.7% 17/02/21 1,057,767 870,282 1.18
TRY 2,620,000  TURKEY GVT 9.2% 22/09/21 785,410 675,464 0.92
TRY 2,605,000  TURKEY GOVT 9% 24/07/24 809,158 654,789 0.89
TRY 1,365,000  TURKEY GVT 10.6% 11/02/26 349,726 371,775 0.51
TRY 1,375,000  TURKEY GOVT 8% 12/03/25 418,057 322,401 0.44
TRY 920,000  REP OF TURKEY 8.8% 14/11/18 300,589 243,753 0.33
TRY 735,000  TURKEY GOVT 10.4% 20/03/24 257,767 198,168 0.27
TRY 710,000  TURKEY GOVT 8.5% 14/09/22 228,433 175,930 0.24
TRY 625,000  REP OF TURKEY 8.8% 27/09/23 200,434 155,555 0.21
4,407,341 3,668,117 4.99
AEt: b= 4,407,341 3,668,117 4.99
A1FYR
TEuE(EEEFR
ZAR 600,000  EBRD 0% 31/12/20 EMTN 40,101 33,173 0.05
40,101 33,173 0.05
At AFYR 40,101 33,173 0.05
INTTA
E®
uYu 7,150,000  REP OF URUGUAY 4.375% 15/12/28 CPI 360,573 351,072 0.48
uYU 400,000  REP OF URUGUAY 4% 10/07/30 CPI 24,040 23,865 0.03
384,613 374,937 0.51
Gt oATTA 384,613 374,937 0.51
AAEESE 68,455,655 68,249,365 92.82

Y BRI T T T
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201783 A 31 HHAE
EAHE, TE2eH8E, 2RI, M2 #E 20 5 5 W0 I C 2eT)
R 1 - SMEZBRIEE LN

