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@R
39,959 BANCO SANTANDER CHILE ADR 765,824 841,137 0.44
765,824 841,137 0.44
Bt FVU 765,824 841,137 0.44
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FE
@R
763,200 HAIER SMART H-H 2,405,954 2,873,554 1.50
572,500 GREAT WALL MOT-H 1,849,917 2,633,733 1.37
325,000 PING AN INSURANCE GROUP CO H 3,519,413 2,522,514 131
669,000 WEICHAI POWER-H 1,595,800 1,686,702 0.87
1,440,000 PICC PROPERTY & CASUALTY H 1,239,024 1,300,862 0.67
400,400 CHINA PACIFIC INSURANCE CO LTD H 1,386,602 1,126,812 0.58
11,996,710 12,144,177 6.30
&Ek: hE 11,996,710 12,144,177 6.30
=7k
TiEk
166,484 COMMERCIAL INTL BK GDR REG-S 476,068 483,636 0.25
476,068 483,636 0.25
a5t =U7b 476,068 483,636 0.25
XY ¥
@R
27,439 HELLENIC TELECOMMUNICATIONS 438,839 540,860 0.29
337,138 ALPHA SERVICES A 449,917 468,751 0.24
267,355 EUROBANK ERGASIA 264,128 255,196 0.13
1,152,884 1,264,807 0.66
aFt: XUy 1,152,884 1,264,807 0.66
&
@R
291,800 AIA GROUP LTD 3,207,626 3,485,363 1.81
227,000 HANG LUNG PROPERTIES LTD 560,183 544,899 0.28
3,767,809 4,030,262 2.09
aEb: FHk 3,767,809 4,030,262 2.09
NHY—
TiEk
35,044 OTP BANK PLC 1,517,398 2,121,986 1.10
35,257 RICHTER GEDEON NYRT 862,267 1,059,668 0.55
2,379,665 3,181,654 1.65
&Eh AU HY— 2,379,665 3,181,654 1.65
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AR
i@
174,024 INFOSYS LTD ADR 2,759,824 4,145,252 2.14
204,515 ICICIBANK LTD SP ADR 3,163,972 4,012,584 2.08
33,870 HDFC BANK LTD ADR 2,026,979 2,652,360 1.38
36,417 RELIANCE INDUSTRIES LTD GDR 144A 1,919,566 2,252,391 1.17
12,562 DR.REDDY'S LABO ADR 882,687 806,606 0.42
10,753,028 13,869,193 7.19
Bt AVF 10,753,028 13,869,193 7.19
ARRYT
FimkE=
1,832,000 BANK MANDIRI TBK 830,760 783,168 0.41
1,427,400 BANK RAKYAT INDONESIA PERSERO TBK 448,854 393,132 0.20
1,279,614 1,176,300 0.61
e 4 S 1,279,614 1,176,300 0.61
V% VI
FimkE=
8,358 TERNIUM SA SPONSORED ADR 194,562 454,508 0.24
194,562 454,508 0.24
&Et Aok TAs 194,562 454,508 0.24
<=7
TEk
597,800 CIMB GROUP HOLDI 646,370 706,085 0.37
646,370 706,085 0.37
L& ~L— 7 646,370 706,085 0.37
Axa
FimkE=
295,723 GRUPO F BANORT-O 1,665,148 1,952,995 1.01
8,639 FOMENTO ECON- ADR 736,152 749,088 0.39
48,985 CEMEX SAB-SPONS ADR 340,102 401,677 0.21
325,662 CEMEX SAB-CPO 217,474 267,663 0.14
2,958,876 3,371,423 1.75
BFF: AXT=m 2,958,876 3,371,423 1.75
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@R
11,264 YANDEX NV-A 629,408 866,202 0.45
14,007 X 5 RETAIL GROUP NV REGS GDR 422378 464,052 0.24
1,051,786 1,330,254 0.69
&E ASx 1,051,786 1,330,254 0.69
INFREZ
TEk
48,204 HABIB BANK LTD 98,045 36,163 0.01
41,028 UNITED BANK LTD 73,773 29,730 0.02
171,818 65,893 0.03
Gt FREU 171,818 65,893 0.03
R—FK
TiEk
93,421 PKOBP 954,013 1,020,799 0.53
8,905 KGHM 240,809 412,587 0.21
1,194,822 1,433,386 0.74
aEh W—IuF 1,194,822 1,433,386 0.74
BE
@R
169,406 SAMSUNG ELECTRONICS CO LTD 9,049,943 11,226,185 5.81
7,600 NAVER CORP 1,921,866 2,882,612 1.49
4,001 SAMSUNG SDI CO 1,799,264 2,741,257 1.42
24,113 SK HYNIX INC 2,091,642 2,218,752 1.15
3,287 LG CHEMICAL LTD 1,929,420 2,152,667 1.12
38,318 KB FINANCIAL GRO 1,829,853 1,751,324 0.91
2,541 KOREA ZINC CO LTD 976,152 1,167,950 0.61
902 LG HOUSEHOLD & H 1,243,382 1,138,583 0.59
5,602 SAMSUNG FIRE & M 998,323 1,093,854 0.57
1,494 NCSOFT CORP 1,203,076 851,927 0.44
20,294 HANA FINANCIAL GROUP INC 529,482 789,897 0.41
5,581 LG ELECTRONICS 527,798 684,713 0.36
41,286 LG UPLUS CORP 531,195 501,172 0.26
24,631,396 29,200,893 15.14
aFt: wE 24,631,396 29,200,893 15.14
=0
TiEk
166,081 SBERBANK SPONSORED ADR 2,330,575 2,963,716 1.54
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12,150 NOVATEK OAO-SPONS GDR 2,098,445 2,879,551 1.49
255,357 ROSNEFT 1,769,919 1,860,884 0.96
21,853 LUKOIL PJSC-SPON ADR 1,528,443 1,852,260 0.96
12,391 MAGNIT 852,107 938,497 0.49
2,247 POLYUS 295,194 404,998 0.21
3,313 POLYUS PJSC-G-WI GDR 265,517 293,697 0.15
9,140,200 11,193,603 5.80
& w7 9,140,200 11,193,603 5.80
Evedli
@R
869,936 FIRSTRAND LTD 2,744,146 3,695,234 1.92
107,737 IMPALA PLATINUM 1,291,768 1,648,197 0.85
108,114 GOLD FIELDS LTD 1,147,303 1,012,710 0.53
73,785 SHOPRITE HLDGS 784,827 931,035 0.48
58,176 ASPEN PHARMACARE 551,211 783,029 0.41
59,809 TFG 416,135 612,859 0.32
40,073 NEDBANK GROUP 434,509 508,813 0.26
92,564 AVILTD 524,978 482,698 0.25
7,894,877 9,674,575 5.02
aRb: ETTUS 7,894,877 9,674,575 5.02
B
TiEk
573,000 TAIWAN SEMICONDUCTOR MANUF CO LTD 7,521,394 12,715,846 6.59
116,000 MEDIATEK INCORPORATION 3,212,051 3,777,505 1.96
31,147 TAIWAN SEMIC- ADR 3,555,250 3,706,804 1.92
651,000 HON HAI PRECISION INDUSTRY LTD 2,202,870 2,611,718 135
240,061 ASE TECHNOLOGY HOLDINGS CO LT 770,135 1,114,929 0.58
116,299 ASE TECHN- ADR 685,645 1,078,092 0.56
1,291,000 CTBC FINANCIAL HOLDING CO LTD 928,729 1,073,189 0.56
88,000 ACCTON TECH 732,952 892,150 0.46
308,000 UNI-PRESIDENT EN 771,297 804,843 0.42
20,380,323 27,775,076 14.40
aEt: B 20,380,323 27,775,076 14.40
24
TiEk
354,600 KASIKORNBAN- NVDR 1,471,214 1,351,162 0.70
1,471,214 1,351,162 0.70
et 24 1,471,214 1,351,162 0.70
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74,140 BIM 601,917 640,224 0.33
108,562 KOC HOLDING AS 256,802 300,616 0.16
858,719 940,840 0.49
& = 858,719 940,840 0.49
TI7 R EE
TiEk
1,132,157 EMAAR PROPERTIES PJSC 1,205,412 1,294,559 0.67
1,205,412 1,294,559 0.67
GRb: T EREEEH 1,205,412 1,294,559 0.67
®E
@R
94,419 AVAST PLC 637,869 778,020 0.40
637,869 778,020 0.40
aEh EE 637,869 778,020 0.40
KE
@R
33,543  YUM CHINA HOLDINGS INC 1,956,653 2,064,907 1.07
616 MERCADOLIBRE INC 683,047 1,150,349 0.60
2,639,700 3,215,256 1.67
At kE 2,639,700 3,215,256 1.67
MAZESH 157,348,175 183,187,291 94.99
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SEHCH v E&V 5 4 AR IR E RNEA AR A 0.33 300, 000 294,927 2029/1 /31
FEMHDH 3 MFILRELBTEER SR R AES R 1.124 300, 000 298,233 | 2169/9 /17
F—AmHDE 4 FFAAR SRR SR KA ES % 0.9 400, 000 388,316 | 2170/6/23
SRR BRI 5 7 I R R E AR 0.19 100, 000 99,639 | 2026/11/13
SFFEACE LSRRGS 3 [IRIARAE - BRI R SAL RO 0.85 100, 000 100,040 | 2077/12/10
SRR B SRIREE A [RRHMRAE - HIRATER R ES RO 1.17 300, 000 302,850 | 2077/12/10
SIHERE LK SRR 5 AR - HIRAEESES RSO 1.02 100, 000 98,710 | 2081/2/7
BRY v/ BARBT 3 FIRARIE - HIRAEEFES RO 1.06 200, 000 201,792 | 2077/4/26
NECHvEH Y a—vay H12EHHERRE RIENEH 0.33 500, 000 500,283 | 2022/12/8
T&DKR—NT 4 7 A 2 BIFFMRE - HIRATERREL B 0. 69 100, 000 100,336 | 2050/2/4
T&DKR=NT 4 7 AG 3 EIFFMRE - HIRATERSEL B 0.94 100, 000 98,670 | 2050/2/4
=2 5 FIRIIMEIESRE  IIRATER S SR RN 0. 66 100, 000 99,286| 2081/2/3
A F b 320 R R E RINER RO 0.58 200, 000 199, 236 | 2027/8 /12
A AT FE33AIFAE R R E RINEAL RO fF 0.72 100, 000 99,083 | 2029/8/10
MR —NT 4 7 A 33 E A ARG 0.43 500, 000 500,589 | 2023/1 /27
MR —NT 4 7 A 36 gE A ARG 0.7 100, 000 99,621 | 2032/1/30
PR =3 B ERIMRIE SR IRATER S SR RN 1.6 100, 000 101, 470 | 2056/ 4 /27
PERN = ZE20MEI A R BRE RINEAL RRRO 1 0.42 100, 000 99,994 | 2023/8/30
V7 oy ERREAE R E RINEAL R 0.3 100, 000 99,189 | 2026/6/3
V7 bRy 82 [l IR E RINEAL R ) 0.33 200, 000 199,660 | 2025/3 /18
JERA 2B 7 [l MEAH LA R BR & [RNENL FERI ) 0.2 500, 000 497,070 | 2025/4 /25
E—e B v f— e =2 - B 2GR BT EHE 0. 645 500, 000 500, 262 | 2023/7 /12
=B v f— A = 1 EHIRAERREN 1.422 300, 000 299,460 | 2029/7/6
N=J LA X« =z )Li— %1 RIMHELE (2018) 1.232 200, 000 201,868 | 2024/9 /25
QA R RNYFUT =T« Bz hy— &6 RS 0.65 500, 000 500,412 | 2023/5 /30
OA R NUFT  J=T s E—Ty— 100 [ & 1.247 300, 000 299,220 | 2028/5 /26
VYT e YVt TV 83 EFE A& (2018) 0. 804 300, 000 299,040 | 2023/10/12
BNP PARIBAS SA 1. 302 100, 000 100, 880 | 2026/ 5 /28
BNP PARIBAS SA 0. 557 300, 000 294,840 | 2027/5 /20

/N it 38, 000, 000 37,715, 036

& it 118, 410, 422 121, 290, 914
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959,361

155,649
(37,636)

1,077,374

430,678

5,707
(53,597)

382,788

2020
383,041,637

9,211,599,287 17,132,530,728

9,600

6,060,209,438 23,931,456,426

13,681
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FEHN I PE I
202245 A 31 H BIfE
(BRI K ZET)
Bliiks K s fz2iEd A FFAG 4 4E L PE LR (%)
Na—F R
B E (EESFIE)
USD 94,000 ENSTAR GROUP LTD 3.1000% 01/09/31 93,839 78,740 0.07
93,839 78,740 0.07
AEt o Ra—FE 93,839 78,740 0.07
I
Tt (EE L&A &)
UsD 92,000 CANADIAN PACIFIC 1.3500% 02/12/24 91,881 87,542 0.08
USD 43,000 TECK RESOURCES 6.2500% 15/07/41 54,388 46,420 0.04
UsD 46,000 ROGERS COMM I 4.5500% 15/03/52 144A 41,979 42,583 0.04
UsD 38,000 TECK RESOURCES LTD 6.125% 01/10/35 48,454 41,716 0.04
USD 37,000 CAN IMPERIAL BK 3.6000% 07/04/32 36,868 34,407 0.03
USD 26,000 TECK RESOURCES 5.2000% 01/03/42 29,420 24,846 0.02
USD 29,000 CANADIAN PACIFIC 3.0000% 02/12/41 28,849 23,859 0.02
USD 19,000 CANADIAN PACIFIC 1.7500% 02/12/26 18,973 17,496 0.01
USsD 5,000 XSTRATA FIN C 6.0000% 15/11/41 144A 5,198 5,187 0.00
356,010 324,056 0.28
At 356,010 324,056 0.28
KA
EHSFIE
USD 202,000 DEUTSCHE BANK NY FRN 07/01/33 196,520 165,283 0.14
196,520 165,283 0.14
AFt Ry 196,520 165,283 0.14
TANVGR
HEAE (EESFIE)
USsD 327,000  AERCAP IRELAND 1.1500% 29/10/23 327,000 313,779 0.26
USD 126,000  STERIS PLC 3.7500% 15/03/51 125,542 100,868 0.09
USD 31,000 SHIRE ACQ INV IE 2.8750% 23/09/23 32,174 30,883 0.03
484,716 445,530 0.38
BRETANLTUR 484,716 445,530 0.38
AZ
oy ks
USD 253,000 MITSUB UFJ FIN FRN 19/07/25 252,999 238,369 0.19
USD 200,000 MITSUB UFJ FIN FRN 19/04/28 200,000 197,833 0.17
USD 214,000 MITSUB UFJ FIN FRN 13/10/27 214,000 191,688 0.16
USD 210,000 MITSUB UFJ FIN FRN 20/07/27 210,000 188,505 0.16
USD 201,000 MITSUB UFJ FIN FRN 19/01/28 201,000 184,466 0.16
1,077,999 1,000,861 0.84
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BEES FEH MRS iz AR P 448 S 7 LR (%)
HEE (EESFE)
UsD 200,000 TAKEDA PHARM 2.0500% 31/03/30 201,680 171,220 0.15
UsD 171,000  SUMITOMO MITSUI 1.4020% 17/09/26 171,000 152,868 0.13
UsD 149,000  SUMITOMO MITSUI 1.9020% 17/09/28 149,000 128,916 0.11
521,680 453,004 0.39
AR HA 1,599,679 1,453,865 123
Va2
HEtE (EE LA &)
UsD 102,000 DH EUROPE 2.2000% 15/11/24 5YR 102,823 99,293 0.09
USsD 59,000 DH EUROPE 2.0500% 15/11/22 59,259 58,972 0.05
162,082 158,265 0.14
Bt TS 162,082 158,265 0.14
Axia
EE
USsD 200,000  UNITED MEXICAN 4.5000% 22/04/29 218,980 201,710 0.17
USD 208,000  UNITED MEXICAN 3.5000% 12/02/34 184,808 178,338 0.15
UsD 203,000 UNITED MEXICAN 4.2800% 14/08/41 210,207 172,131 0.15
613,995 552,179 0.47
HE-E (EESFE)
UsD 201,000  UNITED MEXICA 3.7500% 19/04/71 EMTN 175,875 139,791 0.12
175.875 139,791 0.12
AftiAFT = 789,870 691,970 0.59
AFIH
EHSFE
USD 295,000 COOPERATIEVE RAB FRN 06/04/28 144A 295,000 286,101 0.24
295,000 286,101 0.24
Tt (HE LA &)
USD 220,000 LUNDIN ENERGY 2.0000% 15/07/26 144A 219,620 199,900 0.17
UsD 200,000 LUNDIN ENERGY 3.1000% 15/07/31 144A 199,621 174,071 0.15
UsD 118,000 NXP BV/NXP FDG 5.0000% 15/01/33 117,647 117,711 0.10
USD 77,000  NXP BV/NXP FDG 2.6500% 15/02/32 69,038 63,857 0.05
UsD 47,000 NXP BV/NXP FDG 4.4000% 01/06/27 46,953 47,131 0.04
UsD 52,000 NXP BV/NXP FDG 3.4000% 01/05/30 47,406 46,853 0.04
USD 41,000 NXP BV/NXP FDG 3.2500% 11/05/41 40,685 31,355 0.03
740,970 680,878 0.58
GitATLH 1,035,970 966,979 0.82
RIGTTA
Eli
UsD 203,000 PARAGUAY 5.4000% 30/03/50 144A 233,263 171,028 0.15
233,263 171,028 0.15
Gt T TTA 233,263 171,028 0.15
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BEES FEH MRS iz AR P 448 S 7 LR (%)
~—
Eli
UsD 71,000  REPUBLIC OF PERU 1.8620% 01/12/32 56,124 56,310 0.05
UsD 52,000 REPUBLIC OF PERU 2.3920% 23/01/26 53,194 49,120 0.04
UsD 42,000 REPUBLIC OF PERU 3.6000% 15/01/72 40,328 31,083 0.03
149,646 136,513 0.12
At ~L— 149,646 136,513 0.12
AR
EE&FIE
USD 200,000 BANCO SANTANDER FRN 14/09/27 200,000 177,345 0.15
200,000 177,345 0.15
Bt A 200,000 177,345 0.15
AR
EE&FE
UsD 300,000 UBS GROUP FRN 12/05/26 144A 300,000 302,803 0.26
300,000 302,803 0.26
Bt AR 300,000 302,803 0.26
AFYR
HEAE (EESFE)
UsD 40,000  CSL FINANCE P 4.7500% 27/04/52 144A 40,009 39,652 0.03
UsD 38,000 CSL FINANCE P 4.0500% 27/04/29 144A 37,920 38,046 0.03
UsD 38,000 ASTRAZENECA PLC 1.3750% 06/08/30 31,172 31,698 0.03
UsD 19,000  CSL FINANCE P 3.8500% 27/04/27 144A 18,981 19,030 0.02
usD 19,000  VODAFONE GROUP 5.0000% 30/05/38 22,063 18,920 0.02
UsD 15,000 VODAFONE GROUP 4.2500% 17/09/50 15,894 13,115 0.01
166,039 160,461 0.14
ARt AFYR 166,039 160,461 0.14
TAVH
B ERRIER
UsD 1,879,000  NSLT 2005-1 A5 FRN 25/10/33 737,135 733,940 0.64
UsD 560,000  AMXCA 2022-2 A 3.3900% 17/05/27 559,876 563,391 0.49
UsD 1,183,000  NSLT 2005-3 A5 FRN 24/12/35 471,080 472,729 0.41
UsD 676,000  SMB 2020-PTA A2A 1.6000% 15/09/54 502,080 470,476 0.41
UsD 465,000  TALNT 2022-1A A 3.8200% 25/04/35 464,805 469,063 0.40
UsD 376,000  NAVSL 2022-A A 2.2300% 15/07/70 362,649 345,781 0.30
uUsD 1,128,000  SMB 2016-B A2A 2.4300% 17/02/32 332,946 326,356 0.28
UsD 338,000 STRU MZ 1128 DUMMY FRN 20/05/52 307,646 307,646 0.26
UsD 436,000 SMB 2021-A APTI 1.0700% 15/01/53 308,521 280,524 0.24
usD 264,000 FORDR 2022-1 A 3.8800% 15/11/34 263,923 260,669 0.22
UsD 334,000 SMB 2021-D A1A 1.3400% 17/03/53 265,378 250,967 0.21
UsD 246,000 DROCK 2022-1 A 3.0700% 15/02/28 245,948 244,554 0.21
usD 246,000  SDART 2022-2 A3 2.9800% 15/10/26 245,969 244,003 0.21
UsD 320,000 NAVSL 2021-EA A 0.9700% 16/12/69 260,764 239,492 0.20
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Bk T i fZ2ihEd] B Al 45 L EELE R (%)