2017331 A BUE, 77 NI LU T ORI E 2B S LI 2 A LT, SHE 2R I LRI B HEFCO T AD
~yVHBITHOWSID,

[N Wi A< SEiLm i SR EE T A RFEBUHLE CKR V)
Y 137,673,166 USsD 1,198,283 2017424 421 A 34,242
USD 13 Y 1,498 20174F4H21 B 0
USD 2,707 PY 306,551 201742421 A (37
USD 3,410 Y 386,169 20174F4H21 B (47)
MXN 61,675,000 USD 2,817,818 20174E6 A 14 F 447,491
MXN 61,675,000 USsD 2,901,670 2017426 4 14 A 363,639
BRL 11,000,000 USD 3,068,340 20174E11 4 3H 270,227
MXN 73,125,000 USD 3,611,111 2017426 45 A 265,458
MXN 63,775,000 UsD 3,180,528 20174E6 H21 192,562
MXN 40,400,000 USD 1,980,489 2017428 31 H 133,317
PLN 12,620,000 USsD 3,088,051 2017426 421 A 107,650
MXN 42,778,000 USD 2,160,559 20174E6 A5 H 107,227
MXN 14,543,000 USsD 665,403 2017426 48 A 105,218
MXN 30,347,000 USD 1,512,962 20174E6 A5 H 95,821
MXN 76,890,000 USD 3,881,177 20174212 4 A 84,633
RUB 55,070,000 USsD 893,703 20174E5 H22 78,181
MXN 34,680,000 USD 1,711,282 20174E12H 4 F 77,432
cop 11,022,034,000 USsD 3,706,131 2017426 421 A 69,224
cop 1,166,500,000 USD 352,950 20174E8 A4 F 44,392
BRL 1,251,000 USsD 348,759 2017425422 A 43,761
MXN 34,680,000 USD 1,745,748 20174F12H 4 H 42,966
RUB 32,980,000 USD 539,611 20174522 A 42,424
USD 821,657 MYR 3,460,000 20174E4H25H 40,488
cop 1,805,063,000 USD 576,771 20174E7H 18 F 39,362
THB 52,745,000 USD 1,492,818 2017426 421 A 38,589
RUB 46,643,000 USD 781,054 20174E6 H21 36,794
MXN 6,267,000 UsD 297,627 20174254 2 36,404
RUB 58,740,000 USD 989,471 20174E7TH17H 34,956
RUB 14,640,000 USD 222,678 201746 37 H 34,755
cop 855,966,000 UsD 259,698 2017428411 31,969
RON 9,173,000 USD 2,129,887 20174E6 H21 29,604
cop 747,903,000 USsD 227,119 201742843 A 27,664
USD 744,470 TRY 2,639,000 20174E4 H 28 25,685
INR 57,490,000 USD 851,987 201746 421 A 24,745
USD 346,015 ZAR 4,420,000 20174E6 H21 22313
USD 1,031,765 CLP 672,412,000 201746 421 A 22,059
MXN 4,524,000 USsD 210,604 20184E2 21 A 20,070
cop 948,991,000 USD 303,900 20174E7H 18 H 20,024
USD 663,397 ZAR 8,798,000 2017426 421 A 19,068
TRY 2,529,000 USD 659,735 20174E6 A21 H 18,332
USD 159,811 TRY 570,000 201842320 A 16,862
cop 916,104,000 USD 300,165 20174E4H 24 H 16,128
cop 412,897,000 USD 125,310 20174E8 A3 H 15,349
USD 212,441 ZAR 2,700,000 20174E6 421 A 14,705
MXN 12,896,000 USD 668,740 20174F6 A8 H 14,608
MXN 4,190,000 USsD 208,029 20174E6 421 A 13,581
RUB 12,213,000 USD 200,656 20174E6 H21 H 13,489
cop 548,638,000 USD 174,725 2017427 21 H 12,480
INR 13,817,000 USD 198,371 20174:7 412 11,756
KRW 515,180,000 USD 449,546 20174E6 H21 F 11,592
RUB 14,400,000 USD 241,133 20174E6 421 A 11,359
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PEN 4,424,000 USD 1,339,712 20174E6 H21 11,109
RUB 12,040,000 USD 200,166 201746 421 A 10,946
MXN 8,496,000 USsD 438,586 2017426 421 A 10,771
MXN 2,098,000 USD 97,420 20184E1H25H 9,968
RUB 14,470,000 USsD 244,787 2017426 47 H 9,657
MXN 2,070,000 USD 96,427 20184E1 H25H 9,528
USD 347,581 ZAR 4,620,000 201746 421 A 9,232
MXN 3,170,000 USsD 158,881 20174E6 H21 8,782
TRY 770,000 USD 198,029 201746 421 A 8,420