USD 234,000 GMCAR 2022-2 A3 3.1000% 16/02/27 233,951 232,962 0.20
USD 247,000  HERTZ 2022-2A A 2.3300% 26/06/28 246,668 228,046 0.19
USD 227,000  HERTZ 2022-1A A 1.9900% 25/06/26 226,960 216,193 0.18
USD 195,000  HERTZ 2022-5A A 3.8900% 25/09/28 194,951 195,037 0.17
USD 195,000  HERTZ 2022-4A A 3.7300% 25/09/26 194,995 193,523 0.17
USD 194,000  FORDL 2022-A A3 3.2300% 15/05/25 193,977 192,953 0.16
USD 210,000  HERTZ 2021-2A A 1.6800% 27/12/27 209,967 190,339 0.16
USD 190,000  AESOP 2021-2A A 1.6600% 20/02/28 189,989 171,405 0.15
USD 210,000  SMB 2021-E AlA 1.6800% 15/02/51 177,602 168,638 0.14
USD 170,000  SMB 2021-C A2 FRN 15/01/53 170,000 166,543 0.14
USD 157,000  VZMT 2022-4 A 3.4000% 20/11/28 156,992 157,008 0.13
usD 223,000  NAVSL 2021-CA A 1.0600% 15/10/69 160,017 151,088 0.13
USD 171,000 NAVSL 2021-3A A1A 1.7700% 25/08/70 159,744 144,477 0.12
usD 143,000  SYNIT 2022-A1 A 3.3700% 15/04/28 142,987 142,985 0.12
USD 137,000  HART 2022-A A3 2.2200% 15/10/26 136,995 133,859 0.11
USD 247,000 SMB 2020-B AlA 1.2900% 15/07/53 139,867 130,842 0.11
USD 163,000  TCF 2020-1A A 2.1100% 20/09/45 139,882 128,108 0.11
USD 205,000  NAVSL 2018-DA A2A 4.0000% 15/12/59 134,680 127,708 0.11
USD 173,000 NAVSL 2019-D A2A 3.0100% 15/12/59 130,543 126,564 0.11
USD 144,000  NAVSL 2021-GA A 1.5800% 15/04/70 133,124 126,472 0.11
USD 125,000  GMCAR 2022-2 A4 3.2500% 17/04/28 124,983 124,734 0.11
USD 202,000  SLMA 2007-2 A4 FRN 25/07/22 118,659 121,434 0.10
USD 460,000  NAVSL 2017-A A2A 2.8800% 16/12/58 122,563 121,016 0.10
USD 134,000  COMET 2021-A2 A2 1.3900% 15/07/30 133,938 119,760 0.10
USD 150,000  NAVSL 2021-FA A 1.1100% 18/02/70 129,263 118,576 0.10
USD 124,000  SMB 2022-A APT 2.8500% 16/11/54 118,568 112,923 0.10
USD 347,000  NSLT 2004-3 A5 FRN 27/10/36 100,567 101,457 0.09
USD 129,000  SOFI 2021-B AFX 1.1400% 15/02/47 108,260 99,855 0.09
USD 101,000  AESOP 2020-1A A 2.3300% 20/08/26 103,462 96,860 0.08
USD 201,000  NAVSL 2019-FA A2 2.6000% 15/08/68 96,872 95,299 0.08
UsSD 93,000  TAOT 2022-B A4 3.1100% 16/08/27 92,979 92,659 0.08
USD 93,000  ALLYA 2022-1 A3 3.3100% 15/11/26 92,982 92,487 0.08
USD 92,000  SDART 2022-3 A3 3.4000% 15/12/26 91,991 91,389 0.08
UsDh 88,000  WOLS 2022-A A3 3.2100% 18/02/25 87,988 87,759 0.07
USD 87,000  GMALT 2022-2 A4 3.5400% 20/05/26 86,983 86,528 0.07
USD 144,000  NSLT 2005-4 A4 FRN 22/03/32 78,263 80,562 0.07
usD 79,000  GMALT 2022-2 A3 3.4200% 20/06/25 78,992 78,758 0.07
USD 75,000  FORDL 2022-A A4 3.3700% 15/07/25 74,995 74,693 0.06
USD 78,000  VZMT 2022-2 A 1.5300% 20/07/28 77,982 74,559 0.06
usD 600,000  SLCLT 2010-1 A FRN 25/11/42 75,096 74,417 0.06
USD 110,000  CASL 2021-A A2 1.6000% 25/07/51 74,995 70,999 0.06
USD 74,000  HART 2021-C A4 1.0300% 15/12/27 73,998 69,457 0.06
UsD 100,000  SOFI 2021-A AFX 1.0300% 17/08/43 73,665 67,910 0.06
USD 150,000  NAVSL 2020-HA A 1.3100% 15/01/69 68,264 64,514 0.06
USD 100,000  SMB 2019-A A2A 3.4400% 15/07/36 65,289 63,288 0.05
usD 100,000  NAVSL 2020-BA A2 2.1200% 15/01/69 61,461 60,260 0.05
USD 100,000  SMB 2018-C A2A 3.6300% 15/11/35 59,536 57,573 0.05
USD 52,000  WOLS 2022-A A4 3.3400% 15/06/27 51,997 51,829 0.04
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UsD 52,000 FORDO 2022-A A3 1.2900% 15/06/26 50,296 50,271 0.04
USD 46,000  HART 2022-A A4 2.3500% 17/04/28 45,987 44,612 0.04
USD 111,000 CASL 2017-A Al FRN 26/11/46 40,431 40,979 0.03
USD 114,000  NAVSL 2016-AA A2B FRN 15/12/45 39,519 39,373 0.03
USD 171,000 NAVSL 2018-CA A2 3.5200% 16/06/42 38,781 37,712 0.03
USD 124,000 SMB 2016-B A2B FRN 17/02/32 36,859 36,586 0.03
USD 37,000  TAOT 2021-D A3 0.7100% 15/04/26 35,560 35,543 0.03
USD 35,000 AMCAR 2022-1 A3 2.4500% 18/11/26 34,994 34,408 0.03
USD 43,000 SMB 2021-B A 1.3100% 17/07/51 32,453 30,434 0.03
UusD 30,000  OSCAR 2017-2A A4 2.7600% 10/12/24 2,752 2,756 0.00
11,684,834 11,338,570 9.67
Ty VRS
UsD 845,000  GNR 2021-23 MG 1.5000% 20/02/51 529,083 464,623 0.39
UsD 2,500,000  GNR 2019-132 NA 3.5000% 20/09/49 443,137 435,326 0.37
USD 624,000  FNR 2019-25 PA 3.0000% 25/05/48 384,430 358,190 0.31
USD 372,000 GNR 2022-84 A 2.5000% 20/01/52 332,605 330,278 0.28
UsSD 388,000  VERUS 2021-5 Al FRN 25/09/66 325,434 301,190 0.26
USD 266,000  FNR 2022-11 A 2.5000% 25/07/47 242,385 242,791 0.21
USD 243,000 NEWZ 2021-1 A FRN 25/05/55 243,000 241,677 0.21
USD 416,000  FNR 2021-27 EC 1.5000% 25/05/51 266,565 236,628 0.20
USD 1,022,000 GNR 2018-11 PC 2.7500% 20/12/47 209,801 192,538 0.16
UsSD 283,000  FNR 2019-15 AB 3.5000% 25/05/53 178,899 165,145 0.14
UsD 190,000  FNR 2021-78 ND 1.5000% 25/11/51 159,267 142,039 0.12
USD 420,000 VERUS 2021-R1 Al FRN 25/10/63 147,209 141,950 0.12
UsD 882,000  FHS 264 30 3.0000% 15/07/42 138,022 131,221 0.11
USD 691,000  FHR 4742 PA 3.0000% 15/10/47 136,884 130,781 0.11
USD 519,000 FNR 2020-48 DA 2.0000% 25/07/50 135,665 121,558 0.10
USD 143,000  VERUS 2021-7 Al FRN 25/10/66 125,933 116,341 0.10
USD 416,000  STAR 2020-3 Al FRN 25/04/65 110,992 108,356 0.09
usD 291,000 VISIO 2020-1R Al 1.3120% 25/11/55 109,308 107,348 0.09
USD 442,000  BHLD 2019-3 Al 2.7240% 25/11/59 106,585 105,385 0.09
USD 111,000 ~ FHR 5201 CA 2.5000% 25/07/48 100,345 101,548 0.09
USD 949,000 FNR 2013-43 BP 1.7500% 25/05/43 104,771 97,378 0.08
USD 115,000  COLT 2021-4 Al FRN 25/10/66 105,494 96,815 0.08
USD 94,000  MWST 2021-2 A FRN 25/04/55 94,000 93,652 0.08
USD 272,000 STAR 2020-INV1 Al FRN 25/11/55 96,187 93,642 0.08
USD 141,000 STAR 2021-4 Al FRN 25/08/56 98,942 93,272 0.08
USD 101,000  FHR 5217 CD 2.5000% 25/07/49 96,007 92,907 0.08
USD 166,000 FHR 5119 AB 1.5000% 25/08/49 97,650 86,224 0.07
USD 114,000  COLT 2021-2 Al FRN 25/08/66 95,620 85,525 0.07
USD 103,000  VERUS 2021-8 Al FRN 25/11/66 92,067 85,510 0.07
USD 113,000 VERUS 2021-4 Al FRN 25/07/66 88,818 81,448 0.07
USD 612,000  FHR 4205 PA 1.7500% 15/05/43 85,540 79,536 0.07
USD 282,000  GNR 2017-167 BQ 2.5000% 20/08/44 71,363 68,766 0.06
USD 92,000 AOMT 2021-6 Al FRN 25/09/66 74,748 68,320 0.06
USD 112,000  VERUS 2021-3 Al FRN 25/06/66 72,316 66,842 0.06
Usb 156,000  FNR 2018-8 KL 2.5000% 25/03/47 61,283 58,811 0.05
USD 188,000 BHLD 2019-2 Al 2.8790% 25/07/49 56,155 54,635 0.05
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USD 116,000  VERUS 2021-R3 Al FRN 25/04/64 49,388 47,387 0.04
USD 117,000  VERUS 2020-5 Al 1.2180% 25/05/65 48,569 47,104 0.04
USD 74,000  MFRA 2021-NQM2 Al FRN 25/11/64 47,148 43,815 0.04
UsSD 80,000  SCRT 2019-1 M55D 4.0000% 25/07/58 43,502 42,948 0.04
USD 157,000  AOMT 2020-5 Al FRN 25/05/65 44,416 42,919 0.04
USD 579,000  STAR 2020-1 Al FRN 25/02/50 41,689 41,262 0.04
USD 100,000  STAR 2021-1 Al FRN 25/05/65 42,126 40,411 0.03
USD 36,000 MWST 2021-1 A FRN 25/02/55 36,000 35,846 0.03
USD 84,000  FNR 2018-15 AB 3.0000% 25/03/48 33,628 32,332 0.03
USD 1,490,000  FNR 1998-61 PL 6.0000% 25/11/28 32,299 30,806 0.03
USD 25,000  SLST 2019-1 A2 3.5000% 25/05/29 25,611 25,237 0.02
USD 33,000  MWST 2020-2 A FRN 25/11/53 19,800 19,755 0.02
USD 35,000  SCRT 2019-1 MA 3.5000% 25/07/58 16,537 16,324 0.01
USD 30,000  SCRT 2019-3 MS55D 4.0000% 25/10/58 16,162 15,549 0.01
6,313,385 5,959,891 5.08
FA SR B IRAE S
USD 317,000 BX 2021-VOLT A FRN 15/09/36 317,001 301,504 0.26
USD 819,000  IFUND 2010-1 Al 5.3140% 25/01/51 320,164 289,295 0.25
USD 230,000 COMM 2013-CRI11 A4 4.2580% 10/08/50 247,783 231,324 0.20
USD 170,000  MED 2021-MDLN A FRN 15/11/38 170,000 163,325 0.14
USD 132,000  GSMS 2014-GC18 A4 4.0740% 10/01/47 143,029 131,852 0.11
USD 137,000  BX 2021-XL2 A FRN 15/10/38 127,245 122,783 0.10
USD 121,000  JPMCC 2013-C16 A4 4.1664% 15/12/46 130,136 120,556 0.10
USD 129,000 COMM 2015-LC19 A3 2.9220% 10/02/48 121,286 118,001 0.10
USD 124,000  GSMS 2020-GSA2 A4 1.7210% 12/12/53 122,455 104,748 0.09
USD 102,000 COMM 2014-UBS4 A4 3.4200% 10/08/47 107,881 100,438 0.09
USD 103,000  EQUS 2021-EQAZ A FRN 15/10/38 102,559 98,891 0.08
USD 90,000 BMARK 2022-B35 A5 FRN 15/05/55 92,577 92,678 0.08
USD 91,000  FNA 2022-M3 A2 FRN 25/11/31 82,493 78,609 0.07
USD 79,000  JPMBB 2013-C12 A5 3.6637% 15/07/45 83,141 78,607 0.07
USD 78,000  UBSBB 2012-C4 A4 2.7919% 10/12/45 78,110 77,928 0.07
USD 70,000  JPMBB 2015-C30 A5 3.8218% 15/07/48 69,759 69,250 0.06
usD 75,000  MSC 2020-HR8 A3 1.7900% 15/07/53 72,325 63,752 0.05
USD 58,000 BMARK 2022-B34 A5 3.7860% 15/04/55 59,737 56,338 0.05
USD 55,000  GSMS 2013-GC14 A5 4.2430% 10/08/46 58,741 55,135 0.05
usD 62,000  3650R 2021-PF1 A5 2.5220% 15/11/54 63,855 54,175 0.05
USD 48,000 COMM 2015-LC23 A3 3.5210% 10/10/48 52,200 47,060 0.04
USD 44,000 MSBAM 2017-C34 ASB 3.3540% 15/11/52 46,148 43,624 0.04
usD 64,000 COMM 2012-CR3 A3 2.8220% 15/10/45 40,390 39,963 0.03
USD 43,000  CSAIL 2019-C16 A2 3.0667% 15/06/52 40,583 39,472 0.03
USD 42,000 MSC 2016-UB12 ASB 3.4360% 15/12/49 40,236 38,050 0.03
usD 39,000  MSC 2022-L8 A5 FRN 15/04/55 39,826 37,532 0.03
USD 36,000 BANK 2022-BNK41 A4 FRN 15/04/65 36,256 35,051 0.03
usb 37,000  GSMS 2020-GC47 A5 2.3772% 12/05/53 32,996 32,728 0.03
usD 29,000 BBCMS 2018-C2 ASB 4.2360% 15/12/51 32,147 29,371 0.03
UsSDh 31,000  CSAIL 2021-C20 A3 2.8048% 15/03/54 31,930 27,593 0.02
UsSD 27,000  JPMBB 2013-C17 A4 4.1989% 15/01/47 28,190 26,958 0.02
UusD 27,000  JPMCC 2016-JP4 A3 3.3928% 15/12/49 29,313 26,115 0.02
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USD 100,000  MSBAM 2013-C13 ASB 3.5570% 15/11/46 25,509 24,971 0.02
USD 19,000 BMARK 2021-B31 A5 2.6690% 15/12/54 16,963 16,812 0.01
USD 15,000 BBCMS 2019-C3 A3 3.3190% 15/05/52 16,516 14,225 0.01
USD 10,000  CFCRE 2017-C8 ASB 3.3674% 15/06/50 10,546 9,725 0.01
3,090,026 2,898,439 247
EEEFI
USD 584,000 JPMORGAN CHASE FRN 10/12/25 584,375 553,770 0.46
USD 411,000  BANK OF AMER CRP FRN 02/04/26 MTN 410,954 403,953 0.34
USD 390,000  WELLS FARGO CO FRN 24/03/28 MTN 389,938 379,072 0.32
USD 374,000 GOLDMAN SACHS GP FRN 21/10/24 374,052 361,052 0.31
USD 373,000 JPMORGAN CHASE FRN 04/02/27 372,602 335,416 0.29
USD 299,000 BANK OF AMER CRP FRN 11/03/27 N 300,386 273,629 0.23
USD 281,000 MORGAN STANLEY FRN 22/01/25 GMTN 280,697 268,613 0.23
USD 265,000 BANK OF AMER CRP FRN 06/12/25 MTN 265,010 250,406 0.21
USD 286,000 BANK OF AMER CRP FRN 22/04/32 287,407 249,775 0.21
USD 245,000 MORGAN STANLEY FRN 30/05/25 244,742 231,236 0.20
USD 225,000 BANK OF AMER CRP FRN 22/07/27 225,536 205,009 0.17
USD 207,000 BANK OF AMER CRP FRN 20/12/28 210,091 197,763 0.17
USD 203,000 GOLDMAN SACHS GP FRN 24/01/25 203,008 197,058 0.17
USD 208,000 JPMORGAN CHASE FRN 19/11/26 207,844 188,460 0.16
USD 186,000  JPMORGAN CHASE FRN 26/04/28 186,000 187,117 0.16
USD 187,000 GOLDMAN SACHS GP FRN 10/09/24 186,978 180,410 0.15
USD 190,000 MORGAN STANLEY FRN 10/12/26 189,848 170,853 0.15
usD 163,000  JPMORGAN CHASE FRN 22/04/26 167,928 154,838 0.13
USD 150,000  WELLS FARGO CO FRN 25/04/26 MTN 150,000 149,755 0.13
USD 148,000 BANK OF AMER CRP FRN 20/12/23 152,334 147,968 0.13
UsD 134,000  CITIGROUP INC FRN 24/05/33 134,000 137,401 0.12
USD 134,000  CITIGROUP INC FRN 24/05/28 134,000 136,210 0.12
USD 145,000 MORGAN STANLEY FRN 20/07/27 GMTN 144,952 130,806 0.11
UsD 114,000  JPMORGAN CHASE FRN 01/06/28 114,688 103,698 0.09
USD 111,000 MORGAN STANLEY FRN 21/07/32 GMTN 110,988 93,701 0.08
USD 105,000  BANK OF AMER CRP FRN 13/02/31 MTN 110,712 91,816 0.08
UsD 96,000 MORGAN STANLEY FRN 21/10/25 MTN 95,963 90,319 0.08
USD 92,000 GOLDMAN SACHS GP FRN 21/10/27 91,557 83,946 0.07
USD 93,000 JPMORGAN CHASE FRN 22/09/27 92,901 83,718 0.07
UsD 75,000  CITIGROUP INC FRN 25/01/26 75,002 71,326 0.06
USD 74,000 MORGAN STANLEY FRN 21/10/25 I 74,027 69,252 0.06
USD 65,000 GOLDMAN SACHS GP FRN 21/10/32 65,039 55,672 0.05
UsD 55,000 MORGAN STANLEY FRN 20/04/28 55,000 55,107 0.05
USD 60,000 BANK OF AMER CRP FRN 04/02/33 59,165 53,138 0.05
USD 62,000 BANK OF AMER CRP FRN 24/10/31 MTN 61,899 51,215 0.04
UsD 51,000  SVB FINANCIAL GR FRN 29/04/28 50,844 50,719 0.04
USD 50,000 BANK OF AMER CRP FRN 19/06/26 MTN 50,648 46,104 0.04
USD 50,000 GOLDMAN SACHS GP FRN 24/02/33 50,144 44,378 0.04
UsD 37,000 MORGAN STANLEY FRN 21/01/28 37,001 34,449 0.03
USD 30,000 BANK OF AMER CRP FRN 29/04/31 31,381 26,366 0.02
USD 23,000 JPMORGAN CHASE FRN 15/10/25 23,508 22,235 0.02
UsD 22,000 PRUDENTIAL FIN FRN 01/03/52 22,000 20,927 0.02
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USD 19,000 CITIGROUP INC FRN 17/03/26 19,000 18,627 0.02
7,094,149 6,657,283 5.68

TOMDES
USD 220,000 DELTA/SKYMILE 4.7500% 20/10/28 144A 233,094 218,079 0.18
USD 151,000 DELTA/SKYMILE 4.5000% 20/10/25 144A 155,670 150,370 0.13
388,764 368,449 0.31
7=