PLN 1,110,000 UsD 272,822 2017426 421 A 8,258
cop 385,986,000 USD 123,634 20174E7H 18 H 8,117
cop 365,756,000 UsD 116,854 2017427 421 A 7,947
MXN 2,738,000 USD 132,047 20184E2H27H 7,443
BRL 644,000 USD 192,785 2017427 12 A 7,112
USD 533,409 BRL 1,682,000 20174E6 A2 1 7,069
MYR 2,380,000 USD 530,657 20174E4H25H 6,678
ZAR 2,779,000 USsD 196,917 2017427 4127 5,865
NGN 13,880,000 USD 36,005 20174E8 A2 F 5,488
MXN 3,810,000 USsD 196,025 2017426 421 A 5,487
PHP 21,830,000 UsD 428,249 20174E6 H21 5,229
MXN 7,120,000 USD 372,739 20174531 A 4,979
USD 79,241 MYR 330,000 201747 A6 A 4,925
USD 85,873 TRY 300,000 20174F4H 28 4,163
NGN 10,374,000 USD 26,927 201742842 4,084
NGN 9,596,000 USD 24,924 20174E8 A2 3,762
THB 6,810,000 USD 194,006 2017426 421 A 3,717
MYR 2,900,000 USD 651,319 20174F4H25H 3,418
KZT 30,185,000 USD 91,608 201745 10 A 3,343
THB 6,780,000 USD 193,515 2017426 421 A 3,336
NGN 11,112,000 USD 30,032 20174E7H26 B 3,329
PLN 720,000 USD 179,226 2017426 421 A 3,096
BRL 500,000 USD 153,562 20174E6 A2 1 2,900
MYR 1,132,000 USD 252,771 2017424 25 2,802
RUB 4,010,000 USD 67,582 20174E6 H21 2,730
EGP 825,000 USD 41,878 20174E6 H21 2,661
USD 157,607 ZAR 2,140,000 20174E8 24 A 2,624
NGN 5,965,000 USD 15,493 20174E8 A2 H 2,338
IDR 3,568,000,000 USsD 263,126 20174E6 A 21 A 2,196
NGN 6,648,000 USsD 17,775 20174E7 A 26 H 2,184
MXN 2,350,000 USD 122,316 20174:6 421 A 1,976
USsD 279,724 HUF 79,997,000 20174E6 A21 H 1,951
INR 10,410,000 USD 155,234 20174F9 A5 H 1,930
IDR 5,081,000,000 UsD 376,036 2017426 421 A 1,796
EGP 495,000 USD 25,000 20174E6 H21 F 1,723
EUR 330,000 USD 352,611 20174E6 A 21 A 1,594
cop 330,300,000 UsD 111,587 20174E6 A21 H 1,549
USD 333,134 PLN 1,310,000 20174:6 421 A 1,409
ZMW 362,000 USD 35,490 20174E5 4 151 1,347
NGN 4,188,000 USD 11,242 20174E7 H26 1,331
EGP 330,000 USsD 16,541 20174E6 A 21 A 1,274
TRY 1,253,000 USD 334,861 20174E6 H21 H 1,089
ZMW 362,000 USD 35,841 2017453 15 H 996
USsD 111,973 HUF 31,981,000 20174E6 A21 H 926
USD 739,420 BRL 2,360,000 20174F6 A2 H 917
USsD 295,665 HUF 84,590,000 20174E9 A 20 A 913
USD 111,911 HUF 32,001,000 20174E6 H21 H 795
USD 179,910 IDR 2,409,000,000 2017426 421 A 773
USD 295,356 HUF 84,590,000 20174E9H20 603
EGP 792,000 USD 42,787 20174243 10 582
MXN 374,000 UsD 19,238 20174E6 A21 H 542
NGN 1,795,000 USD 4851 20174E7H26 538
MXN 103,000 USD 4,790 2018421 425 482
MXN 103,000 USD 4,797 20184E1 H25H 475
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BRL 1,270,000 UsD 396,974 20174E6 A2 1 441
ZMW 724,000 USD 72,983 201745324 A 436
EGP 330,000 UsD 17,694 2017424 410 A 376
TRY 365,000 USD 97,511 20174E6 H21 351
PHP 18,010,000 USD 357,305 2017426 421 A 319
EGP 343,000 USD 18,490 20174E4H 10H 292
TRY 1,266,000 USD 339,143 201746 421 A 292
HUF 31,200,000 UsD 108,149 20174E6 A 21 186
MYR 1,640,000 USD 370,119 201742425 146
MYR 1,630,000 UsD 367,862 2017424 425 A 145
USD 294,892 HUF 84,590,000 20174E9H20 B 140
EGP 185,000 UsD 9,994 2017424 410 A 136
MYR 330,000 USD 74,232 20174E7T A6 H 83
IDR 156,000,000 USD 11,544 201746 421 A 56