USD 1,039,000 FN CA8373 2.5000% 01/12/35 911,530 828,544 0.70
USD 927,000 FN MA4437 2.0000% 01/10/51 816,364 794,332 0.67
USD 818,000 G2 MA7767 2.5000% 20/12/51 739,133 748,132 0.63
USD 761,000 FN MA4473 1.5000% 01/11/41 683,932 641,083 0.54
USD 730,000 FN CA6593 2.5000% 01/08/50 564,355 546,239 0.47
USD 531,000 G2 MA7768 3.0000% 20/12/51 488,774 496,137 0.42
USD 604,000 FN BF0500 3.0000% 01/12/54 516,380 466,009 0.40
USD 450,000 FN CB3123 3.5000% 01/03/52 470,933 441,886 0.38
USD 436,000 FN CB3589 3.5000% 01/05/52 423,288 431,396 0.37
USD 940,000 FN FM1385 5.0000% 01/08/49 445,669 424,953 0.36
USD 1,086,000 FN FM1386 5.0000% 01/08/49 441,018 421,684 0.36
USD 400,000 FN CB3124 3.5000% 01/03/52 419,940 394,722 0.34
USD 408,000 FN FS1295 3.0000% 01/01/52 390,845 384,146 0.33
USD 406,000 FN MA4540 2.0000% 01/02/42 385,360 362,248 0.31
USD 1,730,000 FG C92010 4.0000% 01/08/38 368,962 356,301 0.30
USD 352,000 FR RA6567 3.0000% 01/12/51 344,417 331,184 0.28
USD 882,000 FN CA2479 4.5000% 01/10/48 345,790 328,513 0.28
USD 352,000 FN CB2373 2.5000% 01/12/51 327,821 313,932 0.27
USD 366,000 FN BF0496 3.0000% 01/07/60 335,623 303,171 0.26
USD 364,000 FN FM4897 3.0000% 01/11/50 320,609 300,500 0.26
USD 2,344,000 G2 MAS194 5.0000% 20/05/48 313,997 299,521 0.26
USD 303,000 FN CB1404 3.0000% 01/08/51 296,118 273,779 0.23
USD 298,000 FN MA4570 2.0000% 01/03/42 274,701 266,894 0.23
USD 314,000 FN MA4445 1.5000% 01/10/41 281,029 262,703 0.22
USD 290,000 FR SD7545 2.5000% 01/09/51 263,396 252,647 0.22
USD 276,000 FR SD0857 2.5000% 01/01/52 260,468 251,165 0.21
USD 272,000 G2 785862 3.0000% 20/10/50 237,846 242,017 0.21
USD 220,000 FN CB3596 3.5000% 01/05/52 215,051 218,563 0.19
USD 240,000 FN FM9134 3.0000% 01/06/51 229,504 215,537 0.18
USD 237,000 FN CB2319 2.5000% 01/12/51 223,492 214,142 0.18
USD 1,755,000 G2 MAS265 4.5000% 20/06/48 216,135 208,409 0.18
USD 235,000 FR RB5138 2.0000% 01/12/41 209,457 206,825 0.18
USD 209,000 FN CB3130 3.5000% 01/03/52 220,621 206,232 0.18
USD 239,000 FN FM7492 2.5000% 01/06/36 219,535 201,379 0.17
USD 254,000 FN CA6432 3.5000% 01/07/50 209,751 198,889 0.17
USD 194,000 FHIT 383 FRN 01/04/48 196,592 197,510 0.17
USD 495,000 FN CA3075 4.0000% 01/02/49 203,728 191,147 0.16
USD 212,000 FN CB0643 2.5000% 01/05/36 197,065 180,875 0.15
USD 180,000 FN CB2907 3.5000% 01/02/52 188,568 175,676 0.15
USD 194,000 FN CB3034 2.0000% 01/03/52 186,702 171,999 0.15
USD 446,000 FN AL8076 4.0000% 01/01/46 179,435 171,213 0.15
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USD 175,000 FN CB2681 3.5000% 01/01/52 179,777 170,744 0.15
USD 176,000  FN CB3302 3.0000% 01/04/52 170,815 168,277 0.14
USD 415,000  FH 841073 FRN 01/09/45 165,177 164,995 0.14
USD 1,621,469 G2 MAS5712 5.0000% 20/01/49 167,297 160,702 0.14
USD 165,000  FN FS0658 3.5000% 01/04/50 166,255 156,997 0.13
USD 354,000 FR SD7500 4.0000% 01/07/49 165,658 156,537 0.13
USD 240,000  FN BF0328 4.5000% 01/07/48 158,601 151,640 0.13
USD 195,000  FN CA7228 2.5000% 01/10/50 155,256 150,681 0.13
USD 319,000  FN CA3485 4.0000% 01/05/49 159,043 148,665 0.13
USD 334,000 FN FM1056 5.5000% 01/06/49 151,440 144,971 0.12
USD 960,000 G2 MAS5080 5.0000% 20/03/48 130,251 127,890 0.11
USD 337,000 FN CA4585 5.0000% 01/11/49 130,247 126,712 0.11
USD 133,000 FN FM8765 2.5000% 01/09/51 122,361 118,042 0.10
USD 126,000  FR RB5157 2.5000% 01/05/42 118,365 117,219 0.10
usD 339,000 FN AS8816 4.0000% 01/02/47 114,178 108,971 0.09
USD 113,000  FN CB3301 3.0000% 01/04/52 109,449 107,873 0.09
USD 911,000 G2 MAS5332 5.0000% 20/07/48 111,571 106,061 0.09
USD 120,000  FN FM7890 2.5000% 01/06/51 107,430 103,538 0.09
USD 114,000  FN CB2372 2.5000% 01/12/51 107,333 103,082 0.09
USD 116,000  FR RB5145 2.0000% 01/02/42 112,015 102,819 0.09
USD 107,000  FN FS1450 2.5000% 01/02/42 101,388 100,006 0.09
USD 223,000 FN AL7667 4.5000% 01/10/45 101,812 97,642 0.08
USD 108,000  FR RB5156 2.0000% 01/05/42 97,090 97,142 0.08
USD 102,000  FN MA4607 2.5000% 01/05/42 96,282 94,728 0.08
USD 121,000 FN BF0400 4.0000% 01/08/59 101,221 93,078 0.08
USD 91,000  FHIT 384 FRN 01/09/47 92,216 92,505 0.08
USD 103,000  FN FM8460 2.5000% 01/08/41 92,395 90,764 0.08
USD 101,000 FR RB5148 2.0000% 01/03/42 98,180 90,512 0.08
USD 96,000  FR QD9170 2.5000% 01/03/52 91,479 88,235 0.08
USD 177,000  FN FM2618 4.0000% 01/12/49 92,707 86,360 0.07
USD 92,000 FN MA4587 2.5000% 01/04/42 88,146 85,326 0.07
USD 301,000  FN CA2812 5.0000% 01/12/48 87,584 84,630 0.07
USD 184,000  FN CA3838 4.5000% 01/07/49 85,168 82,426 0.07
USD 151,000 FN BMS5175 4.0000% 01/12/48 83,256 79,526 0.07
USD 602,000 G2 MA5266 5.0000% 20/06/48 82,408 78,225 0.07
USD 128,000  FH 841249 FRN 01/03/49 73,763 73,442 0.06
USD 212,000  FN CA3089 4.5000% 01/02/49 75,398 73,033 0.06
USD 276,000  FN AL5396 4.5000% 01/05/34 71,616 69,632 0.06
USD 72,000  FN BV4188 2.5000% 01/03/52 68,621 66,187 0.06
USD 119,000  FN BMS5178 4.5000% 01/11/48 71,049 65,568 0.06
USD 74,000  FR QKI1204 2.0000% 01/11/41 70,651 65,214 0.06
USD 167,000  FN AL5890 4.5000% 01/03/43 66,840 64,428 0.05
UsD 163,000  FN CA3679 4.5000% 01/06/49 64,871 62,625 0.05
USD 74,000  FN FM7234 2.5000% 01/04/36 66,401 61,196 0.05
USD 200,000 G2 784667 4.5000% 20/02/49 58,796 57,560 0.05
usb 63,000  FN FM9916 4.0000% 01/06/38 59,099 57,143 0.05
USD 151,000  FN CA2822 5.5000% 01/12/48 56,317 54,435 0.05
UsSD 68,000  FN BF0513 3.0000% 01/02/55 59,097 54,187 0.05
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UsD 59,000  FN FM9598 3.0000% 01/06/51 57,571 53,931 0.05
USD 117,000  FN CA3978 4.5000% 01/08/49 53,337 51,605 0.04
USD 52,000 G2 CK9357 3.0000% 20/03/47 49,217 49,830 0.04
USD 55,000  FR RB5141 2.0000% 01/01/42 52,724 48,666 0.04
USD 56,000  FR QKI1191 2.0000% 01/11/41 52,643 48,592 0.04
USD 46,000  FN BV4185 2.5000% 01/03/52 43,885 42,337 0.04
UsD 44,000 G2 CK9415 3.0000% 20/09/47 41,650 42,155 0.04
USD 49,000  FR QC6760 3.0000% 01/09/51 42,567 41,865 0.04
USD 42,000 G2 CK9447 3.0000% 20/04/47 39,710 40,357 0.03
UusD 46,000  FR SD0667 2.5000% 01/08/51 40,491 38,966 0.03
USD 42,000  FN BT7455 3.0000% 01/09/51 37,401 36,784 0.03
usD 38,000 FR QDS8805 3.0000% 01/03/52 38,484 36,184 0.03
USD 117,000  FN AL7500 4.0000% 01/09/45 36,326 34,787 0.03
usD 226,000 G2 MA5400 5.0000% 20/08/48 28,201 27,177 0.02
usD 29,000  FR QD7594 2.5000% 01/02/52 27,510 26,557 0.02
usb 29,000  FR QDI1359 3.0000% 01/11/51 25,198 24,774 0.02
usD 25,000  FR QD8813 3.0000% 01/03/52 25,361 23,827 0.02
usD 25,000 G2 CM3246 3.0000% 20/12/46 22,594 22,876 0.02
usb 25,000  FR QC5295 3.0000% 01/08/51 19,489 19,175 0.02
usD 41,000 G2 BL7728 4.5000% 20/05/49 9,879 9,621 0.01
usD 33,000 G2 BL7745 4.5000% 20/05/49 9,014 8,779 0.01
USD 42,000 G2 BK2509 4.5000% 20/04/49 4,409 4,293 0.00
20,377,971 19,517,543 16.65
TaEt R (B LR
USD 451,000 FNMA PRIN STP 0% 15/11/30 382,948 349,684 0.31
USD 330,000 T-MOBILE USA 2.2500% 15/02/26 144A 330,888 308,372 0.27
USD 254,000 AMAZON.COM INC 1.0000% 12/05/26 252,949 232,953 0.21
USD 201,000  ANHEUSER-BUSCH 4.9000% 01/02/46 227,855 199,506 0.18
USD 250,000  UNI OF PENNSYLVA 3.6100% 15/02/2119 265,555 186,977 0.17
USD 188,000  AUTONATION INC 4.7500% 01/06/30 212,649 183,591 0.17
USD 203,000  CENTENE CORP 2.4500% 15/07/28 205,250 181,523 0.15
USD 200,000 FORD MOTOR CRED 2.7000% 10/08/26 200,750 181,380 0.15
USD 182,000 VMWARE INC 0.6000% 15/08/23 181,802 176,646 0.15
USD 200,000 ROCHE HLDGS T 2.0760% 13/12/31 144A 200,000 174,688 0.15
USD 186,000  ATHENE GLOBAL 3.2050% 08/03/27 144A 186,000 174,158 0.15
USD 186,000  AT&T INC 1.7000% 25/03/26 180,321 173,216 0.15
USD 186,000  T-MOBILE USA 3.3750% 15/04/29 144A 188,021 172,050 0.15
USD 171,000  T-MOBILE USA INC 3.3750% 15/04/29 172,844 158,175 0.13
USD 156,000  MARRIOTT INTL 4.6250% 15/06/30 FF 174,270 154,180 0.13
USD 177,000 BROADCOM INC 3.4190% 15/04/33 144A 178,194 152,348 0.13
USD 169,000  ATHENE GLOBAL 1.7300% 02/10/26 144A 164,109 149,548 0.13
uUsD 153,000 ATHENE GLOBAL 2.5140% 08/03/24 144A 153,000 149,508 0.13
USD 142,000 KKR GROUP FIN 4.8500% 17/05/32 144A 141,550 144,557 0.12
USD 141,000 STORE CAPITAL 4.5000% 15/03/28 154,115 140,718 0.12
UsD 151,000  ABBVIE INC 4.2500% 21/11/49 WI 165,673 140,144 0.12
usb 150,000  GA GLOBAL FND 0.8000% 13/09/24 144A 149,669 139,320 0.12
Uusb 137,000  ENERGY TRANS 4.9500% 15/05/28 153,112 137,499 0.12
UsD 149,000  APPLE INC 1.4000% 05/08/28 148,632 132,474 0.11
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USD 141,000  BOEING CO 2.1960% 04/02/26 141,134 129,159 0.11
USD 143,000  AMAZON.COM INC 2.1000% 12/05/31 142,978 125,747 0.11
USD 131,000  HP INC 4.0000% 15/04/29 130,695 124,725 0.11
USD 138,000 MAGALLANES IN 5.1410% 15/03/52 144A 132,623 122,104 0.10
USD 129,000  VMWARE INC 1.0000% 15/08/24 128,933 121,677 0.10
USD 131,000  HP INC 4.2000% 15/04/32 130,955 121,505 0.10
USD 153,000  FREDDIE MAC 0% 14/12/29 MTN 133,060 120,501 0.10
USD 156,000  VERIZON COMM INC 2.6500% 20/11/40 155,405 119,772 0.10
USD 134,000  FLORIDA POWER & 2.4500% 03/02/32 132,742 119,346 0.10
USD 131,000  ASTRAZENECA FIN 1.7500% 28/05/28 131,972 118,310 0.10
USD 131,000  ATHENE GLOBAL 2.5000% 24/03/28 144A 130,777 116,558 0.10
USD 130,000 VMWARE INC 1.4000% 15/08/26 129,738 116,307 0.10
usDb 116,000  ABBVIE INC 2.3000% 21/11/22 116,555 115,992 0.10
USD 122,000 CROWN CASTLE INT 2.9000% 15/03/27 121,744 114,779 0.10
UsD 129,000  SBL HOLDINGS 5.0000% 18/02/31 144A 129,195 113,343 0.10
USD 113,000 MAGALLANES IN 3.7550% 15/03/27 144A 113,000 109,375 0.09
UsD 111,000  ANHEUSER-BUSCH 4.3750% 15/04/38 132,779 106,415 0.09
USD 120,000  BLACKSTONE PR 4.0000% 15/01/29 144A 119,153 106,113 0.09
USD 130,000  PFIZER INC 2.5500% 28/05/40 126,149 105,557 0.09
USD 115,000  T-MOBILE USA 3.5000% 15/04/31 144A 116,218 105,415 0.09
USD 105,000  ANHEUSER-BUSCH 4.7000% 01/02/36 125,451 105,257 0.09
USD 119,000 OWL ROCK CAPITAL 3.1250% 13/04/27 118,964 104,300 0.09
USD 111,000  ABBVIE INC 3.2000% 21/11/29 118,521 104,237 0.09
USD 115,000  AMAZON.COM INC 1.6500% 12/05/28 114,941 103,657 0.09
USD 123,000 ATHENE GLOBAL 2.6460% 04/10/31 144A 122,992 103,113 0.09
USD 113,000 DIAMONDBACK ENER 4.4000% 24/03/51 116,370 101,982 0.09
USD 111,000  GLOBAL PAY INC 2.1500% 15/01/27 110,907 100,879 0.09
USD 112,000 CROWN CASTLE INT 1.0500% 15/07/26 111,567 99,201 0.08
USD 106,000  OWL ROCK CAPITAL 3.4000% 15/07/26 108,284 96,875 0.08
USD 93,000  AMERICAN TOWER 3.6500% 15/03/27 92,551 90,321 0.08
USD 104,000 EXXON MOBIL CORP 3.4520% 15/04/51 104,116 90,225 0.08
USD 93,000 HOME DEPOT INC 3.2500% 15/04/32 92,517 88,971 0.08
USD 93,000  JOHN DEERE CAP 2.3500% 08/03/27 MTN 92,956 88,575 0.08
USD 85,000  CVS HEALTH CORP 4.3000% 25/03/28 93,756 85,912 0.07
USD 98,000  ESSEX PORTFOLIO 1.7000% 01/03/28 96,867 85,835 0.07
USD 89,000 TARGA RES PRTNRS 4.8750% 01/02/31 84,931 85,371 0.07
UsSD 93,000  UNION PAC CORP 2.8000% 14/02/32 92,621 84,561 0.07
USD 87,000  HP INC 2.2000% 17/06/25 87,456 83,068 0.07
USD 104,000  TARGET CORP 2.9500% 15/01/52 98,489 82,607 0.07
UsSD 93,000 MAGALLANES IN 5.3910% 15/03/62 144A 93,000 82,396 0.07
USD 95,000 F&G GLOBAL FU 2.0000% 20/09/28 144A 94,690 82,156 0.07
USD 96,000  TAPESTRY INC 3.0500% 15/03/32 95,617 80,892 0.07
UsD 111,000  DELL INT / EM 3.4500% 15/12/51 144A 110,959 79,278 0.07
USD 93,000 ATHENE GLOBAL 1.9850% 19/08/28 144A 92,954 78,771 0.07
USD 97,000  INTEL CORP 2.8000% 12/08/41 95,107 77,009 0.07
usD 103,000 CHARTER COMM OPT 3.9000% 01/06/52 99,101 76,711 0.07
USD 101,000  CHARTER COMM OPT 3.5000% 01/03/42 100,272 75,590 0.06
USD 75,000  ITC HOLDINGS COR 2.7000% 15/11/22 76,341 75,050 0.06
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USD 110,000  UNIV OF TEXAS SYS- 2.4390% 15/08/49 110,000 74,500 0.06
USD 75,000  VMWARE INC 4.7000% 15/05/30 87,224 74,197 0.06
USD 75,000 MAGALLANES IN 3.6380% 15/03/25 144A 75,000 74,048 0.06
USD 71,000  NETFLIX INC 5.8750% 15/11/28 86,655 73,790 0.06
USD 82,000 MAGALLANES IN 5.0500% 15/03/42 144A 82,000 73,484 0.06
USD 89,000  KLA CORP 3.3000% 01/03/50 87,029 73,180 0.06
USD 81,000 REGENCY CENTERS 2.9500% 15/09/29 81,655 72,604 0.06
USD 100,000  PACIFIC GAS&ELEC 3.9500% 01/12/47 103,144 72,290 0.06
USD 80,000  AES CORP/THE 1.3750% 15/01/26 79,921 72,214 0.06
USD 75,000 BROADCOM INC 4.0000% 15/04/29 144A 74,963 71,418 0.06
USD 75,000  INVITATION HOMES 4.1500% 15/04/32 74,804 71,386 0.06
USD 81,000  AGREE LP 2.0000% 15/06/28 80,423 71,259 0.06
usD 79,000 HYUNDAI CAP A 1.3000% 08/01/26 144A 78,814 71,127 0.06
USD 92,000  APPLE INC 2.6500% 11/05/50 92,970 70,948 0.06
UsD 83,000 BROADCOM INC 3.4690% 15/04/34 144A 84,333 70,585 0.06
usb 75,000 SUN COMMUNITIES 4.2000% 15/04/32 74,582 70,435 0.06
USD 74,000 QUANTA SERVICES 0.9500% 01/10/24 73,960 69,671 0.06
USD 72,000  HYUNDAI CAP A 0.8000% 08/01/24 144A 71,887 68,927 0.06
USD 75,000 EVERSOURCE ENERG 3.3750% 01/03/32 71,402 68,679 0.06
USD 92,000 DELL INT / EM 3.3750% 15/12/41 144A 91,695 68,538 0.06
USD 75,000  AMERICAN HOMES 4 3.6250% 15/04/32 73,138 68,160 0.06
USD 77,000  BLACKSTONE PR 3.2500% 15/03/27 144A 76,819 67,980 0.06
USD 73,000  UNION PAC CORP 2.4000% 05/02/30 73,362 65,867 0.06
USD 66,000  MISS POWER CO 3.9500% 30/03/28 72,372 65,364 0.06
USD 65,000 METROPLTN EDI 4.3000% 15/01/29 144A 73,644 65,034 0.06
USD 69,000 BLACKSTONE PR 2.3500% 22/11/24 144A 68,952 64,697 0.06
USD 74,000  APPLE INC 1.7000% 05/08/31 73,657 63,352 0.05
UsSD 93,000 COMCAST CORP 2.6500% 15/08/62 72,128 63,272 0.05
USD 77,000 CROWN CASTLE INT 2.1000% 01/04/31 75,257 63,211 0.05
USD 74,000  PUBLIC SERVICE 1.9000% 15/08/31 MTN 73,819 62,688 0.05
USD 69,000 DUKE ENERGY CAR 2.8500% 15/03/32 69,034 62,619 0.05
USD 67,000 MORGAN STANLE 4.5000% 11/02/27 144A 66,831 62,394 0.05
USD 75,000  PACIFIC GAS&ELEC 4.9500% 01/07/50 83,771 62,085 0.05
USb 78,000  AT&T INC 3.6500% 15/09/59 79,819 61,154 0.05
USD 82,000  BOEING CO 3.7500% 01/02/50 80,570 60,629 0.05
USD 65,000 BUNGE LTD FIN CP 1.6300% 17/08/25 65,265 60,576 0.05
USD 66,000 ENERGY TRANSFER PART 5.3% 15/04/47 76,881 59,880 0.05
USD 57,000 PECO ENERGY CO 4.6000% 15/05/52 56,588 59,443 0.05
USD 57,000 QUALCOMM INC 4.2500% 20/05/32 56,870 58,898 0.05
USD 58,000  UNITEDHEALTH GRP 4.0000% 15/05/29 57,791 58,872 0.05
USD 72,000 HOME DEPOT INC 3.1250% 15/12/49 73,506 58,239 0.05
USD 64,000 CROWN CASTLE INT 3.3000% 01/07/30 59,600 58,155 0.05
USD 57,000 XCEL ENERGY INC 4.6000% 01/06/32 56,979 58,079 0.05
USD 71,000  AT&T INC 3.8000% 01/12/57 68,697 57,931 0.05
USD 61,000 MAGALLANES IN 4.2790% 15/03/32 144A 61,000 56,803 0.05
USD 66,000  STORE CAPITAL 2.7500% 18/11/30 65,735 55,974 0.05
USD 59,000 BROADCOM INC 4.9260% 15/05/37 144A 62,397 55,733 0.05
USD 56,000 AMAZON.COM INC 3.4500% 13/04/29 55,879 55,663 0.05
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USD 75,000  AMAZON.COM INC 2.5000% 03/06/50 60,883 55,268 0.05
USD 60,000  MPLX LP 4.9500% 14/03/52 59,389 54,719 0.05
USD 46,000 DOW CHEMICAL CO 7.3750% 01/11/29 54,510 54,678 0.05
USD 56,000 JOHN DEERE CAP 2.1250% 07/03/25 MTN 55,976 54,590 0.05
USD 61,000 BAIN CAPITAL SPE 2.5500% 13/10/26 60,330 53,970 0.05
USD 65,000 BROADCOM INC 2.4500% 15/02/31 144A 64,805 53,905 0.05
USD 69,000  ARES CAPITAL COR 3.2000% 15/11/31 68,564 53,735 0.05
USD 63,000  UNION PAC CORP 3.5000% 14/02/53 62,867 53,688 0.05
USD 63,000 THERMO FISHER 2.0000% 15/10/31 61,842 53,623 0.05
USD 56,000 AMAZON.COM INC 3.9500% 13/04/52 55,766 53,566 0.05
USD 57,000 OWL ROCK CORE IN 4.7000% 08/02/27 56,933 53,397 0.05
USD 61,000  JERSEY CENT P 2.7500% 01/03/32 144A 61,151 53,219 0.05
usD 63,000 PIONEER NATURAL 1.9000% 15/08/30 62,105 52,828 0.05
USD 52,000 FED RLTY INVS TR 3.9500% 15/01/24 53,980 52,435 0.04
USD 52,000  NETFLIX INC 5.3750% 15/11/29 144A 61,230 52,390 0.04
USD 56,000 BROADCOM INC 4.1500% 15/04/32 144A 55,928 52,332 0.04
USD 63,000  UNITEDHEALTH GRP 3.2500% 15/05/51 64,286 52,220 0.04
USD 55,000 GLOBAL PAY INC 1.5000% 15/11/24 54,966 52,212 0.04
USD 66,000  UNITEDHEALTH GRP 2.9000% 15/05/50 67,335 51,380 0.04
USD 67,000 PECO ENERGY CO 2.8500% 15/09/51 67,037 51,123 0.04
USD 65,000 DTE ELECTRIC CO 2.9500% 01/03/50 65,819 51,091 0.04
USD 54,000  PENN ELEC CO 3.2500% 15/03/28 144A 56,369 50,749 0.04
USD 56,000 BERKSHIRE HATH 3.8500% 15/03/52 55,802 50,483 0.04
USD 55,000  HCA INC 3.5000% 01/09/30 56,169 50,238 0.04
USD 58,000 DUKE ENERGY CAR 3.5500% 15/03/52 58,127 50,225 0.04
USD 56,000 MARRIOTT INTL 3.5000% 15/10/32 GG 59,721 50,027 0.04
USD 67,000  MISS POWER CO 3.1000% 30/07/51 B 66,286 49,534 0.04
USD 65,000  GILEAD SCIENCES 2.6000% 01/10/40 64,660 49,247 0.04
USD 64,000  APPLE INC 2.6500% 08/02/51 63,469 49,183 0.04
USD 57,000  VERIZON COMM INC 2.3550% 15/03/32 57,131 48,819 0.04
USD 56,000 BALTIMORE GAS 2.2500% 15/06/31 55,900 48,789 0.04
USD 56,000 BLACKSTONE PR 2.6250% 15/12/26 144A 55,592 48,439 0.04
USD 60,000 THERMO FISHER 2.8000% 15/10/41 56,379 48,225 0.04
USD 54,000 REALTY INCOME 2.8500% 15/12/32 53,505 48,205 0.04
USD 55,000 DUKE ENERGY FLA 2.4000% 15/12/31 54,917 47,849 0.04
USD 48,000 STORE CAPITAL 4.6250% 15/03/29 49,972 47,692 0.04
Usbh 56,000 PUB SVC OKLAHOMA 2.2000% 15/08/31 J 55,815 47,685 0.04
USD 59,000  SOUTHERN GAS 1.7500% 15/01/31 20-A 58,068 47,634 0.04
USD 54,000  VERIZON COMM INC 2.5500% 21/03/31 53,770 47,586 0.04
UsD 49,000 BROADCOM INC 3.1500% 15/11/25 49,351 47,523 0.04
USD 47,000 NSTAR ELECTRIC 4.5500% 01/06/52 46,702 47,516 0.04
USD 46,000 MID-AMER APT LP 4.0000% 15/11/25 50,039 46,305 0.04
UsSD 55,000  VERIZON COMM INC 3.7000% 22/03/61 54,255 45,379 0.04
USD 60,000  GILEAD SCIENCES 2.8000% 01/10/50 57,050 43,550 0.04
USD 50,000 MARRIOTT INTL 2.8500% 15/04/31 HH 49,784 43,238 0.04
UsD 56,000  VIRGINIA EL&PWR 2.9500% 15/11/51 54,531 43,075 0.04
USD 50,000  STEWART INFO SRV 3.6000% 15/11/31 49,967 42,738 0.04
USD 60,000 HOME DEPOT INC 2.3750% 15/03/51 57,407 42,379 0.04
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USD 48,000 GOLDMAN SACHS GP 2.6000% 07/02/30 42,043 42,324 0.04
USD 60,000  DICK'S SPORTING 4.1000% 15/01/52 59,852 42,096 0.04
USD 44,000 BROADCOM INC 4.1500% 15/11/30 45,006 41,928 0.04
USD 44,000 AMER CAMPUS COMM 2.2500% 15/01/29 43,968 41,270 0.04
USD 48,000  PUBLIC SERVICE 2.4500% 15/11/31 47,836 40,728 0.03
USD 41,000 WESTLAKE CHEM 3.6000% 15/08/26 44,625 40,606 0.03
USD 44,000  ABBVIE INC 4.0500% 21/11/39 47,897 40,539 0.03
USD 38,000 DELL INT / EMC 6.1000% 15/07/27 44,601 40,528 0.03
USD 55,000  KINDER MORGAN 3.2500% 01/08/50 44,022 40,040 0.03
USD 56,000 DUKE ENERGY PROG 2.5000% 15/08/50 55,345 39,927 0.03
USD 39,000  UNITEDHEALTH GRP 4.2000% 15/05/32 38,899 39,919 0.03
usD 45,000 UNION PAC CORP 3.3750% 14/02/42 45,177 39,102 0.03
USD 40,000 CVS HEALTH CORP 3.0000% 15/08/26 40,897 38,911 0.03
usD 38,000  VIRGINIA EL&PWR 4.6250% 15/05/52 C 37,473 38,875 0.03
USD 40,000 REALTY INCOME 3.4000% 15/01/28 39,953 38,617 0.03
USDh 38,000  MID-AMER APT LP 4.3000% 15/10/23 40,750 38,494 0.03
USD 45,000 DUKE ENERGY COR 2.5500% 15/06/31 44,948 38,450 0.03
USD 38,000 GLP CAP/FIN II 5.3000% 15/01/29 42,323 37,560 0.03
USD 37,000  CARGILL INC 4.0000% 22/06/32 144A 36,755 37,058 0.03
USD 45,000 BRIXMOR OPERATIN 2.5000% 16/08/31 44,854 36,946 0.03
USD 49,000 CHARTER COMM OPT 3.5000% 01/06/41 48,777 36,775 0.03
USD 41,000  CENTENE CORP 3.0000% 15/10/30 40,641 36,572 0.03
USD 46,000 BOEING CO 3.2500% 01/02/35 45,039 36,493 0.03
USD 50,000 ENTERGY ARKANSAS 2.6500% 15/06/51 49,671 36,462 0.03
USD 39,000 MCDONALD'S COR 4.2000% 01/04/50 MTN 36,862 36,172 0.03
USD 37,000  MID-AMER APT LP 3.9500% 15/03/29 40,824 36,108 0.03
USD 39,000 DTE ENERGY CO 1.0500% 01/06/25 F 38,973 36,064 0.03
USD 41,000  CENTERPOINT HOU 3.6000% 01/03/52 AH 40,508 35,988 0.03
USD 48,000 MIDAMERICAN ENER 2.7000% 01/08/52 47,660 35,908 0.03
USD 40,000 REALTY INCOME 2.2000% 15/06/28 39,590 35,867 0.03
USD 42,000 SOUTHERN CAL ED 4.1250% 01/03/48 C 45,497 35,831 0.03
USD 37,000 EXTRA SPACE STOR 3.9000% 01/04/29 36,957 35,433 0.03
USD 37,000 MAGALLANES IN 4.0540% 15/03/29 144A 37,000 35,375 0.03
USD 45,000  KINDER MORGAN 3.6000% 15/02/51 40,487 35,158 0.03
USD 43,000  PUBLIC SERVICE 1.6000% 15/08/30 40,927 34,773 0.03
USD 41,000 GEN MOTORS FIN 3.1000% 12/01/32 40,898 34,578 0.03
USD 38,000 HOME DEPOT INC 3.6250% 15/04/52 37,188 33,997 0.03
USD 38,000 DUKE ENERGY CAR 2.5500% 15/04/31 38,548 33,876 0.03
USD 37,000 INTEL CORP 2.4500% 15/11/29 36,185 33,793 0.03
USD 41,000 REXFORD INDUS RE 2.1500% 01/09/31 40,596 33,596 0.03
USD 40,000  AT&T INC 3.5000% 01/06/41 39,978 33,538 0.03
USD 33,000 ENERGY TRANSFER 6.1250% 15/12/45 39,169 32,916 0.03
USD 37,000 THERMO FISHER 1.7500% 15/10/28 37,038 32,803 0.03
USD 38,000  ESSEX PORTFOLIO 2.5500% 15/06/31 37,759 32,589 0.03
USD 32,000 CVS HEALTH CORP 5.0500% 25/03/48 32,012 32,454 0.03
USD 37,000 SUN COMMUNITIES 2.3000% 01/11/28 36,937 32,374 0.03
USD 37,000 HYUNDAI CAP A 2.0000% 15/06/28 144A 36,775 31,796 0.03
USD 33,000  GILEAD SCIENCES 4.0000% 01/09/36 39,669 31,795 0.03
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USD 44,000 DANAHER CORP 2.6000% 01/10/50 42,296 31,629 0.03
USD 37,000  APPLE INC 1.2500% 20/08/30 30,639 31,130 0.03
USD 38,000 DOW CHEMICAL CO 3.6000% 15/11/50 40,208 31,093 0.03
USD 31,000 FREEPORT-MCMORAN 5.2500% 01/09/29 31,078 31,046 0.03
USD 39,000  AT&T INC 3.5500% 15/09/55 36,853 30,775 0.03
USD 41,000  AMGEN INC 3.0000% 15/01/52 41,079 30,444 0.03
USD 37,000 NORTHERN ST PR-M 3.2000% 01/04/52 36,919 30,331 0.03
USD 41,000 CONSUMERS ENERGY 2.6500% 15/08/52 41,046 29,797 0.03
USD 34,000 ANHEUSER-BUSCH 3.7500% 15/07/42 37,626 29,035 0.02
USD 39,000 ONCOR ELECTRIC D 2.7000% 15/11/51 38,251 28,872 0.02
USD 37,000  APPLE INC 2.7000% 05/08/51 33,424 28,700 0.02
USD 37,000 PUB SVC OKLAHOMA 3.1500% 15/08/51 K 36,843 28,325 0.02
USD 31,000 EVERSOURCE ENERG 1.4000% 15/08/26 U 30,966 28,209 0.02
USD 33,000 AMERICAN HOMES 4 4.3000% 15/04/52 32,088 27,946 0.02
USD 37,000 BP CAP MKTS AMER 2.9390% 04/06/51 30,724 27,805 0.02
USD 26,000  UNITEDHEALTH GRP 4.6250% 15/07/35 26,930 27,225 0.02
USD 33,000 EXTRA SPACE STOR 2.3500% 15/03/32 32,933 27,028 0.02
USD 34,000 NSTAR ELECTRIC 3.1000% 01/06/51 33,752 26,876 0.02
USD 30,000 DTE ELECTRIC CO 3.6500% 01/03/52 B 29,816 26,615 0.02
USD 37,000 AMAZON.COM INC 2.7000% 03/06/60 33,330 26,483 0.02
USD 37,000  BRIGHTHOUSE FINA 3.8500% 22/12/51 36,973 26,474 0.02
UsD 27,000  ABBVIE INC 4.3000% 14/05/36 32,660 26,396 0.02
USD 30,000  PACIFIC GAS&ELEC 2.1000% 01/08/27 29,899 26,045 0.02
USD 26,000 TRANS ALLEGHENY 3.85% 01/06/25 144A 28,203 25,890 0.02
usb 27,000  ABBVIE INC 4.4500% 14/05/46 31,378 25,638 0.02
USD 30,000 FORD MOTOR CO 4.7500% 15/01/43 30,582 25,560 0.02
USD 30,000 AMERICAN TOWER 2.7000% 15/04/31 25,177 25,445 0.02
usD 35,000 WESTLAKE CHEM 3.3750% 15/08/61 32,734 25,153 0.02
UsSD 32,000  PACIFIC GAS&ELEC 4.2000% 01/06/41 32,036 24,768 0.02
USD 30,000  AT&T INC 3.6500% 01/06/51 30,563 24,644 0.02
usD 32,000 CHARTER COMM OPT 4.4000% 01/12/61 31,970 24,561 0.02
usD 30,000  APPLE INC 2.3750% 08/02/41 29,953 23,629 0.02
UsSD 29,000  PACIFICORP 3.3000% 15/03/51 23,005 23,617 0.02
usb 29,000  UNITEDHEALTH GRP 2.7500% 15/05/40 28,482 23,617 0.02
usD 26,000  SPIRIT REALTY LP 3.4000% 15/01/30 26,102 23,348 0.02
usD 26,000 EXELON CO 4.1000% 15/03/52 144A 25,982 23,051 0.02
usD 32,000  APPLE INC 2.5500% 20/08/60 31,554 22,993 0.02
uUsD 26,000 BRIXMOR OPERATIN 2.2500% 01/04/28 25,916 22,893 0.02
UsSD 30,000 INTEL CORP 3.2000% 12/08/61 29,886 22,884 0.02
usD 25,000 TARGA RES PRTNRS 4.0000% 15/01/32 22,809 22,854 0.02
UsSD 26,000 AMER TRANS SY 2.6500% 15/01/32 144A 25,928 22,626 0.02
UsSD 30,000 DANAHER CORP 2.8000% 10/12/51 29,819 22,510 0.02
usD 25,000  MISS POWER CO 4.2500% 15/03/42 12-A 27,689 22,468 0.02
USD 24,000 T-MOBILE USA INC 2.2500% 15/02/26 24,192 22,427 0.02
USD 30,000  VERIZON COMM INC 2.8750% 20/11/50 29,637 22,325 0.02
usD 30,000  PUBLIC SERVICE 2.7000% 01/05/50 MTN 29,957 22,311 0.02
USD 26,000 MCDONALD'S COR 3.6250% 01/09/49 MTN 24,450 22,077 0.02
USD 25,000 T-MOBILE USA INC 2.8750% 15/02/31 24,595 21,938 0.02
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USD 22,000 TARGA RES PRTNRS 5.5000% 01/03/30 21,945 21,775 0.02
USD 26,000 STORE CAPITAL 2.7000% 01/12/31 25,968 21,555 0.02
USD 26,000 AMAZON.COM INC 2.8750% 12/05/41 22,513 21,501 0.02
USD 32,000 CONSUMERS ENERGY 2.5000% 01/05/60 31,585 21,302 0.02
USD 20,000 VICI PROPERTIE 5.6250% 15/05/52 19,876 19,916 0.02
USD 19,000 DELL INT / EMC 4.9000% 01/10/26 21,113 19,361 0.02
USD 20,000 KEURIG DR PEPPER 4.0500% 15/04/32 19,906 19,153 0.02
USD 19,000  QUALCOMM INC 4.5000% 20/05/52 18,586 19,138 0.02
USD 19,000 CROWN CASTLE INT 4.0000% 01/03/27 20,764 18,931 0.02
USD 19,000 BANK OF AMER 3.5000% 19/04/26 GMTN 21,473 18,842 0.02
USD 22,000  VMWARE INC 1.8000% 15/08/28 21,883 18,704 0.02
USD 19,000 ENERGY TRANSFER 6.1000% 15/02/42 22,709 18,671 0.02
USD 18,000  ENERGY TRANS 4.4000% 15/03/27 19,796 17,843 0.02
USD 20,000  BAT CAPITAL CORP 4.3900% 15/08/37 21,527 16,996 0.01
USD 19,000  UNITEDHEALTH GRP 3.0500% 15/05/41 18,918 15,894 0.01
USD 20,000  CIGNA CORP 3.4000% 15/03/50 16,288 15,876 0.01
USD 19,000  PACIFIC GAS&ELEC 4.5000% 01/07/40 21,081 15,475 0.01
USD 22,000  VIRGINIA EL&PWR 2.4500% 15/12/50 21,547 15,403 0.01
USD 19,000  PACIFIC GAS&ELEC 4.7500% 15/02/44 19,769 15,322 0.01
USD 20,000  WALT DISNEY CO 2.7500% 01/09/49 17,099 15,032 0.01
USD 18,000  AGREE LP 2.6000% 15/06/33 18,222 14,797 0.01
usb 19,000  HCA INC 3.5000% 15/07/51 16,326 14,215 0.01
USD 19,000 CROWN CASTLE INT 2.9000% 01/04/41 18,916 14,170 0.01
USD 20,000 COMCAST CORP 2.4500% 15/08/52 15,929 14,109 0.01
USD 17,000 AMAZON.COM INC 3.1000% 12/05/51 17,592 14,058 0.01
USD 19,000 WESTLAKE CHEM 3.1250% 15/08/51 18,357 13,972 0.01
USD 15,000 HOME DEPOT INC 3.3000% 15/04/40 17,186 13,212 0.01
USD 16,000  INTEL CORP 3.0500% 12/08/51 14,564 12,616 0.01
USD 15,000  PUBLIC SERVICE 2.0500% 01/08/50 MTN 14,880 9,640 0.01
USD 11,000 DUKE ENERGY COR 3.7500% 01/09/46 9,357 9,032 0.01
USD 11,000 DUKE ENERGY COR 3.5000% 15/06/51 10,996 8,572 0.01
USD 9,000 FS KKR CAPITAL 3.2500% 15/07/27 8,943 8,104 0.01
USD 8,000  ALTRIA GROUP INC 2.3500% 06/05/25 8,031 7,652 0.01
USD 4,000  UNITEDHEALTH GRP 4.7500% 15/05/52 3,964 4,227 0.00
USD 4,000 NETFLIX INC 3.6250% 15/06/25 144A 4,314 3,929 0.00
20,707,765 18,202,931 15.53
TBAR3|
USD 2,300,000 FNCL MBS 30YR TBA 5.0000% 11/08/22 2,345,109 2,361,812 2.03
USD 1,600,000  FNCL MBS 30YR TBA 4.0000% 14/07/22 1,590,582 1,596,750 1.36
USD 1,200,000  FNCL MBS 30YR TBA 4.0000% 13/06/22 1,201,277 1,200,750 1.02
USD 900,000  G2SF MBS 30YR TBA 4.5000% 18/08/22 909,602 913,641 0.78
USD 700,000  FNCL MBS 30YR TBA 4.5000% 11/08/22 706,504 708,641 0.60
USD 600,000 FNCL MBS 30YR TBA 3.5000% 14/07/22 584,922 586,781 0.50
USD 400,000  G2SF MBS 30YR TBA 4.5000% 21/07/22 405,438 407,438 0.35
USD 300,000  G2SF MBS 30YR TBA 3.5000% 22/06/22 294,773 297,375 0.25
8,038,207 8,073,188 6.89
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uUsD 5,117,000  US TREASURY N/B 0.7500% 31/05/26 5,093,080 4,714,836 4.03
uUsD 3,220,000 US TREASURY N/B 2.8750% 15/05/32 3,210,131 3,225,535 2.76
USD 4,410,000  US TREASURY N/B 1.1250% 15/05/40 4,345,892 3,131,789 2.67
uUsD 3,100,000  US TREASURY N/B 0.5000% 31/08/27 3,018,559 2,744,953 2.34
uUsD 2,732,000  US TREASURY N/B 2.7500% 30/04/27 2,714,202 2,720,474 2.32
usD 3,348,000 US TREASURY N/B 1.7500% 15/08/41 3,212,887 2,605,685 222
uUsD 1,799,000  US TREASURY N/B 0.2500% 30/09/25 1,701,500 1,653,675 1.41
uUsD 1,580,000  US TREASURY N/B 2.5000% 30/04/24 1,575,997 1,578,766 1.35
UsD 1,519,000  US TREAS NOTE 2.5% 15/02/45 1,776,109 1,312,748 1.12
UsD 1,119,000  US TREASURY N/B 0.3750% 31/01/26 1,104,767 1,024,235 0.87
UsD 991,000 US TREASURY N/B 2.7500% 15/02/28 1,008,343 984,342 0.84
USD 1,181,000  US TREASURY N/B 2.0000% 15/11/41 965,598 960,485 0.82
UsD 875,000 US TREASURY N/B 0.5000% 31/10/27 790,282 771,094 0.66
UsD 773,000  US TREASURY N/B 1.5000% 15/02/25 747,727 748,119 0.64
UsD 843,000 US TREASURY N/B 2.3750% 15/02/42 738,907 730,907 0.62
UsD 705,000 US TREASURY N/B 2.7500% 15/05/25 704,726 705,220 0.60
UsD 778,000  US TREASURY N/B 0.6250% 30/11/27 720,610 689,138 0.59
usb 647,000  US TREASURY N/B 1.3750% 31/10/28 643,847 589,478 0.50
UsD 882,000 US TREASURY N/B 1.3750% 15/08/50 799,801 589,148 0.50
USD 594,000 US TREASURY N/B 1.5000% 15/08/26 558,106 562,351 0.48
usD 550,000  US TREASURY N/B 2.1250% 15/05/25 581,365 540,289 0.46
USD 682,000 US TREASURY N/B 2.0000% 15/08/51 668,970 535,370 0.46
USD 671,000 US TREASURY N/B 1.8750% 15/11/51 541,261 511,428 0.44
usD 506,000 US TREASURY N/B 1.7500% 15/03/25 493,745 492,559 0.42
USD 574,000 US TREASURY N/B 2.2500% 15/02/52 489,558 480,456 0.41
USD 484,000 US TREASURY N/B 1.2500% 30/06/28 448,495 439,759 0.38
UsD 380,000 US TREASURY N/B 0.7500% 31/03/26 355,939 351,381 0.30
USD 323,000 US TREASURY N/B 2.8750% 30/04/29 320,868 322,798 0.28
USD 319,000 US TREASURY N/B 2.6250% 15/04/25 317,437 317,953 0.27
usD 285,000  US TREASURY N/B 2.5000% 28/02/26 285,916 281,883 0.24
USD 302,000 US TREASURY N/B 0.8750% 30/06/26 303,184 279,256 0.24
USD 299,000 US TREASURY N/B 1.8750% 15/02/41 284,426 239,901 0.20
UsD 250,000 US TREASURY N/B 1.3750% 15/11/40 218,496 183,984 0.16
USD 172,000  US TREASURY N/B 1.6250% 15/11/50 145,080 122,980 0.10
USD 76,000  US TREASURY N/B 1.7500% 31/01/29 75,272 70,823 0.06
usD 51,000 US TREASURY N/B 2.8750% 15/05/52 49,035 49,103 0.04
USD 43,000 US TREASURY N/B 0.1250% 31/08/23 42,841 41,878 0.04
USD 24,000 US TREASURY N/B 2.2500% 15/05/41 25,258 20,445 0.02
usD 17,000  US TREASURY N/B 3.2500% 15/05/42 17,202 16,952 0.01
41,095,419 37,342,176 31.87
BRb: T AU 118,790,520 110,358,470 94.15
MAREASR 124,558,154 115,591,308 98.62