USsD 53,748 PEN 176,000 20174E6 H21 9
USD 294,738 HUF 84,590,000 20174E9H20 B (15)
ZAR 5,000 USsD 391 20174E6 A 21 A (25)
TRY 2,093,000 USD 561,201 20174E6 H21 (33)
CLP 160,000,000 USsD 240,312 2017426 421 A (53)
IDR 2,409,000,000 USD 179,401 20174E6 H21 B (264)
TRY 1,041,000 USD 279,379 2017426 421 A (270)
KZT 109,900,000 USD 341,835 2017426 421 A (337)
USD 221,254 MXN 4,190,000 20174E6 H21 (357)
ZAR 64,000 UsD 5,048 2017426 421 A (362)
IDR 1,752,000,000 USD 130,726 20174E6 H21 (445)
CLP 24,400,000 USD 37,366 2017426 421 A (726)
TRY 28,000 USD 7,782 20184E2H20 (760)
CLP 249,700,000 USD 375,771 2017426 421 A (817)
BRL 1,028,000 USD 320,748 2017426 430 A (851)
USD 156,189 IDR 2,112,000,000 20174E6 H21 B (862)
HUF 98,400,000 UsD 342,546 2017426 421 A (873)
TRY 1,525,000 USD 409,913 20174E6 H21 B (1,035)
BRL 335,000 USD 105,868 201746 42 A (1,039)
INR 12,701,000 USD 192,848 201749 A5 H (1,096)
USD 139,697 THB 4,850,000 20174E6 H21 (1,118)
TRY 275,000 UsD 75,279 2017426 42 A (1,179)
USD 40,515 PLN 165,000 20174E6 H21 (1,266)
USD 62,919 HUF 18,506,000 2017426 421 A (1,338)
USD 160,169 INR 10,600,000 20174E6 H21 (1,483)
USD 196,413 INR 12,980,000 201746 421 A (1,534)
USD 194,315 IDR 2,635,000,000 20174E6 H21 (1,628)
EGP 1,225,000 USD 63,636 20184E3H 13 H (1,697)
USD 95,220 RUB 5,529,000 2017426 421 A (1,726)
ZAR 4,620,000 USD 340,167 20174E6 H21 (1,818)
EGP 1,225,000 UsD 63,935 20184234 13 (1,996)
EGP 1,225,000 UsD 64,035 20184E3H 13 H (2,096)
EGP 1,225,000 USD 64,136 20184233 13 H (2,197)
USD 67,767 MXN 1,324,000 2017426 421 A (2,260)
USD 170,700 THB 5,960,000 20174E6 H21 B (2,343)
USD 587,063 HUF 169,180,000 2017429420 A (2,443)
ZAR 638,000 USD 49214 20174E6 H21 (2,490)
TRY 103,000 USD 28,646 20184220 A (2.815)
ZAR 767,000 USD 59,227 20174E6 H21 (3,055)
USD 196,216 MXN 3,768,000 20174E6 H21 (3,075)
EUR 299,000 USD 324311 2017426 421 A (3.379)
KZT 88,700,000 USD 279,062 20174E6 H21 (3,440)
BRL 3,676,000 USD 1,153,761 2017426 42 A (3.449)
USD 408,971 HUF 118,426,000 20174E9H20 B (3.683)
USD 1,132,537 PLN 4,487,000 201746 421 A (3.684)
USD 124,833 THB 4,430,000 20174E6 H21 B (3.788)
ZAR 1,150,000 USD 88,145 20174E6 H21 B (3,924)
TRY 1,255,000 USsD 340,537 2017426 421 A (4,051)
USD 679,003 PLN 2,697,000 20174E5 A2 F (4,150)
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USD 244,994 MXN 4,784,000 20174E9H 25 F (4,365)
USD 103,034 MXN 2,027,000 201746 48 A (4,375)
USD 74,018 RUB 4,473,000 2017426 421 A (4,412)
USD 85,248 MXN 1,695,000 20174E6 A8 H (4,568)
USD 85,248 MXN 1,695,000 2017426 48 A (4,568)
USD 157,220 INR 10,610,000 20174E6 H21 (4,584)
USD 446,204 SGD 630,000 2017426 421 A (5,073)
USD 348,501 HUF 101,508,000 20174E9H20 B (5,202)
USD 354,732 cop 1,051,000,000 201746 421 A (5,265)
ZAR 1,410,000 USD 108,863 2017426 421 A (5.601)
USD 527,566 NZD 765,000 20174E6 H21 (5,766)
USD 89,905 MXN 1,820,000 2017426 421 A (6,355)
USD 145,045 cop 442,100,000 20174E6 H21 (6,386)
USD 28,197 NGN 11,871,000 201747 26 A (7,443)
USD 28,199 NGN 11,872,000 20174E7H26 (7,444)
USD 228,251 HUF 67,672,000 20174E9H20 B (7,551)
USD 221,996 RUB 13,120,000 2017426 421 A (8,052)
USD 806,289 PHP 41,020,000 20174E6 H21 (8,245)
USD 538,149 AUD 715,000 2017426 421 A (8,499)
USD 352,678 GBP 290,000 20174E6 H21 (9.513)
USD 142,647 TRY 565,000 2017426 42 A (9,595)
USD 42,457 NGN 17,917,000 201742842 (11,104)
TRY 439,000 USD 121,995 20184E2H20 (11,899)
USD 279,727 cop 855,966,000 2017428411 (11,940)
USD 341,743 HUF 101,508,000 20174E9H20 B (11,961)
ZAR 2,953,000 USsD 228,259 2017426 421 A (11,994)
USD 398,786 cop 1,199,950,000 20174E6 H21 (12,230)
USD 299,457 cop 914,394,000 2017427 21 A (12,550)
USD 399,763 HUF 118,426,000 2017429420 A (12,891)
USD 2,100,447 MXN 40,400,000 20174E8 H31H (13,359)
USD 350,654 RUB 20,764,000 2017426 421 A (13,426)
USD 51,891 NGN 21,898,000 20174E8 A2 1 (13,571)
USD 1,542,013 KRW 1,738,420,000 201746 421 A (14,046)
USD 363,586 cop 1,094,760,000 20174E4H 24 B (14,388)
USD 396,481 cop 1,199,950,000 20174E6 H21 (14,535)
USD 444,985 MXN 8,677,000 2017426 48 (14,802)
USD 144,535 MXN 3,015,000 20174E6 A8 H (15,227
USD 379,408 cop 1,160,800,000 201742843 H (16,034)
USD 381,084 cop 1,166,500,000 20174E8 H4H (16,257)
USD 337,290 RUB 20,170,000 20174:6 421 A (16,374)
USD 327,127 MXN 6,484,000 20174E5 431 H (16,851)
USD 292,790 MXN 5,840,000 20174E5 H30 (17,070)
USD 529,757 MXN 10,330,000 20174E6 A 8 (17,621)
USD 686,189 PLN 2,784,000 20174E8 A 14 H (18,605)
USD 773,005 MXN 14,981,000 20174E6 A 21 A (19,347)
USD 484,369 cop 1,472,000,000 20174E6 A21 H (19,831)
USD 371,232 RUB 22,867,000 201742717 H (27,569)
USsD 561,534 MXN 11,156,000 20174E6 A 21 A (28,512)
USD 160,479 RUB 10,834,000 20174E5 H22 (30,720)
HUF 1,691,800,000 USsD 5,906,710 2017426 421 A (32,285)
USD 3,052,385 EUR 2,876,000 20174E6 H21 H (34,575)
USD 401,473 MXN 8,260,000 20174253 2 (38,786)
UsD 442,373 MXN 9,114,000 20174E5 422 H (41,830)
USD 1,793,174 MXN 34,680,000 20174F6 A5 H (45,313)
USD 288,572 MXN 6,537,000 2018421 25 H (46,032)
USD 596,234 MXN 12,335,000 20174E6 A 14 H (56,827)
USsD 595,540 MXN 12,335,000 20174E6 A 147 (57,521)
USD 1,012,916 cop 3,140,040,000 20174E7H 18 H (58,893)
USD 2,285,135 HUF 676,720,000 20174:9 20 A (72,891)
USsD 312,350 RUB 22,230,000 20174E6 A TH (78,547)
TRY 2,156,000 USD 666,872 20174E4H 28 (79,642)
USD 1,757,996 MXN 34,680,000 2017426 45 A (80,491)
USD 3,988,898 MXN 76,890,000 20174E6 A5 H (87,265)
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USD 1,474,157 MXN 30,347,000 20174E12H 4B (91,071
USD 2,104,595 MXN 42,778,000 20174212 4 (101,796)
USD 609,587 MXN 13,524,000 2017427 127 (103,455)
USD 1,189,638 MXN 24,670,000 20174E6 H 14 F (116,485)
USD 3,091,535 RUB 183,158,000 2017426 421 A (119,996)
USD 1,361,310 MXN 28,124,000 20174E6 A 14 F (127,681)
USD 762,759 RUB 51,410,000 20174522 (144,532)
USD 2,226,340 MXN 45,886,000 20174E6 A 14 F (203,039)
USD 3,519,347 MXN 73,125,000 20174212 4 (252,272)
USD 2,708,692 BRL 11,000,000 20174E11 4 30 (629,876)
USD 2,708,358 BRL 11,000,000 20174E11 4 30 (630,209)