VRT3 T T T,
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A LN JEANE LS TEEIBRA T A RFEBUHR L CKE/V)
JpY 9,394,726,363 USD 73,528,056 2022426 27H 107,354
PY 3,810,000 USD 30,027 202246 H27H (165)
JPY 11,320,000 USD 89,215 202246 H27H (489)
JpY 69,170,000 USD 545,141 202246 H27H (2,991)

103,709
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§ 5 i RS | 20085 4 A10ELIBE, |EIRE LET,

JLS—A YA FERINESR RT—TJ72F (UTFT IR¥F—T72F] EVWVWET,) ZHRIE~DHREZRBLT. TELTR
E A A & | RNEEETOARBISEREL. A VALY A VORREERUEORRELZEEICERETHSICEE2ERELET, TEMEASN
EREECOVTIE, FAELTABANY DETLEVERA.

JL-A VYA IBRNESET7VFFD | IY—T7 > FRIGIFZIERERRELFET, 48, MBEFCERRETLBELHYFT,
ELREARR [ p_5o o TENEBEECHOLAHBEZEIERENRELET., 48, ARMNEER TS OL/HE~EE
T55E8LHYFET,
rnmaEsE | Lh7- IV PRNESI7 VD | AERAENORARAMNSCHEFRERTELA,
e RF—T7oF NEEEE~DOREZSICEFRERTEE A,

5 B A & BRERIC, RAE LTHF  ESZFRBFEPLICRENERETAVET, 2L, REMBKEZICL > TIRERFNSHL
7 ’ LHBBEANHYET., BREEOERICOVTIE, HICHIRERITT. TARBLLA—DEREZTHEVET.

OKiT30H DERRERE
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14641 (2020427 f 8 A) 11,215 4 A0.8 129. 15 A0. 7 92.9 A 0.5 31, 247
1471 (202048 A 11H) 11, 649 3 3.9 133. 81 3.6 91.2 2.6 32, 815
14811 (2020429 /1 8 H) 11,661 3 0.1 134. 12 0.2 93. 6 A 2.0 32, 480
14931 (202042104 8 H) 11, 609 3 A0. 4 133. 57 A0. 4 95.2 A 1.5 34, 321
1501 (2020411 H 9 H) 11,538 3 0. 6 132.78 A0. 6 94.2 AT 1 31, 700
15131 (20204212 H 8 H) 11, 863 3 2.8 136. 41 2.7 92.5 A12.7 32,074
15241 (2021451 f 8 A) 11, 985 4 1.1 137.93 11 95.4 6.7 31, 966
1531 (2021422 / 8 H) 11,921 2 A0.5 137. 22 A0.5 93.9 12.3 31, 622
1541 (2021423 /1 8 A) 11,972 2 0.4 137.93 0.5 95. 0 8.8 31, 762
1558 (202144 H 8 H) 12, 067 3 0.8 139. 15 0.9 88.1 5.6 32,013
156 (202145 H10H) 12, 220 2 1.3 140. 42 0.9 66. 4 15. 8 6,951
15741 (202146 H 8 H) 12,512 5 2.4 141. 61 0.8 86.9 15. 6 389
1581 (2021457 / 8 H) 12,371 2 Al 1 140. 15 AL.0 91. 1 10.6 401
1591 (2021428 10 H) 12,431 3 0.5 141. 02 0.6 88.6 11.0 397
1604 (2021429 /1 8 H) 12, 389 3 A0.3 140. 50 A0. 4 89.8 8.1 378
16131 (20214104 8 H) 12, 144 2 A2.0 137. 45 AN2.2 91.0 7.1 371
1624 (2021411 H 8 H) 12,432 2 2.4 141. 38 2.9 91.4 22.5 374
1633 (2021412 H 8 H) 12,143 2 N2.3 138. 69 Al1.9 91.5 13.9 362
1641 (2022451 A 11H) 12,172 2 0.3 138. 21 A0.3 87.8 3.6 338
1654 (2022422 / 8 H) 11,951 2 Al.8 135. 59 ALY 90.2 A24.0 325
1664 (2022423 / 8 H) 11, 325 2 Ab5.2 129.82 A4 3 90. 4 2.5 326
16741 (202244 H 8 H) 11,703 3 3.4 133.02 2.5 89.4 3.2 371
16841 (202245 H 9 H) 11, 501 3 A7 130. 73 AT 88.8 3.6 365
169141 (202246 H 8 H) 11, 744 1 2.1 133. 44 2.1 88. 3 A 6.8 366
170051 (20224E 7 1 8 1) 11, 350 1 A3.3 129. 51 A2.9 90. 9 \38.0 354
17105 (2022%E 8 | 8 1) 11, 560 1 1.9 132.05 2.0 35.6 A37.4 367
17231 (20224 9 H 8 H) 11, 477 4 A0.7 130. 95 A0.8 91.0 AN28.4 359
17331 (20224E10H 11H) 10, 711 4 6. 6 121.10 AT.5 88.5 A 6.0 344
174341 (20224E11H 8 H) 11, 350 6 6.0 127. 77 5.5 88.5 0.1 364
175441 (20224E12/1 8 H) 11, 540 8 1.7 130. 44 2.1 86. 1 3.8 364
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20224-6 H 8 H 11, 744 — 133. 44 — 88.3 A 6.8

H170H 6 K 11, 507 A2.0 131. 09 A1.8 88.6 NA25.8
CIRES)

202247 H 8 H 11, 354 AN3.3 129. 51 N2.9 90.9 A38.0
G

202247 H 8 H 11, 350 — 129. 51 — 90.9 A38.0

%l?l,ﬁﬁ 7HR 11,516 1.5 132. 41 2.2 89. 1 A43.8
RS

202248 H 8 H 11, 564 1.9 132. 05 2.0 85.6 A37.4
o

20224E8 H 8 H 11, 560 — 132. 05 — 85.6 A37.4

#1724 8 K 11,179 AN3.3 127. 25 A3.6 91.2 N22.5
RS

2022429 H 8 H 11, 481 AN0.7 130. 95 N0. 8 91.0 A28. 4
G

202249 H 8 H 11,477 — 130. 95 — 91.0 A28. 4

17331 FGES 10, 883 NA5. 2 123. 10 AB. 0 88.6 A12.4
GTRES)

2022410 H 11 H 10, 715 AB. 6 121. 10 AT.5 88.5 A 6.0
o

20224E10 H 11 H 10, 711 — 121.10 — 88.5 A 6.0

174 10H K 11, 490 7.3 130. 26 7.6 89. 5 A 6.1
RS

20225-!:1 1H8H 11, 356 6.0 127.77 5.5 88.5 0.1
=

20225!511)21 8 H 11, 350 — 127. 77 — 88.5 0.1

%175,3\)1 11H R 11, 458 1.0 129. 51 1.4 86.9 1.5
GTRES)

2022412 H 8 H 11, 548 1.7 130. 44 2.1 86. 1 3.8
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— 122 —




OBE. AR, TARUVEEMEDINR

I LS —A YA FEINMEZ T 7 2 RFD GESHERIRERER)

. 5 F1T0H K TR 12K TSR F1TAMR F1T5HIR
- 202245 7 H 8 HBLE|20224E 8 H 8 HELFE|20224E 9 H 8 HEBLFE|20224E 10 A 11 H BIFE|20224E 11 A 8 HBLfE 20224125 8 HELE
= = A A A A
A BE 355, 159, 468 367, 881, 931 359, 673, 566 344,536, 315 365, 091, 939 364, 498, 531
a—jL - ok 3,723,651 3, 590, 147 3,485, 373 3, 476, 906 3,590, 417 3, 694, 935
JhT-4 A VR <F-77 VGRS | 351, 435, 817 363, 791, 784 355, 788, 193 341, 059, 409 361, 101, 522 360, 503, 596
ERIONES — 500, 000 400, 000 — 400, 000 300, 000
(B) &afF 271,688 280,976 271,442 286, 390 329,539 400, 457
RN 2 5y Fic 4 125, 072 127, 200 125, 260 128, 556 192, 834 252, 400
ARILE T 145,977 153, 104 151,516 157, 143 136, 106 147, 409
RELFIE — - 3 2 4 6
DAL 639 672 663 689 595 642
(C) #MEEHLEE(A—B) 354, 887, 780 367, 600, 955 359, 396, 124 344, 249, 925 364, 762, 400 364, 098, 074
JEAR 312, 680, 000 318, 000, 000 313, 150, 000 321, 390, 000 321, 390, 000 315, 500, 000
PRI R 45 4 42, 207, 780 49, 600, 955 46, 246, 124 22, 859, 925 43, 372, 400 48,598, 074
(D) =EIELOZK 31,2680 31,8000 31,3150 32,1390 32,1390 31,5500
1O%f- Y H#EfHZE (C/ D) 11, 350 11, 560 11,4778 10, 711H 11, 350/ 11, 540
() 17081 B e AR%HIX312,140,0001 , 5170~ 17511 HiBINER E e A% 25,060,000, 25170~ 17511 i —EBfigAY S A%H1£21,700,000/ 1
A 72 0 Sl pEAEIE, S51701111,350M, #51718111,5601, #51728111,4770, #51738110,7111, #51748111,3501, 51758111,540M T,
() BEEFEMEDTE M ORI/ D DHER O 2 T —ME TR T 52 A4 CEHT 28 M, 40 8H7,268,8211H, (/ 5T —A ¥ A MM

% ~¥—7 7 1)
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I LS —A YA FEINMEZ T 7 2 RFD GESHERIRERER)

OoEENIKR
1708 E1T1H 1728 #1734 1745 #1754
H H 202246 H 9 H~[20224E 7 H 9 H~[20224E 8 H 9 H~ [20224:9 H 9 H~ [2022/E10 H 12 H ~ [ 2022411 9 H~
2022/E7 A8 H  [2022E8 A8 H [2022/F9 A8 H [2022/F10A11H  [2022/E11 8 8 H  [20224F12H 8 H
A A A A A A
[V SEEIE:S A 55 A 16 A 49 A 138 A 103 A 157
SELFLE A 55 A 16 A 49 A 138 A 103 A 157
(B) HiGFETEIERE A 12,055,729 6, 955, 967 A 2,304,732 A 24,038,539 20,842,113 6, 364, 706
TEEA - 6,961, 767 295, 965 - 20,842, 113 6,392, 081
FeEIE A 12,055,729 A 5,800 A 2,600,697 A 24,038,539 - A 27, 375
(C) 1E5tEHRENE A 146,616 A 153,776 A 152,179 A 157,832 A 136,701 A 148,051
D) H#EEL(A+B+C) A 12,202, 400 6,802,175 A 2,456,960 A 24,196, 509 20, 705, 309 6,216, 498
(E) RIfAfEHMERE 13, 870, 052 1,542, 580 8,048,702 5,390, 324 A 18,934,741 1,538,957
(F) BmEEEEns 40, 665, 200 41,383, 400 40,779, 642 41,794, 666 41,794, 666 41,095,019
(R iR ) (' 113,920,398) | ( 116,447,187) | ( 114,889,000) | ( 119,314,449) | ( 119,319,265) | ( 117,583,249)
(78 BB LS FH Y 4H) (A 73,255,198) | (A 75,063,787) | (A 74,109,358) | (A 77,519,783) | (A 77,524,599) | (A 76,488,230)
@ F(D+E+F) 42,332, 852 49,728, 155 46,371, 384 22,988, 481 43,565, 234 48,850, 474
H) I#EnEES A 125,072 A 127,200 A 125, 260 A 128, 556 A 192,834 A 252, 400
RERBIBREE (G+H) 42,207,780 49,600, 955 46, 246, 124 22,859, 925 43,372, 400 48,598,074
IBIMEFEZ R4 40, 665, 200 41, 383, 400 40,779, 642 41,794, 666 41,794, 666 41,095, 019
(R iR ) (' 113,920,778) | ( 116,449,027) | ( 114,890,378) | ( 119,319,265) | ( 119,319,265) | ( 117,585,739)
(78 BB IS FH Y 4H) (A 73,255,578) | (A 75,065,627) | (A 74,110,736) | (A 77,524,599) | (A 77,524,599) | (A 76,490, 720)
Sy ELHEGR RENT 4 34,567, 433 34, 750, 485 34,029, 183 33,591, 291 33,753, 657 32, 869, 920
MRS 4 A 33,024, 853 A 26,532,930 A 28,562, 701 A 52,526,032 A 32,175,923 A 25,366, 865

HAREE ORBLO P T B) BMFEHFTERBIIFWAROTHIB AL Db DEEHRET,
H AR OWRVBLO T (O B FEIRENF 1315 FEHN o 2 BB ER Y HE E D TR L THET,
*HFORI OB T F) BIMEREERE L H 2 DI, FFEDBMBIEDE, IBIRGEZ LI TAZ E LW E RS 20N ET,

Ot

ZHUFHEEISVER A
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TERR SR (202146 39 B~20224F6 5 8 B)

RREDHGTSEAN

EREFIBINOCZEEBHY., E<HELELLEFET,
LERNEEEOERRIECODNVTIHEH L ETFTES,
SHEL—EBORBINTEHYFEFT LS., BEVEHLETET,

QLT 7Y FOMEMEAIIRDEY TY,
AVALTAVOEREEIMEORREZNS S L2AME LTEREATLBVET,

B A A | AHENOREICHEZOTE RERBATE LCEESTEFCEDE, ERES. €72 —BOS L CHMBRETEV, R—FTF
DA ERBEL. DEOESEEELEY.

FHERENZ | ARNBERTORAHBETIEREFR L LET., 46, ARMBERTUNOAHBERET25REHYFT,

BANDEEREFTEVETA, HRANDORER, MRICEDIBELFD D 5MFEOREEET S O TTEBRUEEEERHRL
FHREGR|~OFICRY, EEMEOMEEMRBEDNINNURNE LET,
NEREE~DREZNRICRHRERTEE A,
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biiH N > b N2 N Y

B % R B % R B

] % % % % Epsle!

1131 (20184£6 A 8 H) 15,115 5.2 125. 84 3.8 90. 3 A12.5 107, 749
1231 (20194£6 A10H) 15,123 0.1 126. 12 0.2 94. 8 A 9.1 91, 576
1311 (20204£6 A 8 H) 15, 833 4.7 130. 04 3.1 92.6 6.9 59, 094
14,E;H (2021&6 A8H) 17, 350 9.6 141. 61 8.9 87.8 15.8 9,502
15,E;H (2022&6 A8H) 16, 382 A5.6 133. 44 Ab5. 8 89. 3 A 6.9 7,824

KAESR M LR IT N TR — 58 0 T,

kR F =T (=T V=BT PERMBREA T v 7 2% (BRFER—2)) X, BEAMAO T V— =7 - JERNREA T >
7 A (BRMEER—R) ZEHEAYAOKINEEL — N GHEEEECEMSGME) CUEAMBEICHRE L DT, B, RER
=100& LCTHEI/IL TWET,

% [Bloomberg™] BLOTIL—2Lb =7 « UM A A > F » 7 AL, Bloomberg Finance L.P.EB L, [HA T v 7 ZADEHETH S
Bloomberg Index Services Limited %1 U & 5 it (LLF, LT [T —A =7 )) OV —bRXAv—27ThV, HHT7 Y K
TRV AY MEASHIC K DHEDOHI TOEHADO L DITHEHTFHENTHWET, TA—b A= 3N Ty b~ P2 v MRS
eI RE L TR, £, S AT —A YA FERINESR ~ P —T 7 0 REER, 3, Lea—, #RT200TEHY XA,
TN—=DBN=T1E, BT —A A MERNIES: ~F—7 7 2 RICBEET 20 072 57 — 2 b L UXEROBEIEE, EfetE, £721358
MOV THRAEL £ A,

MKAFEELTEY ET (HAFRIT N —LR—=7 « R—=27 LA X« PURINREA T v 7 R),

(HFF . T — 28—

O HhDEEMEE & i FOH

. 5 . # % fif M v F = = 7 % | 1 I
B o9 = W o x| A |k B kb E
a# ™\ M % % % %
202146 4 8 H 17, 350 - 141. 61 — 87.8 15.8
6 AR 17, 161 Al. 1 140. 01 Al 1 89. 3 10.9
EES 17,279 AO. 4 141. 28 ANO. 2 90.9 8.9
8 HA 17,199 AN0.9 140. 40 AN0.9 90. 2 7.4
9 HE 16,970 A2.2 138.27 A2.4 93.1 7.9
10 R 17, 370 0.1 141.91 0.2 91.9 22.9
11HE 16, 834 A3.0 138. 07 N2.5 88.9 20.8
12H K 17,029 AL9 138. 96 AL9 86.9 1.5
202241 H#K 16, 604 A4 3 135. 65 N 91.3 A 3.3
2 AR 16, 149 N6.9 132. 28 N6. 6 88. 1 A 4.9
3 AR 16, 603 N4.3 135. 74 N4 1 88. 4 5.2
4 AFK 16, 227 A6.5 132. 66 A6. 3 89.9 3.8
5HEK 16, 142 AT.0 131.57 AT. 1 90. 2 A 6.3

# *
202246 A 8 H 16, 382 A5.6 133. 44 A58 89.3 A 6.9

kT RIIIE LT,
*EFR ML FITE O TR —FE 0 TR,
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AR E, BEERNPHEETI T« TITREL. NEDESEZHIELET,
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(a) 582 B & 3 F K 1 0.006 | (a)EEFEEFAE =5 EZEFEE - Mh O FRZ 28 HE 1 5K
MREEATFHRNL, AGERSORE OB, REMIN A S FHok
(%W - &7 a ) (1) (0. 006)
b)) = o fin #H H 4 0.023 | W) ZoMBER=Ht 0z omE R HhoTHZ 8RO RK
( /R % & H ) @) 0.010) | BEBRMIT, MAMCHT DERERITEICIL > HlFRESORE R NE LD
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FHERK FIER K

AFX Y A [EEREA: 1,014 772
% (BEEAERYAD) 255 1, 044
( 36)

FAYV=z—FT I u—F FARAUVz—FT 7 a—F

AT z—F [E & 7L 36, 326 8, 428
F/vy=—rm—x F/AYx—/a—x

JIVY =— [EERES 2,028 —
a—n TFo—n Ta—nu
KA EMERES: 7,348 12, 882

M RS 1,184 87

FEERIE S 245 —

% (BEEAERYAD) 1,551 548

AZVT [EE R 4,210 17,191
o R (REE A ERYAD) 298 875
7T UA [EE RIS 4,787 3,284
ik (BEEAERE > 2,917 468

AFXY R R (REEAEEE 1,256 783
AA A R (REEAERE 182 —
A [EE R 1,375 1,331
ik BBEEAEERES 2,034 1,627

ARA [EE R 6,521 7,338
ek (BEEAERERD) 299 —

AL F— [EE R 2,707 2,904
R RBEEAEEREED — 290

F—2 YT [EE RS 3, 549 2, 830
NZeTNVT R BEEAMSE 404 -
T 4T R R (REEAERE 141 —
TANT R EE R 1,789 1,177
ik (REEAEEED) — —
( 20) ( 77)

XUy EMERES: 1,592 768
VA% [EME RS 556 936
TAYH % FBEEAESREED) 1,567 953
Hk R REEAEREED) 148 —
HEE [EE RS 160 388
N — [EE R 345 —
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Vx—U— % (BEEAER aD) 137 —
ot ‘L ET [EE RS 177 154
T7+ Vb T7x Vb
= NUH Y — EfERES 46, 921 —
FARF FARTF
R—F K [EERES: 837 —
*AHITZ I LG, (BRIBRITHREENTHY $HA.)
k BT ARTMIIYI 0 $5C,
* () NITERSIC L 28N T, EBROKTFIIEENTE D EHA,
kRS (BB ANEREZET) (TITHE TR () T8 Eh Tl A,
. S IERE| DIEAERIERE 1R
e 5 [ 7 =3
i i 7l FRENE | k% B | 3haE [ kB B
4 "M "M =P EDalE]
&S| 17,910 20, 429 18, 780 19, 263