(465,028)

i 2 - K

2017T4E3 A 3L HBIE, 77 NIZLL F ORI ez L T,

BisY ESLS [Z4LES it A RHIAE CRR V) RFEBURLE CREV)
TEVFF O a2

EUR 3) FUT EURO BOBL 5YR 6% 20174E6 A (422,722) 310

EUR 1) FUT EURO BUND 10YR 6% 201746 A (172,596) (1,229)

(595,318) (919)

291

(919)



J LT RINF I —Tr—X D7 R —HEERE S EESHFC/FD
ER 3 - A ar®E

20174E3 H 31 HBI/E, 77U RIZLL F ORI A TS ar BHIEAAL T,

e » X N ivgs Yt AL RFEBUHEE
piEiNAT ES0E frA e T A kR kR kR
BUFLR T a2
USD 481,000 C USD/BRL 3.3405 10/07/17 201747 A 10F 21,198 7,377 (13,821)
USD 792,000 C USD/BRL 3.93 18/05/17 20174E5 A 18 H 16,141 73 (16,068)
USD 481,000 C USD/INR 69.6515 10/07/17 2017-7H10H 9,355 535 (8,820)
USD 731,000 C USD/INR 70.4017 01/09/17 2017429 A 1R 4,576 1,640 (2,936)
USD 734,000 C USD/MXN 22.9145 23/02/18 20184E2H 23 H 16,699 9,228 (7.471)
USD 1,100,000 C USD/MXN 23.9105 16/02/18 2018427 16 A 26,961 9,239 (17,722)
USD 1,609,000 C USD/RUB 67.7 14/07/17 20174E7H 141 7,450 4,484 (2,966)
USD 773,000 C USD/TRY 3.95 19/02/18 201842 H19H 56,893 47,155 (9,738)
USD 481,000 C USD/ZAR 14.1125 10/07/17 20174E7H10H 24,555 11,689 (12,866)
USD 709,000 P USD/INR 65 01/09/17 20179H 1R 6,530 6,436 94)
USD 1,085,000 P USD/MXN 18.829 21/09/17 201749 A21 A 23,142 29,482 6,340
USD 795,000 P USD/MYR 3.751 04/07/17 20174E7H4R 4,078 5 (4,073)
USD 1,562,000 P USD/MYR 4.18 21/04/17 20174421 A 38,550 7 (38,543)
USD 1,542,000 P USD/PLN 3.782 27/04/17 20174E4H 271 16,330 1,164 (15,166)
USD 1,453,000 P USD/PLN 3.842 10/08/17 201748 H10H 17,145 21,088 3,943
USD 1,086,000 P USD/ZAR 12.6 22/08/17 20174E8 H22 1 17,767 8,540 (9,227)
307,370 158,142 (149,228)
TEVFF O a2
UsD (1,467,000) C USD/MXN 20.9735 25/05/17 201745425 (15,939) (1,743) 14,196
USD (2,200,000) C USD/MXN 21.6975 18/05/17 20174E5H 18 H (25,234) (665) 24,569
USD (1,443,000) C USD/MXN 22.1855 10/07/17 201747 A 10A (63,384) (2,582) 60,802
USD (1,542,000) C USD/PLN 4.2065 27/04/17 20174E4H 271 (20,108) (809) 19,299
USD (1,453,000) C USD/PLN 4.345 10/08/17 20178 H10H (20,720) (8,687) 12,033
USD (773,000) C USD/TRY 6.05 19/02/18 2018427 19H (15,151) (3,333) 11,818
USD (727,000) P USD/BRL 3.15 28/06/17 20174E6 A28 H (13,224) (12,025) 1,199
USD (792,000) P USD/BRL 3.333 18/05/17 2017457 18 A (12,418) (41,527) (29,109)
USD (709,000) P USD/INR 65 01/09/17 20174F9H 10 (3,219) (6,436) (3,217)
UsD (1,085,000) P USD/MXN 17.7723 21/09/17 20174E9H 21 H (7,529) (9,629) (2,100)
USD (1,609,000) P USD/RUB 55.35 14/07/17 20174E7H 141 (12,871) (17,993) (5,122)
USD (1,086,000) P USD/ZAR 11.85 22/08/17 201748 H22H (5,430) (1,865) 3,565
(215,227) (107,294) 107,933
92,143 50,848 (41,295)
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BlilEy Rl AH jiALE i A REBFLE CkRv)  RESUALE CKEV)
CZK 44,975,000 Receive Floating (PRIBOR) - Pay Fixed (0.6764%) 2019456 H21H 0 (6,694)
KRW 585,005,000  Receive Floating (KORIBOR KRW 3M) - Pay Fixed (1.98%) 20254E12H 16 A (105) (5,264)
KRW 1,119,100,000  Receive Floating (KORIBOR KRW 3M) - Pay Fixed (1.312%) 202641221 H 46 51,509
KRW 577,590,000 Receive Fixed (1.247%) - Pay Floating (KORIBOR KRW 3M)  20214E12H21H (33) (10,890)
KRW 1,031,620,000  Receive Fixed (1.24%) - Pay Floating (KORIBOR KRW 3M)  20214E12/21H (61) (19,743)
KRW 1,318,690,000  Receive Fixed (1.244%) - Pay Floating (KORIBOR KRW 3M) 2021412421 H (76) (25,023)
KRW 19,530,000  Receive Fixed (2.04%) - Pay Floating (KORIBOR KRW 3M) 202746 H21H 0 203
KRW 1,710,000  Receive Fixed (2.0325%) - Pay Floating (KORIBOR KRW 3M) 202746 H21H 0 17
KRW 59,435,000  Receive Fixed (2.0385%) - Pay Floating (KORIBOR KRW 3M) 202746 H21H 0 611
MXN 86,525,000  Receive Fixed (7.5%) - Pay Floating (MXN TIIE BANXICO) 20194F1H7H 2,872 28,327
MXN 86,550,000  Receive Floating (MXN TIIE BANXICO) - Pay Fixed (7.275%)  20184E1H8H (2.149) (13,244)
MXN 19,100,000  Receive Floating (MXN TIIE BANXICO) - Pay Fixed (7.825%) 202241 H3H (865) (25,975)
MXN 43,015,000 Receive Floating (MXN TIIE BANXICO) - Pay Fixed (7.32%) 2018414 120 (959) (7.195)
MXN 43,040,000  Receive Fixed (7.57%) - Pay Floating (MXN TIIE BANXICO) 20194F1H11H 1,295 16,807
MXN 43,010,000  Receive Floating (MXN TIIE BANXICO) - Pay Fixed (7.36%) 2018414 10H (1,108) (7.961)
MXN 43,035,000  Receive Fixed (7.63%) - Pay Floating (MXN TIIE BANXICO) 201941 H9H 1,506 19,076
MXN 9,500,000  Receive Floating (MXN TIIE BANXICO) - Pay Fixed (7.94%)  20224:1H5H (433) (15,290)
MXN 9,500,000 Receive Floating (MXN TIIE BANXICO) - Pay Fixed (7.84%)  20224E1H7H (366) (13,227)
MXN 7,550,000  Receive Fixed (8.11%) - Pay Floating (MXN TIIE BANXICO) 2027421 H11H 166 19,998
MXN 11,175,000  Receive Fixed (7.4%) - Pay Floating (MXN TIIE BANXICO) 202041 H28H 38 3,843
MXN 9,600,000  Receive Fixed (7.765%) - Pay Floating (MXN TIIE BANXICO) 20244E1H31H 380 13,411
PLN 6,000,000  Receive Floating (WIBOR PLN 6M) - Pay Fixed (1.765%) 20174124130 (6,642) 956
ZAR 51,575,000 Receive Fixed (7.34%) - Pay Floating (JIBAR) 201946 H21 H 0 15,620
ZAR 23,000,000 Receive Floating (JIBAR) - Pay Fixed (7.7%) 20224E6 A 21 A 0 (14,874)

(6,494) 4,998
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