* ARG I3E) Y 5 C,

kAEOBIGHIL, FAK REBDBT 2 HICOWTUIRAR) OxtEi%&ERTEMASEOMEIC XLV B

OFFERA EDEGHKIRF
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Ot AEE DR (20224 6 B 8 BIRFE)
| sEwE
(A) ShE GMERD AtE FEEIBR
El il *
X 5y i e _ + fiff fﬁ __ A v)t)gmu; _ &%ﬁwﬁﬁm‘fﬁﬂ/\tﬁ? __
[ IR A MON R 5HEDE | 240 E | 24k
FHA L K TFHAL R M % % % % %
AXY % 4, 686 4,125 688, 957 8.8 - 8.4 0.4 -
TFAL AT Z | FAA AT T~
AA A 1,206 1,147 156, 452 2.0 - 2.0 — -
FAVz=Fv)u—F | FAYz=Fv/n—+
A x—F 28, 300 27, 446 372,179 4.8 - - 4.8 -
FIVyz=)n=% | F)Vyz=rn—%
VeSS 2, 000 1,912 26, 791 0.3 - - 0.3 -
2—n Fa—n Fa—n
4 5,353 4, 697 666, 946 8.5 - 4.7 3.0 0.8
AH)T 3,098 2,653 376, 715 4.8 0.8 4.3 0.5 —
75 7,532 7,021 997, 051 12.7 - 8.6 3.2 0.9
RS 2, 600 2,416 343,136 4.4 0.3 3.0 1.2 0.2
ZA A 797 730 103, 688 1.3 - 0.9 0.4 -
FIH 2,769 2, 465 350, 011 4.5 0.3 3.8 0.3 0.4
A 3,279 2, 857 405, 806 5.2 0.3 3.5 1.7 -
AL F— 1,364 1,197 170, 012 2.2 — 2.2 — —
A =—F 801 768 109, 062 1.4 - - 1.4 -
F—A YT 1,619 1, 400 198, 895 2.5 — 2.5 — —
NI TN 405 360 51, 209 0.7 - - 0.7 -
T4 T VR 308 232 32,982 0.4 - 0.4 — -
Fow— 421 406 57, 749 0.7 - - 0.7 -
TANLT VR 3, 202 3, 034 430, 873 5.5 - 4.9 — 0.6
B2 4 820 740 105, 169 1.3 0.7 0.6 0.7 -
¥7aA 80 77 11, 060 0.1 0.1 — 0.1 —
A R H L 559 418 59, 371 0.8 — 0.8 — —
2B NFT 150 135 19, 220 0.2 — 0.2 — —
AnR=T 140 116 16, 504 0.2 — 0.2 — —
AA 670 648 92,010 1.2 — — 1.2 —
[ BB Y 3, 546 2,805 398, 334 5.1 — 5.1 — —
T AT 2,093 1,954 277,527 3.5 0.3 1.7 1.4 0.4
o 600 505 71,795 0.9 - 0.9 — -
Vy—— 475 449 63, 887 0.8 - 0.8 — -
ik 149 125 17,777 0.2 - 0.2 — -
T4V 150 111 15, 789 0.2 - 0.2 — -
LY RERTT 210 172 24, 456 0.3 - 0.3 — -
A¥a 200 191 27, 165 0.3 — 0.3 — —
[ 160 149 21,162 0.3 — — 0.3 —
N Y — 420 324 46, 056 0.6 — 0.6 — —
[z 150 117 16, 746 0.2 — 0.2 — —
N— =T 835 720 102, 273 1.3 — 1.3 — —
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XS 5 R i AR e | 9 BBBELLT AR RIA A R

i EEeE | REmaam | PN A K 8 [ SEL | sl | 25

FFraart | FFzazai, FH % % % % %

Fox o 6, 000 4, 486 25,753 0.3 - 0.3 — -
TF7+Y b T7xY b

NH Y — 55, 000 40,015 14, 631 0.2 — 0.2 — —
TAmF TAuF

R—F B 1,000 680 21,105 0.3 - 0.3 — -
T—7 To—7

oy 32, 000 — — — — - - -

& i — — 6, 986, 321 89.3 2.9 63.7 22.4 3.2

HIBEHRE AT, WIR OWRHl 2 45 73 F O 5o i %% fE A5 78 B

RALAHERIE, M EREIC T 23R OIS
Sk BEAD BALAN X8V #5C.
KM Z DWW TR BRIRG A E S 3 s ERSLE LV 7T — 2 2 AFLTVET,
KSKPT H— N e L—F 4T A—F =R e A RAL =R e —E R T 4T« L—F 4 TR L AT R L TCOET,
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/LS —A YA FEUNMES YT 7Tk
(B) SHE M) atbfs a1 R

k74 Lid] o L] il -
F B i A NERAE | RERL A fERFEH A
AFXY 2 % FHR KN FHR RN TH
UK TREASURY 1.75 3, 340 3, 046 508,840 | 2037/9/7
UNITED KINGDOM GILT 0. 875 880 632 105,639 | 2046/ 1 /31
CHESNARA PLC 4.75 110 98 16,527 | 2032/8/4
GOLDMAN SACHS GROUP INC 3.625 156 154 25,752 | 2029/10/29
ROTHESAY LIFE 3.375 200 192 32,197 | 2026/ 7/12
/N it 688, 957
AA A TAAL AT TV | TAAL AT TV
| [E SRR ISWITZERLAND GOVERNMENT — 1,206 1,147 156, 452 | 2029/ 6 /22
N it 156, 452
AT =TV FAYz=Fv)u~F | FAYz=FV)u—F
| [ RS ISWEDISII GOVERNMENT 1.0 28, 300 27, 446 372,179 | 2026/11/12
/I it 372, 179
STz — FIVyz=yo-%| F)Vyz—)u-%
| [ESRES | NORWEGIAN GOVERNMENT 1.75 2,000 1,912 26,791 | 2027/2/17
I 3 26, 791
T—n Faz—n Faz—n
KA HJ5{7E% | LAND BADEN-WUERTTEMBERG 0. 125 70 48 6,868 | 2040/11/19
LAND BERLIN 0.1 220 150 21,391 | 2041/1/18
LAND NORDRHEIN-WESTFALEN — 600 453 64,406 | 2035/10/12
LAND NORDRHEIN-WESTFALEN 0.6 220 166 23,640 | 2041/6/4
LAND SACHSEN-ANHALT 0.125 410 366 52,109 | 2029/6 /21
@&?Eﬁ@) KFW 0. 875 230 190 26,994 | 2039/7/4
WABALE % | ALLIANZ SE 4,252 300 299 42,595 | 2052/7/5
b BAYER AG 0. 375 700 683 96,982 | 2024/7/6
COMMERZBANK AG 0.75 500 474 67,345 | 2026/ 3 /24
DEUTSCHE BAHN FIN GMBH 0. 625 206 119 17,000 | 2050/12/8
DEUTSCHE BANK AG 1.0 200 191 27,239 | 2025/11/19
DEUTSCHE BANK AG 3.25 100 98 14,048 | 2028/ 5 /24
UNICREDIT BANK AG 0.01 339 308 43,860 | 2027/11/19
VOLKSWAGEN FIN SERV AG 0.25 298 283 40,324 | 2025/1 /31
VOLKSWAGEN FIN SERV AG 0. 375 509 413 58,725 | 2030/2/12
VOLKSWAGEN LEASING GMBH — 451 446 63,413 | 2023/7/12
A4VT [E&FE% | BUONT POLIENNALT DEL TES 0.95 490 453 64,370 | 2027/9/15
BUONT POLIENNALI DEL TES 0.45 800 685 97,376 | 2029/2/15
BUONT POLIENNALI DEL TES 1.5 100 68 9,669 | 2045/4 /30
BUONT POLIENNALI DEL TES 2.15 670 486 69,142 | 2052/9/1
BUONT POLIENNALI DEL TES 2.8 60 48 6,950 | 2067/3/1
WAL % | BANCO BPM SPA 0.75 299 282 40,160 | 2027/3/15
(BLEEEARR) | INTESA SANPAOLO SPA 0.75 229 201 28,582 | 2028/3/16
UNICREDIT SPA 2.0 450 425 60,461 | 2029/9/23
A [Ef&FE% | FRANCE (GOVT OF) — 770 750 106,617 | 2025/ 3 /25
FRANCE (GOVT OF) — 970 914 129,916 | 2027/2/25
FRANCE (GOVT OF) 0.75 850 816 115,876 | 2028/11/25
FRANCE (GOVT OF) 1.75 704 673 95,670 | 2039/6 /25
FRANCE (GOVT OF) 0.75 60 38 5,531 | 2053/5/25
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IF—T7UK

] 3 ES
Lid] . AE Ml % —
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TTUA [EffFE% | FRANCE (GOVT OF) 0.5 200 91 12,947 | 2072/5/25
FRANCE GOVERNMENT 0. A. T 4.0 250 341 48,474 | 2055/4 /25
WEAE S | ALD SA — 500 488 69,349 | 2024/2/23
(BDREENER) | BNP PARIBAS 0.5 300 269 38,212 | 2028/2/19
BNP PARIBAS 2.75 200 198 28,150 | 2028/ 7 /25
BOUYGUES SA 3.25 200 195 27,774 | 2037/6 /30
BPCE SFH - SOCIETE DE FI 1.75 200 193 27,489 | 2032/5 /27
CIE FINANCEMENT FONCIER 0.6 400 298 42,318 | 2041/10/25
CREDIT AGRICOLE HOME LOA 0. 875 300 287 40,786 | 2027/8/31
ELECTRICITE DE FRANCE SA 2.0 100 67 9,560 | 2049/12/ 9
ORANGE SA 2.375 100 98 13,938 | 2032/5/18
ORANGE SA 1.2 300 248 35,257 | 2034/ 7 /11
RCI BANQUE SA 0.5 133 123 17,513 | 2025/7/14
SOCIETE GENERALE 0. 625 300 270 38,460 | 2027/12/2
SOCIETE GENERALE SFH 1. 375 200 195 27,752 | 2028/5/5
SUEZ 2.875 200 190 27,101 | 2034/5 /24
TOTALENERGIES SE 2.0 295 270 38,350 | 2099/1 /17
A XY R W@ AL E % | BARCLAYS PLC 0.75 672 651 92,562 | 2025/6/9
(A0HEEENER) | BARCLAYS PLC 2.0 395 393 55,811 | 2028/2/7
LLOYDS BANK PLC 0. 125 500 439 62,373 | 2029/9/23
NATIONWIDE BLDG SOCIETY 2.25 150 148 21,040 | 2037/5/16
NATWEST GROUP PLC 1.043 210 179 25,490 | 2032/9/14
STANDARD CHARTERED PLC 1.2 330 294 41,754 | 2031/9/23
VIRGIN MONEY UK PLC 0. 375 113 111 15,842 | 2024/5 /27
YORKSHIRE BUILDI 0.5 230 199 28,261 | 2028/7/1
AL A WS | CREDIT SUISSE GROUP AG 3.25 214 214 30,434 | 2026/4/2
(ABEEENER) | CREDIT SUISSE GROUP AG 0.65 400 349 49,616 | 2028/1/14
CREDIT SUISSE GROUP AG 2.875 183 166 23,637 | 2032/4/2
FT K [Eff7E% | NETHERLANDS GOVERNMENT 0.75 300 290 41,304 | 2028/7/15
NETHERLANDS GOVERNMENT 445 397 56,390 | 2030/ 7 /15
NETHERLANDS GOVERNMENT 0.5 100 90 12,779 | 2032/7 /15
NETHERLANDS GOVERNMENT 0.5 400 320 45,528 | 2040/1/15
ATHORA NETHERLANDS 5.375 169 170 24,145 | 2032/8 /31
ENEL FINANCE INTL NV — 202 184 26,217 | 2026/ 5 /28
JAB HOLDINGS BV 2.25 100 73 10,407 | 2039/12/19
LSEG NETHERLANDS BV 0.75 107 87 12,406 | 2033/4/6
STELLANTIS NV 1.25 140 104 14,895 | 2033/6 /20
THERMO FISHER SC FNCE I 2.0 100 74 10,630 | 2051/10/18
UNILEVER FINANCE 2.25 206 198 28,207 | 2034/5/16
URENCO FINANCE NV 3.25 100 99 14,093 | 2032/6/13
VOLKSWAGEN INTL FIN NV 4.375 100 90 12,910 | 2099/ 3 /28
WINTERSHALL DEA FINANCE 1.332 100 86 12,294 | 2028/9 /25
ZF EUROPE FINANCE BV 1.25 200 195 27,800 | 2023/10/23
A [EfE7E%4 | BONOS Y OBLIG DE 0.5 140 118 16,853 | 2031/10/31
BONOS Y OBLIG DEL ESTADO 0.25 430 423 60,100 | 2024/ 7 /30
BONOS Y OBLIG DEL ESTADO — 560 517 73,451 | 2027/1/31
BONOS Y OBLIG DEL ESTADO — 710 638 90,691 | 2028/1/31
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AN [EfE7E% | BONOS Y OBLIG DEL ESTADO 0.7 530 451 64,056 | 2032/4/30

BONOS Y OBLIG DEL ESTADO 2.35 24 23 3,365 | 2033/7/30

BONOS Y OBLIG DEL ESTADO 3.45 85 87 12,449 | 2066/ 7 /30

BONOS Y OBLIG DEL ESTADO 1.45 300 168 23,855 | 2071/10/31

CELLNEX TELECOM SA 1.75 200 157 22,300 | 2030/10/23

KUTXABANK SA 0.5 300 272 38,682 | 2027/10/14

AL — [Eff7E% | BELGIUM KINGDOM 0.8 370 362 51,405 | 2027/6 /22

BELGIUM KINGDOM — 300 254 36,143 | 2031/10/22

BELGIUM KINGDOM 0.35 255 219 31,142 | 2032/6 /22

BELGIUM KINGDOM 1.6 170 144 20,480 | 2047/6 /22

BELGIUM KINGDOM 1.7 50 42 6,048 | 2050/ 6 /22

BELGIUM KINGDOM 0.65 90 43 6,131 | 2071/6/22

?%é@itﬁ%?? ANHEUSER-BUSCH INBEV SA/ 3.7 129 131 18,659 | 2040/4/2
(BOREEAER)

A =T %ﬁﬁ%% SWEDBANK HYPOTEK AB 0.05 801 768 109, 062 | 2025/ 5 /28
(BOREEAER)

A=A NYT | [EEFES | REPUBLIC OF AUSTRIA 0.5 250 233 33,183 | 2029/ 2 /20

REPUBLIC OF AUSTRIA 0.9 600 552 78,399 | 2032/ 2 /20

REPUBLIC OF AUSTRIA 0.25 200 156 22,195 | 2036/10/20

REPUBLIC OF AUSTRIA — 60 40 5,815 | 2040/10/20

REPUBLIC OF AUSTRIA 1.85 292 278 39,547 | 2049/ 5 /23

REPUBLIC OF AUSTRIA 0.75 18 12 1,824 | 2051/3/20

REPUBLIC OF AUSTRIA 0.7 149 82 11,670 | 2071/4/20

REPUBLIC OF AUSTRIA 2.1 50 44 6,259 | 2117/9/20

Mty TG BLACKSTONE PP EUR HOLD 1.0 405 360 51,209 | 2026/10/20

T4V R SAMPO 0YJ 2.5 130 107 15,253 | 2052/9/3

SBB TREASURY 0YJ 0.75 178 124 17,729 | 2028/12/14

Frw—7 NYKREDIT REALKREDIT AS 0. 625 421 406 57,749 | 2025/1 /17

TANT VR | EEGES | IRISH TSY 1. 35% 2031 1.35 1, 040 1,016 144,295 | 2031/3/18

IRISH TSY 1.5% 2050 1.5 80 66 9,479 | 2050/ 5/15

IRISH TSY 2031 — 970 824 117,009 | 2031/10/18

WS | ABBOTT IRELAND FINANCING 0. 875 336 336 47,755 | 2023/ 9 /27

(BDHEENER) | SILVERBACK FINANCE DAC 3.1261 776 791 112,333 | 2037/2/25

E A [Ef&7F% | HELLENIC REPUBLIC 2.0 410 399 56,754 | 2027/ 4 /22

HELLENIC REPUBLIC 1.75 410 340 48,415 | 2032/6/18

*7 R [Eff7E% | REPUBLIC OF CYPRUS 1.5 80 77 11,060 | 2027/4/16

AV AV | EEFES | OBRIGACOES DO TESOURO 1.15 559 418 59,371 | 2042/4 /11

Zm %7 | [EMfEHEES | SLOVAKIA GOVERNMENT BOND 1.0 150 135 19,220 | 2032/5/14

A2 ~_=7 | [EEiE% | REPUBLIKA SLOVENIJA — 140 116 16,504 | 2031/2/12

AA ﬁgﬁfgﬁéﬁ; DEVELOPMENT BK OF JAPAN 0.01 670 648 92,010 | 2024/10/15
7R\ AL ,ﬂ)

TAY Wit | AMERICAN TOWER CORP 0.4 162 142 20,278 | 2027/2/15

(BDREENER) | BALL CORP 1.5 201 181 25,720 | 2027/3/15

BANK OF AMERICA CORP 2.824 397 386 54,948 | 2033/4 /27

FIDELITY NATL INFO SERV 0.75 209 208 29,627 | 2023/5/21

GOLDMAN SACHS GROUP INC 3.375 320 330 46,908 | 2025/3/27
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TAY WS | GOLDMAN SACHS GROUP INC 0.25 55 47 6,762 | 2028/1/26
(BBHEEENER) | GOLDMAN SACHS GROUP INC 0. 875 199 172 24,507 | 2029/5/9
MORGAN STANLEY 2.95 210 208 29,635 | 2032/5/7
PHILIP MORRIS INTL INC 1.875 210 146 20,836 | 2037/11/6
ZIMMER BIOMET HOLDINGS 2.425 130 128 18,301 | 2026/12/13
[E5]554E HEPRAE% | ASTAN DEVELOPMENT BANK 1.4 500 455 64,744 | 2037/2/6
(&< 4:f%) | EUROPEAN UNTON - 601 535 75,983 | 2029/7/4
EUROPEAN UNION — 290 245 34,883 | 2031/7/4
EUROPEAN UNION 0.4 230 181 25,706 | 2037/2/4
EUROPEAN UNTON 0.1 720 495 70,392 | 2040/10/ 4
EUROPEAN UNTON 0.45 727 528 75,004 | 2041/7/4
EUROPEAN UNTON 1.25 243 206 29,302 | 2043/2/4
EUROPEAN UNION 0.7 233 157 22,317 | 2051/7/6
ied #5{7E% | PROVINCE OF QUEBEC — 600 505 71,795 | 2030/10/29
Uy —U— | kS | HEATHROW FUNDING LTD 1.5 345 336 47,798 | 2027/10/12
(A0HEENER) | HEATHROW FUNDING LTD 1.875 130 113 16,088 | 2032/7/12
ks FORIRE | 1) Group LD 0.88 149 125 17,777 | 2033/9/9
5 ’
74U REPUBLIC OF PHILIPPINES 1.75 150 111 15,789 | 2041/ 4 /28
AV FxVT REPUBLIC OF INDONESIA 1.4 210 172 24,456 | 2031/10/30
A¥ o 5] UNITED MEXICAN STATES 3.375 200 191 27,165 | 2031/2/23
i [E [EfE7E% | REPUBLIC OF KOREA — 160 149 21,162 | 2026/10/15
NUH Y — | EMEFRES | HUNGARY 0. 125 350 282 40,120 | 2028/ 9 /21
HUNGARY 1.5 70 41 5,935 | 2050/11/17
E [Eff7E% | CHINA GOVT INTL BOND 0. 625 150 117 16,746 | 2035/11/25
o=~ =7 | [EMHFEEZR | ROMANIA 2.125 640 561 79,796 | 2028/3/7
ROMANTA 3. 624 45 40 5,795 | 2030/ 5/26
ROMANTA 1.75 150 117 16,682 | 2030/7/13
/I it 5, 680, 448
F o FFrzaairt | FFzaart
| EfffzE% | CZECH REPUBLIC 0.95 6, 000 4, 486 25,753 | 2030/5/15
7N it 25, 753
NI — F74+V M| 74U b
[ [EMi5ES [ HUNGARY GOVERNMENT BOND 2.0 55, 000 40, 015 14,631 | 2029/5 /23
/I it 14, 631
R—=F K FRaF FRuF
| EfffzE% | POLAND GOVERNMENT BOND 1.25 1, 000 680 21,105 | 2030/10/25
I 3 21, 105
= Fr—71 TL—7
| EIffiZE% | RUSSIA GOVT BOND — OFZ — 32, 000 — — | 2025/11/12
/I at -
& it 6,986, 321

*IBEIREL AU, WIR O 2 40 23F O A R BRSO MEIC L 0 FIERE L7 b 0 T,
* I - AP BT IZE Y 5T,
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I LS—A YA CFRRINESE <Y—T7 R

. S E| D EAR R R

4 I - -
% s o FEE % & W
=P "M
&SI | BOBL 282 —
BTP 122 —
" BTS 138 _
BUNDS — 467
BUXL — 215
GILTS 192 -
OAT10Y 278 —
SCHATZ — 867
* ARG 0 $5C,
S I ASHE AT, WK ORI % 5 23 [E O & BE 72 BEARS OMMEIC X 0 IBEHBRE L= b 0T,
OREIETHEDERK (20224 6 A 8 HEE)
I -
! ; W m K &
FH %
INFEAE 6, 986, 321 86. 2
a—)b - m— 5 D 1, 118, 445 13.8
PO (5 FE M e 8,104, 766 100. 0

* BFEO BRI I 0 T,

kY IAIRIZ I T DML PE (7,773,702F 1) OFEEFEMERE (8,104,766 T M) %9 2 H#1395.9% TT,

kAMGEREEEIT, WIR OBl 2 D 23 EH O M EEBECEBSOMEIC LV ERFE L b0 T, 13Ky R=167.01H, 1 Af A7 T =
136.37M, 1 AT xz—F > 27 u—F=1356, 1 /Y =—7u—%=1401, 12— =14199[, 1F == =2/LbF=57403[1, 17+
U h=0.365643, 1 A7 =31.0381H,
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I LS—A YA CFRRINESE <Y—T7 R

OBE. 8. TARUVEEMENRKR cnsefsann OIBBEDIKR  (021E6F9B~20246 A8 H)

il H EE.ES il H CE.
Fq H

W #E 11,604, 317, 383 N ELBINE 80,076, 870
Sl e 651, 602, 353 IR 85, 306, 182
INHEAE GG AAE) 6,986, 321, 798 TOMINGE S 81,979
FIAS: 3,721, 135, 847 STLAILE A 53,291
AL 95, 748, 585 ®) HMEHFEEEE A 679,016,136
e 1,238, 76 i Ao 11531

& 2= EE ;H‘ ’ ’ ’
AAEHENS 219,210, 051 © Sm3ISEmE EaE 91,096, 078
® ffE 3,779, 441, 354 GRS 327, 838, 671
St 3,764, 741, 312 . A 236,742, 593
RADSRER G2 14,700, 000 0 BEEmmE= A 2,118,046
ARALFLE 12 (F) %4832 (A+B+C+D) A 509,961,234
©) MEEREA-B) 7,824,876, 029 F FimEEse 4,025,700, 476
A 4,776, 387, 423 6G) BEEEEES 253, 637, 594
R BR LS 4 3, 048, 488, 606 H) BHEEES A 720, 888, 230
0) BRELOK 4,776,387, 42300 () #(E+F+G+H) 3,048, 488, 606
1750 % f- Y EHE(HEE (C. D) 16, 382/ RIREEEE (1) 3,048, 488, 606

() #) ¥ oo A% 135,476,836,787 11, B tFaB N ER & e AKX R HERORPOF T B) FMFEHTEEEEL L OO0 MBI EmE]
386,962,406, I —#bfRATTAKAIL1,087,411,770/, 1 04 BEIY RO LD b D2 EHRET,

720 M PEARIT1.63821 T, FAERORPLO T T (@) BMERZBBE L H DO, FFEOBING
() M=P—7 7 FEREFR LT D REEEO MMAR AR TEDEE, BINERE % LIABFE ) 5 IEAR 27 Lo WIC ARy 2 0o

© )BT A A NEWER T 7 FF (EREREEZSH)  1,697,591,986 9

© )BT A VA MENESR 7 7 v RPVA (BREREREZEH)  1,660,950,005M kISR (H) BIEBRE L H 25013, PRAFHOEE, T
VRN R AR R R 1,196,449,054 A B IEFMIAE & 72 L3I\ o 28 & DD E T,

© ) LG —AVHA MNRMER T 7 RED (EREEREZER) 221,396,378

O&Hbt
BREBHEFIISVEEA,
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BRNIv—CUJ8%5 77 2 FFD (GEREERERER)

BHIY—CUJEHT 72 FFD (EREERERER)
FE1T6H~2E1818] (202246 A 8 H~2022412A 7 )

O& 772 FDtHH

5]

&

2 A

,HJi B | 20074108 11 H AR, SEEAR L L E T,

BNIv—CVTBEIT—T7 R (AT IRF—T7 2R EVWET, ) ZHRTHE~OREEZRALCT. T& LTHEEBOKH.
BUFtEE. £ LK IREORITYT 2% (UT IHEEES] EVWET, ) ITREL, BKEDA VHLY A Y ORELIETEMED
AEENDCLEZEME L TEREAAVEY, EEAANGEEEICOVTIE, FAE LTRABEAY VERTAVER A,

ol
%ﬁ

ot
L4

BNIR—CVIBEHEIT7 VD [ XY —T7 YV FIWAFEITERERNRLE LET OB AUHBEZFCERRET IS0 HYET.
EBBRARR (L 4 _ 5 5 o g %ﬁ-@F#EIEH,’éWSﬁ& LEY, 58, BESBEENFEEOES CEFEROMEISEST 5
DREFITDY VIV BFITRETSHEELHYET,

T rmasE BRIV BB 7 U [ N EREEORERABA CGEBERTE A,
i X ¥ = 7 7 v F|INEEEE~OBREINSICEFIBEZTEEA,

5 ® H b BRERIC, AL LCHF  BAFENRFEPOICRENRETRVEY, 2L, EEMBKESFCL > TIREESFNARLER
T 25E0HYES, BREOERICOVNTIE, HISHREHRTT. TABHLRA—DEREFTLVET,

Omxit30EA D ERERE

N B I ﬁ I - %ﬁqj ~ v 7 T {F In % | ff % %o
t i } P B & &[] = | = 4
(5l %) PN i 4 | s % = e % = L N = R IS 7/ B = #H

3] H % % % % [EVilR

1528 (202047 H 7 H) 12, 154 38 A0, 2 200. 06 0.1 92. 5 3.9 17, 106
15331 (20204 8 H 7 H) 12, 367 26 2.0 203. 87 1.9 94.9 4.6 17, 081
154351 (202049 H 7 H) 12, 449 33 0.9 205. 20 0.7 93.7 3.3 17, 148
1553 (20204£104 7 H) 12, 051 50 N2.8 199. 74 N2.7 92.4 5.4 16, 554
1563 (20204114 9 H) 11,993 32 A0, 2 198. 56 0. 6 92. 4 3.9 16, 522
1578 (2020%12H 7 H) 12, 380 26 3.4 204. 16 2.8 94. 3 0.7 17,027
1583 (202141 H 7 H) 12, 309 36 A0, 3 202. 92 0. 6 93. 0 2.6 16, 644
1593 (20214£ 2 H 8 H) 12, 546 31 2.2 208. 04 2.5 93.6 A 4.4 16, 963
160351 (20214£ 3 H 8 H) 12, 335 28 AL5 205. 31 AL.3 93.7 3.8 16, 629
161351 (202144 H 7 H) 12,512 31 1.7 209. 12 1.9 90.5 5.9 16, 904
1623 (202145 H 7 H) 12, 599 44 1.0 B 1.0 92. 6 8.5 9, 320
1633 (202146 H 7 H) 12, 730 31 1.3 1.3 91.8 8.3 9, 375
1643 (202147 H 7 H) 12, 820 33 1.0 1.4 90. 3 11.4 9, 499
1653 (20214£ 8 H10H) 12, 834 34 0.4 0.4 90.9 10.8 9,415
166351 (202149 H 7 H) 12,891 31 0.7 0.6 89.5 10.0 9, 394
16731 (20214£104 7 H) 12, 684 34 AL.3 AL 2 88.8 12. 6 6, 370
1683 (2021411 H 8 H) 13, 008 34 2.8 3.3 91. 6 13.5 6,119
1693 (20214E12H 7 H) 12, 795 33 Al 4 Al 1 91.2 14. 1 5, 983
1708] (202241 H 7 H) 12, 877 35 0.9 1.0 90. 3 A 4.5 5,921
17131 (202242 H 7 H) 12,514 32 N2.6 N2.4 90.3 A 3.1 5, 689
172351 (202243 H 7 H) 11, 427 28 AN8.5 AN6.8 87.8 2.6 5,197
173351 (202244 H 7 A) 12, 234 36 7.4 6.7 87.9 A 6.4 5, 566
1743 (202245 H 9 H) 12, 163 37 0. 3 A0, 2 88. 7 A 3.7 5,533
1758 (202246 H 7 H) 12, 378 29 2.0 2.1 88. 9 1.3 5, 762
17611 (202247 H 7 H) 12, 062 37 N2.3 AT 92.9 A 2.7 5, 550
17731 (20224E 8 8 H) 12, 344 40 2.7 3.1 88.5 1.8 5,631
17831 (202249 H 7 H) 12, 659 21 2.7 2.6 90. 7 2.2 5, 745
17934 (20224105 7 H) 12,193 40 AN3. 4 AN2.8 87.2 5.1 5,441
18034 (20224E11H 7 H) 12,214 38 0.5 0.7 88. 6 5.7 5, 447
18134 (20224E12H 7 H) 12, 338 38 1.3 0.5 90. 3 3.5 5, 504

* SEYEAAR OIS I L Bl 85 A P,

*MT 7 BRI Y —7 7 Pl ANETOT, MERAALE), TEIRemR) 3FEERRLTHML T £7,

KB LRITE R TR — 78 0 BT,

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

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

(H4FT) J.P.Morgan Securities LLC, Z/L—A/N—7
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*® 5 W A H % % % Bl Ak |k oo b

W5 M % % %

202246 H 7 H 12,378 — 220.53 — 88.9 1.3

#1761 6 K 12,135 A2.0 216. 84 AN1.7 90. 2 A2.0
TRES)

202247 H 7 H 12, 099 AN2.3 216. 69 A1 7 92.9 N2.7
[€TED)

202247 H 7 H 12, 062 — 216. 69 — 92.9 AN2.7

%177%‘1 7HER 12,116 0.4 218. 87 1.0 89. 2 1.6
€S

20224-8 H 8 H 12, 384 2.7 223. 35 3.1 88.5 1.8
)

202248 H 8 H 12, 344 — 223. 35 — 88.5 1.8

#1784 8 K 12, 485 1.1 225. 45 0.9 90. 6 AN2.8
TRES)

20224£9 H 7 H 12, 680 2.7 229. 15 2.6 90. 7 2.2
[€TED)

202249 H 7 H 12, 659 — 229. 15 — 90.7 2.2

%179%‘1 9 HAR 12, 094 A4.5 219. 87 A4.0 88.9 3.3
[N

20224£10H 7 A 12, 233 A3. 4 222.69 AN2.8 87.2 5.1
o

20224E10H 7 H 12,193 — 222.69 — 87.2 5.1

#1804 10H K 12, 363 1.4 226. 42 1.7 86. 6 6.6
GERES)

20224E11H 7 H 12, 252 0.5 224. 33 0.7 88. 6 5.7
[€TED)

20224E11H 7 H 12,214 — 224. 33 — 88.6 5.7

%181%‘1 TEES 12, 355 1.2 225. 27 0.4 90. 2 3.7
[N

20224E12H 7 A 12, 376 1.3 225. 47 0.5 90. 3 3.5

kWK IEEMARI T 0B A A 7+, ISV R kT,

*MT 7 2 RV =7 7 REMAANET O T, MEHFHALLE] MTRemies) IERELELZTRL TR 7,
REHRIM IR ITE O THER 720 BT,

OLEREIh DERFR L SERDERGH

[E#EMEBEDHR]

EEMBOELEHNERIE, 1 VILBEZERICHRXOSMN LR LI L, FO—NLICTEBHGESRE| SHMONEL LOZERM S
HEMIZ) RV EENENYBRXTENTELLZIEPCFRBAOLFERAN—RLI-C LG SHBEFSFHTENTELLZI L. ABEHLH
B RKFILEELEZERETLE,

LR EMBORERL. 4% DEREEBRELTHE) LAY, AUFI—UD22%%0 8KV FTFRIYELz, THEERD
%é%§§$¢17—§>71§#7ﬁ—77> Rl I2HWLWT, ERES CHAZRBRN YA FRICERALIZCEHET LT,

FERERRTHD [BHIY—DUIBHEIY—T7 0 F] ZHAFZEMICHAANFEL, REMAANBREEICOVTIE, A8
Ny DEFTHRWERATLI,

[(BHIT—DUJEHIY—T77 2 K] OBRIOVTIE., FIERERRTHIHEEOBRA, BUTKE., £X0XRTT2E52511
I:f;ﬁﬂi\hibf:o ERTEYHICTSET, h4—I, PSTEREER. A FPaLELICEICREL, BANSRICEELEREEZTH
WELT=,

[HER]

IRBHERITDEFELTIE, BEUFWBAZFEA—XIT, 1 OHYE1768137M, 1778140, 551788A21M. F1794740M . 55180H438H.
F181HBA L V= LE Lz, BH. BREDERIZOVTIX., HICHIBERTT. TARL LR—DERETLEVET,
[S&DERAS] ) )

i%ﬁ%ﬁif%é[ﬁﬁlv—ﬁyﬁﬁﬁvﬁ—77>F]%Hﬂ#&%ﬁtﬂﬁkhi?o%Eﬂk%%ﬁﬁﬁtourm~%%A
v OIEITHEVWER A,

[ﬁﬁ17—§>7E#7ﬁ—77>P]wﬁmtoutm~Iiﬁﬁﬂﬁfﬁé%mﬁwmﬁ~&ﬁﬁﬁ\ﬁiwﬁﬁiéﬁﬁégﬁ
IHAANT T, A VHLT A VDREMERICNAZ., SYERLTA VOEBSEBEHELET, BEITHELTIEK. F7 U5 AVE LIS
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DOMINICAN REPUBLIC 6.0 150 148 19,653 | 2028/ 7 /19
DOMINICAN REPUBLIC 5.5 150 142 18,836 | 2029/ 2 /22
DOMINICAN REPUBLIC 4.5 665 587 77,677 | 2030/ 1 /30
DOMINICAN REPUBLIC 4. 875 150 129 17,165 | 2032/9/23
DOMINICAN REPUBLIC 6.0 150 139 18,434 | 2033/2/22
DOMINICAN REPUBLIC 5.3 240 189 25,101 | 2041/1/21
DOMINICAN REPUBLIC 6.4 440 374 49,479 | 2049/6/5
DUBAT GOVT INT’ L BONDS 3.9 455 351 46,476 | 2050/9/9
FED REPUBLIC OF BRAZIL 4.75 295 217 28,774 | 2050/ 1/14
GABONESE REPUBLIC 6.95 450 431 57,046 | 2025/6/16
GOVT OF BERMUDA 4.75 270 279 36,999 | 2029/2/15
HUNGARY 5.375 310 318 42,115 | 2024/3/25
HUNGARY 2.125 255 204 27,061 | 2031/9/22
ISLAMIC REP OF PAKISTAN 6. 875 200 145 19,245 | 2027/12/5
ISLAMIC REP OF PAKISTAN 7.375 260 167 22,094 | 2031/4/8
IVORY COAST 6.125 610 541 71,599 | 2033/6/15
KINGDOM OF JORDAN 4.95 200 190 25,125 | 2025/7/7
OMAN GOV INTERNTL BOND 4.75 695 682 90,280 | 2026/6 /15
OMAN GOV INTERNTL BOND 6. 25 200 205 27,175 | 2031/1/25
OMAN GOV INTERNTL BOND 6.5 300 272 36,100 | 2047/3/8
OMAN GOV INTERNTL BOND 6.75 275 255 33,794 | 2048/1/17
OMAN GOV INTERNTL BOND 7.0 425 405 53,578 | 2051/1/25
PANAMA NOTAS DEL TESORO 3.75 235 232 30,750 | 2026/4 /17
PERU GLOBAL 7.35 155 169 22,472 2025/7 /21
PERUSAHAAN PENERBIT SBSN 4.55 200 204 27,044 | 2026/ 3 /29
REPUBLIC OF ANGOLA 9.5 200 208 27,552 | 2025/11/12
REPUBLIC OF ANGOLA 8.0 380 353 46,761 | 2029/11/26
REPUBLIC OF ANGOLA 8.75 270 254 33,604 | 2032/4/14
REPUBLIC OF ANGOLA 9.375 240 212 28,036 | 2048/5/8
REPUBLIC OF ARGENTINA 0.5 689 203 26,882 | 2030/7/9
REPUBLIC OF ARGENTINA 1.125 1,140 313 41,426 | 2035/7/9
REPUBLIC OF ARGENTINA 2.5 605 196 25,960 | 2041/7/9
REPUBLIC OF AZERBAIJAN 4.75 200 200 26,557 | 2024/3/18
REPUBLIC OF AZERBAIJAN 3.5 310 267 35,380 | 2032/9/1
REPUBLIC OF CHILE 2.75 200 190 25,256 | 2027/1/31
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[Efif7E% | REPUBLIC OF CHILE 2.55 760 638 84,476 | 2033/7 /27
REPUBLIC OF CHILE 3.5 200 182 24,108 | 2034/1 /31
REPUBLIC OF CHILE 3.1 200 157 20,831 | 2041/5/7
REPUBLIC OF COLOMBIA 4.0 200 199 26,337 | 2024/2/26
REPUBLIC OF COLOMBIA 4.5 225 207 27,500 | 2029/3/15
REPUBLIC OF COLOMBIA 3.0 200 164 21,751 | 2030/1/30
REPUBLIC OF COLOMBIA 3.25 250 199 26,379 | 2032/4 /22
REPUBLIC OF COLOMBIA 5. 625 405 336 44,468 | 2044/ 2 /26
REPUBLIC OF COLOMBIA 5.0 800 614 81,229 | 2045/6 /15
REPUBLIC OF EL SALVADOR 5.875 70 31 4,140 | 2025/1 /30
REPUBLIC OF EL SALVADOR 7.1246 215 86 11,458 | 2050/ 1 /20
REPUBLIC OF GABON 6. 625 470 396 52,488 | 2031/2/6
REPUBLIC OF INDONESIA 3.5 400 391 51,787 | 2028/1/11
REPUBLIC OF INDONESIA 4.75 600 626 82,845 | 2029/2/11
REPUBLIC OF INDONESIA 1.85 200 169 22,352 | 2031/3/12
REPUBLIC OF INDONESIA 3.55 470 448 59,364 | 2032/3/31
REPUBLIC OF INDONESIA 4.625 330 313 41,461 | 2043/4/15
REPUBLIC OF INDONESIA 4.3 200 185 24,470 | 2052/ 3 /31
REPUBLIC OF PANAMA 3.875 400 390 51,584 | 2028/3/17
REPUBLIC OF PANAMA 2. 252 300 243 32,149 | 2032/9/29
REPUBLIC OF PERU 2.844 195 174 23,050 | 2030/ 6 /20
REPUBLIC OF PERU 2.783 1,065 928 122,845 | 2031/1/23
REPUBLIC OF PHILIPPINES 4.2 200 202 26,844 | 2024/1 /21
REPUBLIC OF POLAND 3.25 335 329 43,598 | 2026/4/6
REPUBLIC OF SENEGAL 6.25 345 300 39,775 | 2033/5/23
REPUBLIC OF SERBIA 2.125 1,130 875 115,765 | 2030/12/ 1
REPUBLIC OF SRI LANKA 6. 85 255 99 13,169 | 2024/ 3 /14
REPUBLIC OF SRI LANKA — 400 156 20,651 | 2028/4/18
REPUBLIC OF SRI LANKA 7.55 200 78 10,321 | 2030/ 3 /28
REPUBLIC OF TURKEY 4.75 200 175 23,215 | 2026/ 1/26
REPUBLIC OF TURKEY 5.125 210 175 23,144 | 2028/2/17
REPUBLIC OF TURKEY 5. 875 260 208 27,510 | 2031/6/26
REPUBLIC OF TURKEY 5.75 955 655 86,735 | 2047/5/11
REPUBLIC OF UZBEKISTAN 4.75 200 197 26,111 | 2024/2/20
REPUBLIC OF VENEZUELA — 950 83 10,992 | 2038/ 3 /31
ROMANTA 5. 25 262 262 34,764 | 2027/11/25
ROMANTA 3.625 800 684 90,568 | 2032/3/27
RUSSTAN FEDERATION — 200 2 264 | 2026/ 5 /27
RUSSIAN FEDERATION — 200 2 264 | 2027/6/23
RUSSIAN FEDERATION — 800 8 1,057 | 2029/3/21
SAUDT INTERNATTONAL BOND 4.5 345 330 43,757 | 2046/10/26
SAUDI INTERNATIONAL BOND 4.625 200 194 25,732 | 2047/10/ 4
SAUDI INTERNATIONAL BOND 3.25 200 160 21,212 | 2051/11/17
SAUDI INTERNATIONAL BOND 3.45 737 583 77,130 | 2061/2/2
STATE OF QATAR 3.25 200 200 26,454 | 2026/6/2
STATE OF QATAR 4.5 335 354 46,889 | 2028/4 /23
STATE OF QATAR 4.0 200 206 27,357 | 2029/3/14
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[EfifFE% | STATE OF QATAR 3.75 685 697 92,277 | 2030/4/16
STATE OF QATAR 4.625 200 208 27,634 | 2046/6/ 2
STATE OF QATAR 4.817 200 211 28,017 | 2049/3/14
STATE OF QATAR 4.4 730 734 97,085 | 2050/4 /16
UKRAINE GOVERNMENT 7.75 265 102 13,567 | 2027/9/1
UKRAINE GOVERNMENT 7.375 201 72 9,595 | 2032/9/25
UKRAINE GOVERNMENT 7.253 345 125 16,545 | 2033/3/15
UKRAINE GOVERNMENT REGS 7.75 150 105 13,899 | 2022/9/1
UKRAINE GOVERNMENT REGS 7.75 888 336 44,446 | 2026/ 9/ 1
UNITED MEXICAN STATES 4.75 830 819 108,345 | 2032/4 /27
UNITED MEXICAN STATES 4.28 425 352 46,678 | 2041/ 8 /14
UNITED MEXICAN STATES 4.5 777 643 85,118 | 2050/ 1 /31
HEpRE %% | PETRONAS CAPITAL LTD 3.404 220 171 22,623 | 2061/4 /28
(K< &@f%) | PT PERTAMINA (PERSERO) 3.65 200 189 25,117 | 2029/ 7 /30
PT PERTAMINA (PERSERO) 4.175 400 335 44,310 | 2050/ 1 /21
QATAR ENERGY 3.125 550 452 59,807 | 2041/ 7 /12
QATAR PETROLEUM 1.375 400 367 48,641 | 2026/9/12
QATAR PETROLEUM 2.25 450 396 52,415 | 2031/7/12
SOUTHERN GAS CORRIDOR 6. 875 200 207 27,460 | 2026/ 3 /24
W@ AL | AEROPUERTO INTL TOCUMEN 5.125 215 180 23,865 | 2061/8/11
(4BBEEMES | AT CANDELARIA SPAIN SLU 5.75 250 206 27,244 | 2033/6/15
ATA GROUP LTD 3.2 255 206 27,273 | 2040/ 9/16
ALFA DESARROLLO SPA 4.55 199 152 20,139 | 2051/9/27
ANGLOGOLD HOLDINGS PLC 3.375 200 175 23,182 | 2028/11/ 1
BANCO DE CREDITO DEL PER 3.125 135 125 16,586 | 2030/7/1
BANCO DE CREDITO DEL PER 3.25 40 36 4,782 | 2031/9/30
BANCO DO BRASIL (CAYMAN) 4. 875 200 195 25,796 | 2029/1/11
BANCOLOMBIA SA 3.0 200 189 25,095 | 2025/ 1/29
BANGKOK BANK PCL 3. 466 200 171 22,626 | 2036/ 9/23
BANK HAPOALIM 3. 255 200 176 23,384 | 2032/1/21
BANK LEUMI LE-ISRAEL 3.275 200 183 24,266 | 2031/1/29
BHARTT AIRTEL INTERNATIO 5.35 245 250 33,171 | 2024/ 5/20
BIOCEANICO SOVEREIGN — 262 177 23,409 | 2034/6/5
BOC AVIATION USA CORP 1.625 200 192 25,455 | 2024/ 4 /29
BRASKEM IDESA SAPI 6.99 200 176 23,340 | 2032/ 2/20
BRASKEM NETHERLANDS 5. 875 200 178 23,587 | 2050/ 1 /31
CDBL FUNDING TWO 2.0 225 208 27,605 | 2026/3/4
CNTL AMR BOTTLING CORP 5.25 208 199 26,370 | 2029/ 4 /27
COUNTRY GARDEN HLDGS 2.7 230 131 17,382 | 2026/ 7/12
CSN RESOURCES SA 5. 875 200 176 23,307 | 2032/4/8
ECOPETROL SA 5.375 110 108 14,307 | 2026/ 6 /26
ECOPETROL SA 4.625 125 106 14,076 | 2031/11/ 2
EIG PEARL HOLDINGS SARL 3. 545 200 176 23,370 | 2036/ 8 /31
EIG PEARL HOLDINGS SARL 4.387 400 335 44,305 | 2046/11/30
EMPRESA NACIONAL DEL PET 5.25 275 267 35,411 | 2029/11/6
EMPRESA NACIONAL DEL PET 4.5 210 164 21,702 | 2047/ 9/14
ENERGEAN TSRAEL FINANCE 4. 875 200 189 25,075 | 2026/ 3/30
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L@ALE S | ENERGEAN TSRAEL FINANCE 5. 375 55 51 6,764 | 2028/3/30
(4BBEEMES) | ENERGEAN TSRAEL FINANCE 5. 875 10 9 1,207 | 2031/3/30
ENTEL CHILE SA 3.05 150 125 16,570 | 2032/9/14
GALAXY PIPELINE ASSETS 1.75 196 185 24,496 | 2027/ 9/30
GALAXY PIPELINE ASSETS 2.625 305 255 33,810 | 2036/ 3/31
GALAXY PIPELINE ASSETS 3.25 220 182 24,119 | 2040/ 9 /30
GREENKO DUTCH BV 3.85 203 183 24,301 | 2026/ 3/29
IHS HOLDING LTD 6. 25 200 182 24,160 | 2028/11/29
IND & COMM BK OF CHINA 4. 875 200 206 27,362 | 2025/ 9 /21
INVERSIONES CMPC SA 3.85 210 192 25,424 | 2030/1/13
ISRAEL ELECTRIC CORP LTD 5.0 770 790 104,510 | 2024/11/12
ISRAEL ELECTRIC CORP LTD 4.25 265 261 34,551 | 2028/ 8/14
ITAU UNIBANCO HLDG SA/KY 2.9 200 200 26,516 | 2023/ 1/24
KONDOR FINANCE PLC (NAK) 7.375 390 273 36,204 | 2022/ 7 /19
LAMAR FUNDING LTD 3.958 427 411 54,383 | 2025/5/7
LEVIATHAN BOND LTD 6.75 200 198 26,277 | 2030/ 6 /30
LUKOIL CAPITAL DAC 2.8 200 114 15,191 | 2027/4 /26
MDGH GMTN RSC LTD 3.0 205 199 26,437 | 2027/ 3/28
MEITUAN 3.05 200 151 20,091 | 2030/10/28
MEXICO CITY ARPT TRUST 3.875 200 178 23,611 | 2028/4 /30
MILLICOM INTL CELLULAR 6. 25 216 212 28,087 | 2029/ 3/25
MIZRAHI TEFAHOT BANK LTD 3.077 280 251 33,278 | 2031/4/7
OFFICE CHERIFIEN DES PHO 4.5 200 201 26,659 | 2025/10/22
OFFICE CHERIFIEN DES PHO 5.125 400 296 39,227 | 2051/6/23
OOREDOO INTL FINANCE 2.625 310 275 36,403 | 2031/4/8
PEMEX PROJ FDG MASTER TR 6. 625 10 7 971 | 2038/6/15
PERUSAHAAN LISTRIK NEGAR 6. 15 210 206 27,305 | 2048/5/21
PETROLEOS DE VENEZUELA S - 100 5 746 | 2022/11/17
PETROLEOS DE VENEZUELA S — 235 15 2,022 | 2024/5/16
PETROLEOS DE VENEZUELA S - 555 31 4,220 | 2027/4/12
PETROLEOS DE VENEZUELA S — 1,430 76 10,164 | 2037/4 /12
PETROLEOS MEXICANOS 5.95 105 84 11,190 | 2031/1 /28
PETROLEOS MEXICANOS 6.7 652 546 72,262 | 2032/2/16
PETROLEOS MEXICANOS 6.75 587 403 53,418 | 2047/ 9 /21
PETROLEOS MEXICANOS 7.69 973 726 96,110 | 2050/ 1 /23
PROSUS NV 3.257 200 178 23,661 | 2027/1/19
QNB FINANCE LTD 1.375 450 412 54,546 | 2026/ 1 /26
RZD CAPITAL LIMITED (RZD — 200 — —| 2024/4/5
SAUDI ARABIAN OIL CO 2.875 410 406 53,735 | 2024/4/16
SAUDI ARABIAN OIL CO 1.625 200 187 24,754 | 2025/11/24
SAUDI ARABIAN OIL CO 3.5 875 854 113,047 | 2029/4/16
SAUDI ARABIAN OIL CO 2.25 450 395 52,364 | 2030/11/24
SAUDI ARABIAN OIL CO 3.25 200 155 20,548 | 2050/11/24
SHINHAN BANK 4.375 200 195 25,913 | 2032/4/13
STAR ENERGY CO ISSUE 4.85 210 190 25,229 | 2038/10/14
STATE GRID OVERSEAS INV 3.5 485 479 63,424 | 2027/5/4
STATE OIL CO OF THE AZER 4.75 210 209 27,720 | 2023/ 3/13




BRNIv—SUIBHEIY—T7UF

=l b K
& ) . o FEOli % .
Pl FHT B AH NEReE | RERE A B B
TAVA % Tk kv Tk kv TH
L@ S | STATE OTL CO OF THE AZER 6. 95 335 345 45,735 | 2030/3/18
(4R | TELFON CELUAR DEL PARAGU 5. 875 200 193 25,575 | 2027/4/15
TIMES CHINA HLDG LTD 5.75 275 75 10,000 | 2027/1 /14
UNITED OVERSEAS BANK LTD 3.863 200 192 25,517 | 2032/10/ 7
VEON HOLDINGS BV 3.375 290 181 24,049 | 2027/11/25
YPF REGS 6.95 50 34 4,504 | 2027/7/21
YPF SOCIEDAD ANONIMA 7.0 234 136 18,094 | 2047/12/15
T e 6, 663, 207
—n Fa—n Fa—n
Ny — | EMEGES: | HUNGARY 1.75 40 31 4,473 | 2035/6/5
2= b YRY= | [EfEFES: | TVORY COAST 5. 875 180 158 22,452 | 2031/10/17
IVORY COAST 4. 875 185 153 21,638 | 2032/1/30
TAHIT jf@fﬂﬁ”% BULGARIAN ENERGY HLD 2.45 265 220 31,148 | 2028/ 7 /22
(BOREEAER
77 FT | [EEGES | CROATIA 1.125 660 591 83,654 | 2029/ 6 /19
CROATIA 1.5 995 882 124,780 | 2031/6 /17
CROATIA 2.875 325 319 45,200 | 2032/4 /22
CROATIA 1.75 205 162 23,031 | 2041/3/4
ZDft [Ef#7E% | BENIN INTL GOV BOND 4. 875 100 80 11,310 | 2032/1/19
BENIN INTL GOV BOND 4.95 275 204 28,941 | 2035/1/22
NORTH MACEDONTA 5. 625 155 158 22,342 | 2023/ 7 /26
NORTH MACEDONTA 3.675 385 357 50,488 | 2026/6/3
N =t 469, 463
& il 7,132, 670
k IR AL, IR ORI 2 73 [ 0 1 K FEAS 78 BARS O EIC X MERE LD TT,
* B - AFAMAEO BRI XY 0 5T,
| UG ORIRRI R
& i Gl — = il — s
H J=:s #H e J=3 HH
"M "M
et TNOTE (2YEAR) — 139
ot TNOTE (5YEAR) 251 —
TBOND 90 —
TNOTE (10YEAR) — 155
T-ULTRA 241 —
ULTRA (10YEAR) - 183

e T
ARG AT, 1K WA A o 03 5 00 e A 55 BRI 0 DI & 0 HRASHRSE L7 b 0 T,
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(480,599)

408,491,609
(94,450,899)

314,040,710
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2022

532,291,169

14,451,927,431
9,539

47,009,089,922
12,620

92,664

1,709,765
(287,351)

1,515,078

2,081,599

2,254,780
(611,545)

3,724,834

2021

242,518,522

908,081,154
9,800

24,467,845,131
11,754

2020

244,704,117

908,355,767
9,779

25,770,533,376
12,276
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BB (ER L)
UsD 1,405,000 MINERAL RESOU 8.1250% 01/05/27 144A 1,555,544 1,503,455 0.29
USD 358,000 CORONADO FIN 10.7500% 15/05/26 144A 351,277 383,060 0.07
USD 175,000 FMG RES AUG 2 4.3750% 01/04/31 144A 175,000 175,140 0.03
USD 50,000 NUFARM AU LTD 5.0000% 27/01/30 144A 50,000 49,917 0.01
USD 50,000  VIRGIN AU HLD 0.0000% 15/11/24 144A 50,000 1,875 0.00
2,181,821 2,113,447 0.40
Gt A —ANUT 2,181,821 2,113,447 0.40
F—RMJT
BB (ER L)
UsSD 200,000  AMS AG 7.0000% 31/07/25 144A 198,000 209,000 0.04
198,000 209,000 0.04
Gt A—ANT 198,000 209,000 0.04
NZa—H5EE
Z0 i
UsD 303,000 DIGICEL GROUP PIK 01/04/24 294,750 303,758 0.06
UsD 22,097  DIGICEL 0.5 PIK 01/04/25 144A 178,783 20,550 0.00
473,533 324,308 0.06
KA A2 DR PIO R
UsD 33,437  DIGICEL GROUP CV PIK 01/10/69 144A 21,384 28,923 0.01
21,384 28,923 0.01
BB (ER L)
UsD 1,150,000 NABORS INDS L 7.5000% 15/01/28 144A 1,086,157 1,083,874 0.19
USD 795,000  DIGICEL LTD 6.75% 01/03/23 144A 742,557 772,151 0.14
USD 595,000 NCL CORP 5.8750% 15/03/26 144A 597,569 565,250 0.11
USD 375,000 WEATHERFORD I 8.6250% 30/04/30 144A 375,000 378,484 0.07
USD 325,000 NABORS INDS L 7.2500% 15/01/26 144A 305,716 311,188 0.06
USD 290,000  VIKING OCEAN 5.6250% 15/02/29 144A 290,169 283,475 0.05
USD 200,000  DIG INTL FIN 8.7500% 25/05/24 144A 209,000 205,000 0.04
USD 175,000 WEATHERFORD I 6.5000% 15/09/28 144A 175,000 180,905 0.03
USD 150,000  VIK CRUISES 13.0000% 15/05/25 144A 145,500 167,625 0.03
USD 145,000  NCLFIN LTD 6.1250% 15/03/28 144A 145,000 136,844 0.03
USD 150,000  VIK CRUISES L 5.8750% 15/09/27 144A 134,446 136,500 0.03
USD 100,000  VIK CRUISES L 7.0000% 15/02/29 144A 99,875 96,250 0.02
USD 64,000 NCL CORP 10.2500% 01/02/26 144A 64,000 72,480 0.01
USD 32,000 NCL CORP 12.2500% 15/05/24 144A 31,680 37,080 0.01
4,401,669 4,427,106 0.82
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-- 3,100 BUNGE LTD CV PFD 4.875% 31/12/49 278,315 400,644 0.08

278,315 400,644 0.08

BEb R 5,174,901 5,180,981 0.97

TEAEEEEME

USD 605,000 EVERARC ESCRO 5.0000% 30/10/29 144A 604,131 578,313 0.11
USD 200,000  STUDIO CITY F 5.0000% 15/01/29 144A 200,000 174,500 0.03
804,131 752,813 0.14
AR ANV 804,131 752,813 0.14
h+5
a—J)L-ISvk
- 650 ATHABA OIL -CW26 0 57,245 0.01
0 57,245 0.01
RA A2 B4R PIK)E
USD 75,000 HUSKY III HLDING PIK 15/02/25 144A 73,500 78,375 0.02
USD 75,000 INTEL PKG HOLDCO PIK 15/01/26 144A 75,813 78,000 0.01
149,313 156,375 0.03
LEE (EESFR)
USD 2,570,000  FIRST QUANTUM MIN 7.5% 01/04/25 144 2,549,831 2,624,612 0.49
USD 2,705,000 BAUSCH HEALTH 5.2500% 30/01/30 144A 2,679,749 2,170,762 0.41
USD 1,945,000 OPEN TEXT HLD 4.1250% 15/02/30 144A 1,967,436 1,886,649 0.35
USD 2,000,000 1011778 BC UL 4.0000% 15/10/30 144A 1,954,914 1,856,093 0.35
USD 1,610,000 BOMBARDIER INC 7.5% 15/03/25 144A 1,594,772 1,626,099 0.31
USD 1,600,000 BAUSCH HEALTH 5.0000% 15/02/29 144A 1,595,168 1,295,519 0.24
USD 1,118,000 BOMBARDIER IN 7.8750% 15/04/27 144A 1,123,546 1,126,384 0.21
USD 950,000 MEG ENERGY CO 7.1250% 01/02/27 144A 961,075 985,625 0.19
USD 925,000 IAMGOLD CORP 5.7500% 15/10/28 144A 963,800 869,500 0.16
USD 765,000 BROOKFIELD RE 6.2500% 15/09/27 144A 804,373 788,000 0.15
USD 770,000  VIDEOTRON LTD 5.1250% 15/04/27 144A 811,275 785,400 0.15
USD 800,000 PARKLAND CORP 4.6250% 01/05/30 144A 790,000 769,000 0.14
UsD 725,000 ATHABASCA OIL 9.7500% 01/11/26 144A 704,563 725,000 0.14
USD 700,000 BOMBARDIER IN 7.5000% 01/12/24 144A 728,813 724,500 0.14
USD 650,000 CASCADES INC/ 5.3750% 15/01/28 144A 676,000 659,750 0.12
UsD 815,000 BAUSCH HEALTH 5.2500% 15/02/31 144A 794,042 649,963 0.12
USD 575,000 NEW GOLD INC 7.5000% 15/07/27 144A 622,438 603,750 0.11
USD 550,000 MATTAMY GROUP 4.6250% 01/03/30 144A 549,693 540,375 0.10
USD 525,000 BOMBARDIER IN 7.1250% 15/06/26 144A 532,969 530,250 0.10
USD 500,000 ELDORADO CORP 6.2500% 01/09/29 144A 500,000 498,537 0.09
USD 475,000 TEINE ENERGY 6.8750% 15/04/29 144A 481,125 484,500 0.09
UsD 455,000 HUDBAY MINERA 6.1250% 01/04/29 144A 486,663 472,631 0.09
USD 480,000 HUDBAY MINERA 4.5000% 01/04/26 144A 482,625 470,232 0.09
USD 425,000 BOMBARDIER IN 6.0000% 15/02/28 144A 425,000 409,857 0.08
UsSD 480,000 BAUSCH HEALTH 5.0000% 30/01/28 144A 477,250 405,600 0.08
USD 400,000  AIR CANADA 3.8750% 15/08/26 144A 397,750 390,000 0.07
USD 360,000 MATTAMY GROUP 5.2500% 15/12/27 144A 360,000 366,300 0.07
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USD 350,000 VALEANT PHARM 9.0000% 15/12/25 144A 357,165 362,250 0.07
USD 350,000 PARKLAND CORP 5.8750% 15/07/27 144A 366,855 360,941 0.07
USD 345,000 INTELLIGENT P 6.0000% 15/09/28 144A 353,781 344,003 0.06
USD 395,000 BAUSCH HEALTH 6.2500% 15/02/29 144A 381,500 335,501 0.06
USD 340,000 BCULC 3.8750% 15/01/28 144A 341,631 330,650 0.06
USD 300,000 PRECISION DRI 6.8750% 15/01/29 144A 296,605 300,510 0.06
USD 300,000  SUPERIOR PLUS 4.5000% 15/03/29 144A 307,095 298,500 0.06
USD 475,000 TELESAT CANAD 6.5000% 15/10/27 144A 467,063 285,000 0.05
USD 275,000 GARDA SECURIT 6.0000% 01/06/29 144A 275,000 257,125 0.05
USD 250,000 MASONITE INTL 5.3750% 01/02/28 144A 265,625 256,406 0.05
USD 250,000  RITCHIE BROS 5.3750% 15/01/25 144A 257,400 252,188 0.05
USD 250,000 ROCKPOINT GAS 7.0000% 31/03/23 144A 252,875 250,000 0.05
USD 250,000 1011778 BC UL 3.5000% 15/02/29 144A 245,625 235,735 0.04
USD 225,000 BAUSCH HEALTH 6.1250% 01/02/27 144A 225,000 224,719 0.04
USD 225,000 PARKLAND CORP 4.5000% 01/10/29 144A 225,000 215,438 0.04
USD 200,000 BAFFINLAND IR 8.7500% 15/07/26 144A 206,000 209,000 0.04
USD 200,000  FIRST QUANTUM 6.5000% 01/03/24 144A 203,250 202,798 0.04
USD 200,000 GFL ENVIRON14.3750% 15/08/29 144A 200,000 190,500 0.04
USD 183,000 BAUSCH HEALTH 6.1250% 15/04/25 144A 173,946 185,974 0.03
USD 180,000 NOVA CHEMICALS CORP 5.25% 01/06/27 189,450 182,250 0.03
USD 175,000 BROOKFIELD RE 4.8750% 15/02/30 144A 175,000 169,808 0.03
USD 155,000 MEG ENERGY CO 5.8750% 01/02/29 144A 156,839 156,938 0.03
USD 150,000 NEW GOLD INC 6.375% 15/05/25 144A 154,875 153,000 0.03
USD 150,000  TITAN ACQ/CO- 7.7500% 15/04/26 144A 155,063 152,625 0.03
USD 150,000 GOEASY LTD 4.3750% 01/05/26 144A 150,000 149,250 0.03
USD 150,000  OPEN TEXT HLD 4.1250% 01/12/31 144A 150,000 145,182 0.03
USD 150,000 OPEN TEXT COR 3.8750% 01/12/29 144A 150,000 143,580 0.03
USD 125,000 BAUSCH HLTH A 8.5000% 31/01/27 144A 129,219 126,563 0.02
USD 125,000 BROOKFIELD RE 5.0000% 15/06/29 144A 125,000 125,313 0.02
USD 125,000 MASONITE INTL 3.5000% 15/02/30 144A 125,000 118,003 0.02
USD 100,000 CLARIOS GLOBA 8.5000% 15/05/27 144A 100,000 104,250 0.02
USD 100,000 GOEASY LTD 5.3750% 01/12/24 144A 103,330 102,250 0.02
USD 100,000 EMPIRE COMMUN 7.0000% 15/12/25 144A 101,313 101,250 0.02
USD 100,000 1011778 BC UL 4.3750% 15/01/28 144A 100,000 98,120 0.02
USD 100,000  GFL ENVIRON I4.0000% 01/08/28 144A 100,000 93,875 0.02
USD 75,000 BAUSCH HEALTH 7.2500% 30/05/29 144A 75,000 67,688 0.01
USD 75,000 TELESAT CANAD 5.6250% 06/12/26 144A 75,000 63,375 0.01
USD 75,000 TELESAT CANAD 4.8750% 01/06/27 144A 75,000 60,000 0.01
USD 50,000 PRECISION DRI 7.1250% 15/01/26 144A 50,000 50,238 0.01
USD 46,000 CLARIOS GLOBA 6.7500% 15/05/25 144A 46,288 47,725 0.01
USD 100,000 NORTHWEST/DOM 7.1250% 01/11/22 144A 99,722 1 0.00
USD 275,000 LIGHTSTREAM 8.6250% 01/02/20 144A® 273,625 0 0.00
USD 15,000 SANJEL CORP 0% 29/12/69 INTR® 0 0 0.00
USD 15,000  SANJEL CORP 0.0000% 29/12/69 INTR® 0 0 0.00
USD 400,000 SANJEL CORP 0% 31/12/49®? 353,500 0 0.00
USD 15,000 SANJEL CORP 0% 31/12/49® 0 0 0.00
USD 15,000  SANJEL CORP 0% 29/12/69 0 0 0.00
USD 15,000 SANJEL CORP 0.0000% 29/12/69 INTR® 0 0 0.00
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USD 15,000 SANJEL CORP 0.0000% 29/12/69 INTR® 0 0 0.00
USD 15,000  SANJEL CORP 0.0000% 29/12/69 INTR® 0 0 0.00
USD 15,000 SANJEL CORP 0.0000% 29/12/69 INTR® 0 0 0.00

34,629,510 32,223,410 6.05
Gt Ty 34,778,823 32,437,030 6.09
TARVEE

it

- 3,711 NOBLE - REGISTERED SHS 70,418 90,920 0.02
70,418 90,920 0.02

ZOfiE%

USD 908,985  GLB AIR LEASE CO PIK 15/09/24 144A 813,656 856,536 0.15
USD 455,000 TRANSOCEAN 6.1250% 01/08/25 144A 297,195 297,229 0.06
USD 170,000 TRANSOCEAN PO 6.8750% 01/02/27 144A 164,575 164,900 0.03
USD 100,000 TRANSOCEAN SE 5.3750% 15/05/23 144A 82,951 80,400 0.02

1,358,377 1,399,065 0.26

RTYITTITIE I AE
USD 38,000 TRANSOCEAN INC 9.3500% 15/12/41 36,385 22,990 0.00

36,385 22,990 0.00

BEHE (ARSI
USD 500,000 WYNN MACAU LT 5.6250% 26/08/28 144A 521,249 452,499 0.10
USD 400,000 CARLYLE AVIAT 7.0000% 15/10/24 144A 317,333 384,687 0.07
USD 410,000 WYNN MACAU LT 5.1250% 15/12/29 144A 404,000 362,850 0.07
USD 225,000 TRANSOCEAN IN 7.2500% 01/11/25 144A 186,188 176,063 0.03
USD 150,000  SPIRIT LOYALT 8.0000% 20/09/25 144A 152,536 162,375 0.03
USD 175,000 SHELF DRL HOL 8.2500% 15/02/25 144A 174,500 133,000 0.02
USD 125,000 TRANSOCEAN IN 8.0000% 01/02/27 144A 105,313 92,813 0.02
USD 75,000 SHELF DRL HOL 8.8750% 15/11/24 144A 73,562 76,688 0.01
USD 70,000 TRANSOCEANT 11.5000% 30/01/27 144A 153,917 69,125 0.01
USD 7,467 NOBLE FINANCE CO 11.0000% 15/02/28 9,541 8,139 0.00
USD 1,034  NOBLE FINANC 11.0000% 15/02/28 144A 1,321 1,127 0.00

2,099,460 1,919,366 0.36
GEb A~ 3,564,640 3,432,341 0.64
IR

BB (ARSI
USD 750,000 CONSTELLIUM S 3.7500% 15/04/29 144A 739,225 708,751 0.13
USD 600,000  ALTICE FRANCE 5.1250% 15/01/29 144A 597,500 561,012 0.11
USD 575,000  ALTICE FRANCE 5.1250% 15/07/29 144A 575,000 530,811 0.10
USD 500,000  ALTICE FRANCE 8.1250% 01/02/27 144A 531,400 529,375 0.10
USD 475,000 ILIAD HOLDING 7.0000% 15/10/28 144A 482,500 479,156 0.09
USD 400,000 SPCM SA 3.3750% 15/03/30 144A 400,000 375,460 0.07
USD 275,000  ILIAD HOLDING 6.5000% 15/10/26 144A 275,000 277,442 0.05
USD 200,000  ALTICE FRANCE 5.5000% 15/10/29 144A 200,000 189,500 0.04

3,800,625 3,651,507 0.69
ARt 7IR 3,800,625 3,651,507 0.69
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RA A2 AR (PIK) 1&
USD 2,135,000 IHO VERWALTUNGS PIK 15/09/26 144A 2,198,256 2,161,688 0.41
USsD 1,095,000 THO VERWALTUNGS PIK 15/05/27 144A 1,152,488 1,127,850 0.21
3,350,744 3,289,538 0.62
TEE (EEEME)
USsD 200,000 TK ELEV HOLDC 7.6250% 15/07/28 144A 216,000 210,000 0.04
216,000 210,000 0.04
Btk 3,566,744 3,499,538 0.66
TAIWTUR
TEHE (EEEFE)
USD 1,600,000 MOTION BONDCO 6.6250% 15/11/27 144A 1,632,999 1,595,999 0.30
USsD 1,200,000 JAZZ SECURITI 4.3750% 15/01/29 144A 1,209,250 1,185,000 0.22
USD 975,000 ARDAGH PKG FI 5.2500% 15/08/27 144A 954,250 954,038 0.18
USD 613,000 JAMES HARDIE 5.0000% 15/01/28 144A 648,657 628,325 0.12
USD 584,000 LCPR SR SECUR 6.7500% 15/10/27 144A 624,375 602,980 0.11
USD 325,000 CASTLELAKE AV 5.0000% 15/04/27 144A 325,688 318,500 0.06
USD 300,000 LCPR SR SECUR 5.1250% 15/07/29 144A 308,000 293,874 0.06
USD 300,000  VIRGIN MEDIA 5.0000% 15/07/28 144A 294,375 282,750 0.05
USsD 397,000 ENDO DAC/ENDO 6.0000% 30/06/28 144A 268,997 266,983 0.05
USD 103,000 ENDO DAC/ENDO 9.5000% 31/07/27 144A 107,070 101,455 0.02
6,373,661 6,229,904 1.17
BEFTANTUR 6,373,661 6,229,904 1.17
ARSI
TEE (EEEME)
USD 50,000 ENERGEAN ISRAEL 5.3750% 30/03/28 50,000 48,688 0.01
USsD 50,000 ENERGEAN ISRAEL 5.8750% 30/03/31 50,000 48,464 0.01
100,000 97,152 0.02
BitARTTL 100,000 97,152 0.02
AR2IT7
TEE (EEEFE)
USD 500,000 F-BRASILE SPA/F 7.3750% 15/08/26 XR 509,265 500,000 0.09
509,265 500,000 0.09
Bt 2T 509,265 500,000 0.09
Tr—U—
TEE (EEEME)
USD 950,000 ADIENT GLOBAL 4.8750% 15/08/26 144A 975,200 956,413 0.18
975,200 956,413 0.18
By —U— 975,200 956,413 0.18
yRyy

LEttR (EE SR
UsD 1,075,000 ROYAL CARIBBEAN 3.7000% 15/03/28 1,000,625 963,469 0.19
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USD 325,000 ROYAL CARIBBE 5.5000% 01/04/28 144A 326,250 313,797 0.06
USD 175,000 ROYAL CARIBBE 9.1250% 15/06/23 144A 178,000 183,313 0.03
USD 150,000 ROYAL CARIBBEAN 5.2500% 15/11/22 135,000 150,582 0.03
USD 125,000 ROYAL CARIBBE 5.3750% 15/07/27 144A 125,000 120,625 0.02
USD 75,000 ROYAL CARIBBE 5.5000% 31/08/26 144A 75,000 73,125 0.01

1,839,875 1,804,911 0.34
ARt UYT 1,839,875 1,804,911 0.34
oI NG

RA A2 HAUR PIK)E

USsD 643,437  ARD FINANCE SA PIK 30/06/27 144A 642,726 653,089 0.12
642,726 653,089 0.12

LEHE (EESFR)

USD 850,000 CONNECT FINCO 6.7500% 01/10/26 144A 883,629 879,749 0.18
USD 845,000 VENATOR FIN S 5.7500% 15/07/25 144A 836,788 794,299 0.15
USD 500,000  ALTICE FRANC 10.5000% 15/05/27 144A 551,875 528,644 0.10
USD 400,000 ENDO LUX FIN 6.1250% 01/04/29 144A 393,220 379,774 0.07
USD 255,000 JBS USA/FOOD/ 5.5000% 15/01/30 144A 260,625 272,213 0.05
USD 200,000  ALTICE FINANC 5.0000% 15/01/28 144A 200,000 185,500 0.03
USD 200,000  ALTICE FRANCE 6.0000% 15/02/28 144A 200,000 180,650 0.03
USD 150,000 CONS ENERGY F 6.5000% 15/05/26 144A 150,000 152,594 0.03
USD 150,000 CAMELOT FINAN 4.5000% 01/11/26 144A 150,000 152,250 0.03
USD 225,000 INTELSAT JACK 9.7500% 15/07/25 144A 226,772 99,338 0.02
USD 75,000 TELECOM ITALIA CAP 6% 30/09/34 77,480 73,612 0.01
USD 125,000 MALLINCKRODT FIN 5.625% 15/10/23 14 125,000 66,875 0.01
USD 50,000 INTELSAT JACK 8% 15/02/24 144A 51,144 50,688 0.01
USD 125,000 INTELSAT LUX 8.125% 01/06/23 75,625 625 0.00
4,182,158 3,816,811 0.72
Gt oL TS 4,824,884 4,469,900 0.84

Ee%

LEHE (EESFR)

USsD 275,000  VISTAJET MALT 6.3750% 01/02/30 144A 275,000 272,080 0.05
275,000 272,080 0.05
At 275,000 272,080 0.05

I—IvILHEE

TEMLE(EEEFUR)

USD 400,000 SEASPAN CORP 5.5000% 01/08/29 144A 400,000 396,000 0.07
400,000 396,000 0.07
AtV 400,000 396,000 0.07

E—UrR

TEAE(EEEFUR)

USD 200,000 CA MAGNUM HLD 5.3750% 31/10/26 144A 200,000 203,690 0.04
200,000 203,690 0.04
B E—U v 200,000 203,690 0.04
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LEHE(EEEFE)
USD 200,000 CEMEX SAB 5.4500% 19/11/29 144A 200,000 207,336 0.04
USD 200,000 CEMEX SAB 3.8750% 11/07/31 144A 200,000 190,218 0.03
400,000 397,554 0.07
BEF AR YT 400,000 397,554 0.07
P
LEE(EEEFE)
USD 1,255,000 VZ SECURED FI 5.0000% 15/01/32 144A 1,234,896 1,210,072 0.23
USD 550,000 SENSATA TECH 4.0000% 15/04/29 144A 548,688 540,375 0.10
USD 300,000 ZIGGO BV 4.8750% 15/01/30 144A 309,609 290,250 0.05
USD 200,000 UPC HOLDING B 5.5000% 15/01/28 144A 208,250 202,750 0.04
USD 200,000 UPC BROAD FIN 4.8750% 15/07/31 144A 200,000 198,250 0.04
USD 170,000 DIAMOND BC BV 4.6250% 01/10/29 144A 166,381 160,398 0.03
USD 150,000 EAGLE INT/RUY 7.5000% 01/05/25 144A 150,000 135,750 0.03
USD 125,000 O EUROPEAN G 4.7500% 15/02/30 144A 125,000 121,413 0.02
2,942,824 2,859,258 0.54
HEFATE 2,942,824 2,859,258 0.54
INFY
LEE(EEEFE)
USD 2,375,000 CARNIVAL CORP 5.7500% 01/03/27 144A 2,431,107 2,279,999 0.44
USD 1,150,000 CARNIVAL COR 10.5000% 01/02/26 144A 1,327,500 1,293,750 0.24
USD 625,000 CARNIVAL CORP 6.0000% 01/05/29 144A 625,000 598,813 0.1
USD 150,000 CARNIVAL CORP 9.8750% 01/08/27 144A 150,000 168,656 0.03
USD 175,000 CARNIVAL CORP 4.0000% 01/08/28 144A 175,000 166,688 0.03
USD 100,000 CARNIVAL CORP 7.6250% 01/03/26 144A 100,000 101,687 0.02
4,808,607 4,609,593 0.87
HEFF = 4,808,607 4,609,593 0.87
ARAY
LEE(EEEFE)
USD 275,000 GRIFOLS ESCRO 4.7500% 15/10/28 144A 276,108 274313 0.05
276,108 274313 0.05
BEf Ay 276,108 274313 0.05
A)T—T
LEE(EEEFE)
USD 250,000 STENA AB 7.0000% 01/02/24 144A 256,320 256,250 0.05
256,320 256,250 0.05
At AV —F 256,320 256,250 0.05
AF)R
EEEFIE
USD 300,000 VODAFONE GROUP FRN 04/04/79 329,933 344,708 0.06
USD 300,000 BARCLAYS PLC FRN 15/12/69 332,625 318,264 0.06
662,558 662,972 0.12
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BB (EE LT
USD 1,365,000 INTL GAME TEC 6.2500% 15/01/27 144A 1,533,637 1,487,849 0.28
USD 800,000  VIRGIN MEDIA 5.0000% 15/07/30 144A 800,694 752,999 0.14
USD 450,000 ATLANTIC SUST 4.1250% 15/06/28 144A 452,250 433,656 0.08
USD 400,000 ROLLS-ROYCE P 5.7500% 15/10/27 144A 419,500 421,000 0.08
USD 400,000 TRANSDIGM UK HLD 6.8750% 15/05/26 423,000 414,000 0.08
USD 400,000 ITHACA ENERGY 9.0000% 15/07/26 144A 405,000 411,000 0.08
USD 383,000 TECHNIPFMC 6.5000% 01/02/26 144A 409,810 400,479 0.08
USD 400,000 EG GLOBAL 6.7500% 07/02/25 144A 407,000 398,000 0.07
USD 225,000 INTL GAME TEC 5.2500% 15/01/29 144A 232,031 229,775 0.04
USD 200,000 INTL GAME 6.5% 15/02/25 144A 221,500 213,500 0.04
USD 200,000 JAGUAR LAND R 7.7500% 15/10/25 144A 200,000 209,907 0.04
USD 200,000 JAGUAR LAND R 5.5000% 15/07/29 144A 200,000 194,440 0.04
USD 200,000 VMED 02 UK FI4.7500% 15/07/31 144A 201,500 189,500 0.04
USD 200,000 VMED O2 UK FI 4.2500% 31/01/31 144A 200,000 183,500 0.03
EUR 100,000 EG GLOBAL 6.2500% 30/10/25 REGS 115,287 112,091 0.02
EUR 100,000 EG GLOBAL 4.3750% 07/02/25 REGS 114,471 109,704 0.02
6,335,680 6,161,400 1.16
BEFAFIR 6,998,238 6,824,372 1.28

FA)AH
nryo—r

USD 995,000 JAZZ PHARM INIT § FRN 05/05/28 TL 990,024 994,844 0.19
USD 992,500 GREAT OUTDOORS G FRN 08/03/28 TB102 999,944 993,327 0.19
USD 855,590  MCAFEE LLC FRN 30/09/24 1ST LIEN TB 855,163 854,063 0.16
USD 784,398  PERATON CO FRN 01/02/28 1ST LIEN TB 784,398 784,031 0.15
USD 769,811  CIMPRESS PLC FRN 17/05/28 TB101 762,113 768,208 0.14
USD 717,000 AMERICAN AIRLINES I FRN 10/03/28 TL 740,451 744,186 0.14
USD 693,958 PG&E CORPORATION FRN 23/06/25 TL 693,091 686,802 0.13
USD 660,000 ASURION N FRN 14/01/29 2ND LIEN TB4 653,400 660,000 0.12
USD 650,000 LIFEPOINT FRN 16/11/25 1ST LIEN TB 648,375 648,071 0.12
USD 595,273  COGECO COMM FRN 31/12/49 TB 588,576 591,627 0.11
USD 496,173  VIZIENT FRN 06/05/26 TB6 493,693 494,106 0.09
USD 448,750 DT MIDSTREAM INIT FRN 26/06/28 TLO1 446,506 450,121 0.08
USD 429,053  FINASTRA FRN 13/06/24 1ST LIEN TLO1 422,617 427,712 0.08
USD 424,189  CIMPRESS PLC FRN 17/05/28 TB102 419,947 423,305 0.08
USD 350,000 SKILLSOFT FIN II IN FRN 31/07/28 TL 344,750 351,750 0.07
USD 342,125  DIRECTTV FINANCING FRN 22/07/27 TL 340,170 342,684 0.06
USD 340,000 SWF HD INI FRN 31/12/49 1ST LIEN TL 336,900 337,981 0.06
USD 275,000 PRESTIGE BRANDS IN FRN 31/12/49 TBS 273,625 274,607 0.05
USD 250,000 CARNIVAL INCR ADV FRN 08/10/28 TB 248,750 246,875 0.05
USD 248,750  SCHWEITZER MAUDUIT FRN 09/02/28 TB 247,506 246,263 0.05
USD 223,857 CHANGE HEALTH CLO FRN 01/03/24 TLO1 223,857 223,829 0.04
USD 220,493 CHANGE HEALTH CLO FRN 01/03/24 TL02 220,493 220,465 0.04
USD 220,692  INTRADO FRN 10/10/24 1ST LIEN TB14 215,174 207,002 0.04
USD 166,685 CROWN SUBSEA INIT FRN 31/12/49 TL 165,018 167,206 0.03
USD 145,193  ICON LUX FRN 03/07/28 TB 144,467 144,709 0.03
USD 125,000 BMC SOFTWA FRN 27/02/26 2ND LIEN TL 124,375 125,737 0.02
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USD 128,123  INTRADO FRN 10/10/24 1ST LIEN TB06 124,920 120,175 0.02
USD 101,425  INTRADO FRN 10/10/24 1ST LIEN TB13 98,889 95,134 0.02
USD 87,782  FINASTRA FRN 13/06/24 1ST LIEN TLO03 86,465 87,507 0.02
USD 87,015 CHANGE HEALTH CLO FRN 01/03/24 TL03 87,015 87,004 0.02
USD 85,142 CHANGE HEALTH CLO FRN 01/03/24 TLOS 85,142 85,132 0.02
USD 79,881  FINASTRA FRN 13/06/24 1ST LIEN TL02 78,683 79,632 0.01
USD 74,784  BOXER PARENT REP DO FRN 02/10/25 TL 74,223 74,356 0.01
USD 60,932  INTRADO FRN 10/10/24 1ST LIEN TB04 59,408 57,152 0.01
USD 60,103  INTRADO FRN 10/10/24 1ST LIEN TB12 58,601 56,375 0.01
USD 48,750 DT MIDSTREAM INIT FRN 26/06/28 TL02 48,506 48,899 0.01
USD 51,074  INTRADO FRN 10/10/24 1ST LIEN TB11 49,797 47,905 0.01
USD 39,737  PARKER DRILLING FRN 26/03/24 TL 0 38,346 0.01
USD 36,175 ICON US FRN 03/07/28 TL 35,994 36,054 0.01
USD 18,225  GLOBAL AVIATION FRN 13/01/18 2ND TL® 98,083 0 0.00

13,369,109 13,323,182 2.50

a—J)L-ISUk
-- 431 DENBURY-CW25 1,566 19,039 0.00
1,566 19,039 0.00

B
USD 550,000 DISH NETWO CV 2.3750% 15/03/24 144A 530,325 527,415 0.10
USD 140,000 MARRIOTT VACATIO CV 0% 15/01/26 141,135 151,446 0.03
USD 90,000 GUARDANT HEALTH CV 0% 15/11/27 90,000 75,042 0.01
USD 5 GULFPORT ENERGY - P CV PIK 29/12/49 15,893 28,500 0.01

777,353 782,403 0.15

EHRFIE
USD 475,000 VISTRA CORP FRN 31/12/70 144A 478,062 473,812 0.09
USD 450,000  VISTRA CORP FRN 15/04/70 144A 450,000 465,749 0.09
USD 175,000  CITIGROUP INC FRN 30/07/69 V 162,000 174,720 0.03
USD 150,000 JP MORGAN CHASE & CO FRN 29/12/49 Q 148,338 153,062 0.03
USD 125,000  CITIGROUP INC FRN 29/12/49 T 125,000 138,125 0.03
USD 75,000  JP MORGAN CHASE & CO FRN 29/01/49 79,594 80,381 0.02
USD 75,000  JPMORGAN CHASE FRN 01/08/69 HH 75,000 75,000 0.01
USD 75,000  CITIGROUP INC FRN 10/03/70 W 75,000 74,063 0.01

1,592,994 1,634,912 0.31

HiEs
-- 13,005 RANGER OIL CORP 0 385,727 0.08
- 12,760  HEXION HOLDINGS 634,207 365,573 0.08
-- 5,723 FTS INTERNAT-A 184,974 150,687 0.03
-- 2,014 GULFPORT ENERGY 107,425 130,306 0.02
-- 8,775  UCI HOLDINGS INC COMMON STOCK 139,813 71,297 0.01
- 273  FERRELLGAS PAR-B 72,000 65,520 0.01
-- 1,636  VISTRA CORP 83,621 35,493 0.01
- 30 HOLDCO MEMBERSHIP INTERESTS 0 22,194 0.00
- 926 IHEARTMEDIA-CL A 35,800 18,585 0.00
- 280 NEW HARDWOOD HOLDINGS BANKRUPTCY 19,087 17,080 0.00
- 2,557 PARKER DRILLING 119,770 11,507 0.00
- 78  NOBLE - REGISTERED SHS - 144A 1,480 1,911 0.00
-- 16,378  BRUIN BLOCKER LLC COM (REC BLOCK) 0 819 0.00
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- 1,844  BLUESTEM GROUP INC® 37,360 369 0.00
- 38  SUNGUARD MEMBERSHIP INTEREST® 0 38 0.00
-- 3,265 WARREN RESOURCES INC® 0 33 0.00
- 2 PHYSIOTHERAPY PAH TR DUMMY® 0 0 0.00
-- 4,873  NINE POINT ENERGY HDG DUMMY® 227,217 0 0.00
- 10,714  MOOD MEDIA CORPORATION R/B/R DUMMY® 8,571 0 0.00
- 150 CLOUD PEAK ENERG® 0 0 0.00

1,671,325 1,277,139 0.24

ZOffE%

USD 897,000 AMERICAN AIRL 5.7500% 20/04/29 144A 931,413 916,062 0.17
USD 1,695,000 RUBY PIPELINE 8.0000% 01/04/22 144A 850,344 874,216 0.16
USD 450,000 FORUM ENERGY TEC CV PIK 04/08/25 449,425 416,250 0.08
USD 350,000 DELTA/SKYMILE 4.5000% 20/10/25 144A 367,500 362,964 0.07
USD 330,000 AMERICAN AIRL 5.5000% 20/04/26 144A 330,000 335,346 0.06
USD 264,740  AMC ENTMNT H 10.0000% 15/06/26 144A 318,344 246,870 0.05
USD 100,000 DELTA/SKYMILE 4.7500% 20/10/28 144A 100,000 106,640 0.02
USD 65,000 UNTD AIR 20-1 B 4.8750% 15/01/26 56,160 57,775 0.01
USD 25,000 JCPENNEY COR 8.6250% 15/03/25 144A 25,015 5 0.00

3,428,201 3,316,128 0.62

RA-A2-HAUR (PIK) &

USD 575,000  IRIS HLDING INC PIK 15/02/26 144A 590,625 580,752 0.11
USD 450,000 WHITE CAP PAR PIK 15/03/26 144A 463,631 454,500 0.09
USD 75,000 BCPE ULYSSES PIK 01/04/27 144A 74,523 72,750 0.01
USD 63,000 TOPS HLDNG II ESC PIK 15/06/18® 62,370 0 0.00

1,191,149 1,108,002 021

FiHk T 101
-- 2,141  VISTRA ENERGY CORP RIGHT RTS 0 2,890 0.00

0 2,890 0.00

BEHE (ARSI
USD 2,700,000 FORD MOTOR CO 4.7500% 15/01/43 2,772,019 2,760,749 0.53
USD 2,500,000  SPRINT CORP 7.875% 15/09/23 2,856,579 2,696,449 0.52
USD 2,695,000 CCO HOLDINGS 4.7500% 01/03/30 144A 2,758,398 2,668,049 0.51
USD 2,650,000 DIG INTL FIN 8.0000% 31/12/26 144A 2,577,937 2,596,999 0.50
USD 2,450,000 FS ENERGY & P 7.5000% 15/08/23 144A 2,498,124 2,544,937 0.49
USD 2,519,000 CALPINE CORP 5.1250% 15/03/28 144A 2,555,641 2,444,311 0.47
USD 2,415,000 TENET HEALTHC 6.1250% 01/10/28 144A 2,485,681 2,415,748 0.46
USD 1,740,000 KRAFT HEINZ FOOD 6.5000% 09/02/40 2,310,034 2,323,071 0.45
USD 1,985,000 PG&E CORP 5.0000% 01/07/28 2,026,242 1,994,924 0.38
USD 1,945,000 CCO HOLDINGS 4.5000% 15/08/30 144A 1,965,034 1,898,047 0.37
USD 1,800,000  VERTICAL US N 5.2500% 15/07/27 144A 1,878,832 1,817,999 0.35
USD 1,775,000 CHURCHILL DOW 5.5000% 01/04/27 144A 1,852,573 1,814,937 0.35
USD 1,750,000  T-MOBILE USA INC 4.7500% 01/02/28 1,873,437 1,798,124 0.35
USD 1,905,000 CSC HOLDINGS 5.7500% 15/01/30 144A 1,959,703 1,790,699 0.35
USD 1,600,000  VISTRA OPERAT 5.6250% 15/02/27 144A 1,667,164 1,633,599 0.31
USD 1,555,000  DISH DBS CORP 7.75% 01/07/26 1,618,268 1,597,762 0.30
USD 1,525,000 TENET HEALTHC 7.5000% 01/04/25 144A 1,635,999 1,580,280 0.30
USD 1,470,000  VAIL RESORTS 6.2500% 15/05/25 144A 1,566,174 1,521,449 0.29
USD 1,525,000 SHEA HOMES 4.7500% 15/02/28 144A 1,550,812 1,494,499 0.28
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USD 1,400,000 BEAZER HOMES USA 7.2500% 15/10/29 1,549,459 1,494,499 0.28
USD 1,391,392 GULFPORT ENER 8.0000% 17/05/26 144A 1,494,432 1,488,788 0.28
USD 1,500,000 MSCIINC 3.8750% 15/02/31 144A 1,543,499 1,488,749 0.28
USD 1,050,000  SPRINT CAP CORP 8.7500% 15/03/32 1,493,807 1,467,374 0.28
USD 1,426,000 MGM RESORTS 5.5000% 15/04/27 1,497,681 1,466,939 0.28
USD 1,525,000 NEWS CORP 3.8750% 15/05/29 144A 1,545,429 1,460,187 0.27
USD 1,365,000 TALOS PRODUCTI 12.0000% 15/01/26 WI 1,370,394 1,450,312 0.27
USD 1,525,000 CCO HOLDINGS 4.2500% 01/02/31 144A 1,529,787 1,448,749 0.27
USD 1,500,000 CALPINE CORP 5.0000% 01/02/31 144A 1,484,999 1,413,509 0.27
USD 1,395,000 TRANSDIGM INC 5.5000% 15/11/27 1,411,634 1,401,974 0.26
USD 1,350,000  HILTON DOMESTIC 4.8750% 15/01/30 W1 1,434,249 1,389,770 0.26
USD 1,370,000 TALLGRASS NRG 6.0000% 01/03/27 144A 1,388,195 1,385,412 0.26
USD 1,000,000 HCAINC 7.5000% 06/11/33 1,337,675 1,384,999 0.26
USD 1,350,000 NEXTERA ENERG 3.8750% 15/10/26 144A 1,410,249 1,381,873 0.26
USD 1,400,000 ORGANON & CO/ 4.1250% 30/04/28 144A 1,419,499 1,375,219 0.26
USD 1,470,000 CATALENT PHAR 3.1250% 15/02/29 144A 1,425,498 1,374,449 0.26
USD 1,400,000  MSCIINC 3.6250% 01/11/31 144A 1,399,999 1,373,749 0.26
USD 1,315,000  UNITI/UNITI/C 7.8750% 15/02/25 144A 1,395,918 1,367,599 0.26
USD 1,280,000 VERSCEND ESCR 9.7500% 15/08/26 144A 1,359,089 1,348,799 0.25
USD 1,325,000 CHENIERE ENERGY 4.6250% 15/10/28 W1 1,383,874 1,346,530 0.25
USD 1,375,000  SERVICE CORP 4.0000% 15/05/31 1,378,968 1,335,289 0.25
USD 1,300,000 NMG HLD/NEIMA 7.1250% 01/04/26 144A 1,334,618 1,334,462 0.25
USD 1,250,000  JB POINDEXTER 7.1250% 15/04/26 144A 1,323,124 1,300,249 0.24
USD 1,325,000 LPL HOLDINGS 4.0000% 15/03/29 144A 1,330,090 1,288,336 0.24
USD 1,250,000 KFC HLD/PIZZA 4.7500% 01/06/27 144A 1,315,624 1,272,837 0.24
USD 1,300,000  DAVITA INC 4.6250% 01/06/30 144A 1,321,064 1,266,693 0.24
USD 1,270,000 NOVELIS CORP 4.7500% 30/01/30 144A 1,304,179 1,266,303 0.24
USD 1,325,000 SCOTTS MIRACL 4.0000% 01/04/31 144A 1,315,262 1,265,374 0.24
USD 1,235,000 CCO HOLDINGS 5.0000% 01/02/28 144A 1,292,717 1,245,805 0.23
USD 1,225,000 HESS MIDSTREA 5.6250% 15/02/26 144A 1,264,343 1,243,809 0.23
USD 1,300,000 CCO HOLDINGS 4.5000% 01/06/33 144A 1,300,776 1,238,249 0.23
USD 1,000,000 KRAFT HEINZ FOOD 5.5000% 01/06/50 1,243,749 1,232,638 0.23
USD 1,150,000 MGM GROWTH/MGM F 4.5000% 15/01/28 1,204,062 1,213,249 0.23
USD 1,290,000 LAMAR MEDIA CORP 3.6250% 15/01/31 1,260,529 1,199,699 0.23
USD 1,150,000  AMERIGAS PART/FIN 5.5% 20/05/25 1,272,784 1,187,374 0.22
USD 1,160,000 SOUTHWESTERN ENE 5.3750% 15/03/30 1,160,420 1,186,099 0.22
USD 1,100,000 TAYLOR MORRIS 5.8750% 15/06/27 144A 1,222,374 1,182,499 0.22
USD 1,150,000  MPT OP PTNR/FINL 5.2500% 01/08/26 1,191,124 1,175,874 0.22
USD 1,225,000 TRANSDIGM INC 4.8750% 01/05/29 W1 1,208,313 1,174,909 0.22
USD 1,225,000 MOZART DEBT M 3.8750% 01/04/29 144A 1,217,874 1,171,405 0.22
USD 1,275,000 DAVITA INC 3.7500% 15/02/31 144A 1,234,637 1,165,030 0.22
USD 1,150,000  VISTRA OPERAT 5.0000% 31/07/27 144A 1,171,142 1,157,417 0.22
USD 1,210,000  LIFEPOINT HEA 5.3750% 15/01/29 144A 1,195,737 1,149,499 0.22
USD 1,080,000  DIVERSIFIED HLTH 9.7500% 15/06/25 1,217,007 1,143,449 0.21
USD 1,250,000 PRESTIGE BRAN 3.7500% 01/04/31 144A 1,202,494 1,135,655 0.21
USD 1,089,000 PILGRIM'S PRI 5.8750% 30/09/27 144A 1,167,344 1,135,282 0.21
USD 1,100,000  MGIC INVT CORP 5.2500% 15/08/28 1,161,718 1,132,999 0.21
USD 950,000  SPRINT CAP CORP 6.875% 15/11/28 1,208,487 1,131,687 0.21
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USD 1,070,000 TERRIER MEDIA 8.8750% 15/12/27 144A 1,147,237 1,128,849 0.21
USD 1,100,000 CCO HLDGS LLC/CAP 5.5% 01/05/26 144 1,135,479 1,127,499 0.21
USD 1,175,000  STANDARD INDS 4.3750% 15/07/30 144A 1,192,989 1,125,085 0.21
USD 1,145,000 BOYD GAMING C 4.7500% 15/06/31 144A 1,150,200 1,122,099 0.21
USD 1,125,000  PTC INC 4.0000% 15/02/28 144A 1,154,313 1,116,562 0.21
USD 900,000 OCCIDENTAL PETE 7.5000% 01/05/31 1,019,698 1,109,249 0.21
USD 1,050,000 ALLIED UNIVER 9.7500% 15/07/27 144A 1,124,673 1,107,749 0.21
USD 1,100,000  PTC INC 3.6250% 15/02/25 144A 1,130,250 1,099,185 0.21
USD 1,150,000 SWITCH LTD 3.7500% 15/09/28 144A 1,143,335 1,098,249 0.21
USD 1,050,000 DANA INC 5.6250% 15/06/28 1,134,380 1,088,062 0.20
USD 1,125,000 TENET HEALTHC 4.2500% 01/06/29 144A 1,122,518 1,085,174 0.20
USD 1,125,000  PATRICK INDS 4.7500% 01/05/29 144A 1,125,415 1,074,374 0.20
USD 775,000  FORD HOLDINGS 9.3000% 01/03/30 1,042,551 1,039,468 0.20
USD 1,075,000 LCM INVESTMEN 4.8750% 01/05/29 144A 1,089,563 1,039,126 0.20
USD 1,115,000 ONEMAIN FINANCE 4.0000% 15/09/30 1,094,930 1,036,949 0.19
USD 1,000,000 SS&C TECH INC 5.5000% 30/09/27 144A 1,050,000 1,032,679 0.19
USD 1,000,000 TRANSDIGM INC 6.2500% 15/03/26 144A 1,057,500 1,031,299 0.19
USD 1,000,000 WATCO COS LLC 6.5000% 15/06/27 144A 1,068,750 1,030,069 0.19
USD 1,000,000 FORD MOTOR CR 4.3890% 08/01/26 GMTN 1,060,436 1,029,999 0.19
USD 1,060,000 CCO HOLDINGS LL 4.5000% 01/05/32 WI 1,055,093 1,020,292 0.19
USD 1,000,000 AMER AXLE & MFG 6.2500% 15/03/26 1,028,500 1,019,150 0.19
USD 1,000,000 HILTON WORLDWIDE 4.8750% 01/04/27 1,041,250 1,015,000 0.19
USD 1,000,000  ENCINO ACQUIS 8.5000% 01/05/28 144A 991,425 1,010,000 0.19
USD 950,000 SALLY HLD/SAL 8.7500% 30/04/25 144A 1,049,931 999,875 0.19
USD 1,015,000 JEFFERIES FIN LL 5.0000% 15/08/28 1,018,000 997,238 0.19
USD 995,000 BOYD GAMING CORP 4.7500% 01/12/27 1,010,481 991,418 0.19
USD 941,000  BIG RVR STL/F 6.6250% 31/01/29 144A 1,011,018 988,050 0.19
USD 1,000,000 EQT MIDSTREAM PT 4.1250% 01/12/26 1,004,000 985,700 0.19
USD 944,000 CNX RESOURCES 7.2500% 14/03/27 144A 1,009,527 984,120 0.18
USD 950,000 CCO HDG LLC/CAP 5.125% 01/05/27 144 996,313 970,188 0.18
USD 950,000  UNIVISION COMM 5.125% 15/02/25 144A 959,938 958,645 0.18
USD 950,000  CITGO PETROLE 7.0000% 15/06/25 144A 977,268 955,938 0.18
USD 935,000 PARK INTERMED 5.8750% 01/10/28 144A 992,269 951,363 0.18
USD 925,000 CLEARWAY ENER 4.7500% 15/03/28 144A 957,375 950,438 0.18
USD 950,000  GRIFFON CORP 5.7500% 01/03/28 WI 1,015,000 948,202 0.18
USD 1,000,000 CABLE ONE INC 4.0000% 15/11/30 144A 993,625 942,500 0.18
USD 880,000 HEXION INC 7.8750% 15/07/27 144A 943,331 931,700 0.18
USD 900,000 CREDIT ACCEPT 5.1250% 31/12/24 144A 927,000 911,250 0.17
USD 900,000  GENESIS ENERGY 8.0000% 15/01/27 933,250 903,492 0.17
USD 980,000 PARK RIVER HO 5.6250% 01/02/29 144A 960,525 901,600 0.17
USD 800,000 HCA INC 5.8750% 01/02/29 935,663 901,000 0.17
USD 961,000 NATIONSTAR MT 5.1250% 15/12/30 144A 955,358 900,938 0.17
USD 875,000 SRM ESCROW IS 6.0000% 01/11/28 144A 910,125 900,883 0.17
USD 925,000 MOZART DEBT M 5.2500% 01/10/29 144A 924,034 900,858 0.17
USD 950,000 POST HOLDINGS 4.5000% 15/09/31 144A 944,459 897,750 0.17
USD 880,000 HILCORP ENERG 5.7500% 01/02/29 144A 900,760 897,600 0.17
USD 875,000 ICAHN ENTER/FIN 6.2500% 15/05/26 WI 890,426 897,313 0.17
USD 840,000 GOLDEN ENTERT 7.6250% 15/04/26 144A 885,120 869,400 0.16
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USD 980,000  DISH DBS CORP 5.1250% 01/06/29 946,167 857,500 0.16
USD 850,000 KOPPERS INC 6.0000% 15/02/25 144A 875,500 856,375 0.16
USD 850,000 DIRECTYV FIN/D 5.8750% 15/08/27 144A 859,450 847,875 0.16
USD 800,000 UNITED RENTAL NA 5.2500% 15/01/30 871,120 842,800 0.16
USD 850,000 REAL HERO MER 6.2500% 01/02/29 144A 885,180 832,388 0.16
USD 825,000 BRISTOW GROUP 6.8750% 01/03/28 144A 835,563 832,178 0.16
USD 875,000 TRANSDIGM INC 4.6250% 15/01/29 WI 865,375 829,063 0.16
USD 750,000 NMI HOLDINGS 7.3750% 01/06/25 144A 833,063 828,750 0.16
USD 800,000  VIPER ENERGY 5.3750% 01/11/27 144A 835,353 826,000 0.16
USD 808,000 CLOUD CRANE LLC 10.125% 01/08/24 14 842,162 824,160 0.15
USD 805,000 T-MOBILE USA INC 5.3750% 15/04/27 854,306 823,113 0.15
USD 800,000 SOUTHWESTERN EN 5.3750% 01/02/29 WI 799,363 812,000 0.15
USD 800,000 ADVANCED DRAI 5.0000% 30/09/27 144A 840,750 803,760 0.15
USD 800,000 HCA INC 3.5000% 01/09/30 834,800 797,256 0.15
USD 825,000 TRONOX INC 4.6250% 15/03/29 144A 837,675 796,125 0.15
USD 800,000 ASCENT RESOUR 7.0000% 01/11/26 144A 775,411 795,000 0.15
USD 720,000  SPRINGLEAF FIN 7.1250% 15/03/26 785,859 793,440 0.15
USD 775,000  SCIENTIFIC GA 5.0000% 15/10/25 144A 800,515 791,779 0.15
USD 750,000 NEWMARK GROUP 6.1250% 15/11/23 W1 818,250 787,500 0.15
USD 800,000  LITHIA MOTORS 3.8750% 01/06/29 144A 815,373 782,424 0.15
USD 765,000 ANTERO MIDSTR 5.7500% 15/01/28 144A 768,900 776,475 0.15
USD 650,000 EQT CORP 7.5000% 01/02/30 713,572 771,875 0.15
USD 750,000 CHENIERE ENERGYP 4.5000% 01/10/29 797,031 765,938 0.14
USD 770,000 NCR CORP 5.2500% 01/10/30 144A 795,625 762,300 0.14
USD 795,000 OUTFRONT MEDI 4.6250% 15/03/30 144A 787,800 759,225 0.14
USD 750,000  M/IT HOMES INC 4.9500% 01/02/28 787,450 757,500 0.14
USD 725,000 PRIME HEALTHC 7.2500% 01/11/25 144A 782,313 754,000 0.14
USD 710,000 TARGA RES PRTNRS 5.5000% 01/03/30 732,500 750,825 0.14
USD 725,000 ENDEAVOR ENER 5.7500% 30/01/28 144A 773,938 749,469 0.14
USD 690,000 INNOPHOS HOLD 9.3750% 15/02/28 144A 739,030 741,157 0.14
USD 723,000  FIVE PT OP CO 7.8750% 15/11/25 144A 764,075 741,075 0.14
USD 700,000 DCP MIDSTREAM OP 5.1250% 15/05/29 747,455 740,250 0.14
USD 750,000 MERCER INTL INC 5.1250% 01/02/29 W1 778,125 738,750 0.14
USD 675,000 OCCIDENTAL PETE 6.9500% 01/07/24 743,313 735,750 0.14
USD 725,000  ALTA EQUIPMEN 5.6250% 15/04/26 144A 744,594 732,250 0.14
USD 700,000 GRAHAM HOLDIN 5.7500% 01/06/26 144A 726,250 724,500 0.14
USD 675,000 GRANITE US H 11.0000% 01/10/27 144A 687,685 723,938 0.14
USD 745,000 KEN GARFF AUT 4.8750% 15/09/28 144A 750,967 719,856 0.14
USD 775,000  VECTOR GROUP 5.7500% 01/02/29 144A 800,788 717,945 0.13
USD 750,000 HOWARD HUGHES 4.1250% 01/02/29 144A 745,455 717,750 0.13
USD 700,000 PENN NATL GAM 5.6250% 15/01/27 144A 729,050 714,000 0.13
USD 675,000  UNIVISION COM 9.5000% 01/05/25 144A 741,395 712,125 0.13
USD 750,000 CHEMOURS CO 4.6250% 15/11/29 144A 736,191 711,420 0.13
USD 625,000 KB HOME 6.8750% 15/06/27 727,938 707,813 0.13
USD 750,000  YUM! BRANDS INC 3.6250% 15/03/31 741,750 706,875 0.13
USD 700,000  WILLIAMS SCOT 4.6250% 15/08/28 144A 713,956 706,125 0.13
USD 600,000 YUM! BRANDS INC 6.8750% 15/11/37 735,000 705,000 0.13
USD 650,000 MERITAGE HOMES CORP 6% 01/06/25 719,438 702,000 0.13
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USD 720,000  SUNOCO LP/FIN 4.5000% 15/05/29 719,588 700,909 0.13
USD 725,000 METIS MERGER 6.5000% 15/05/29 144A 721,582 693,368 0.13
USD 650,000 ROCKIES EXPRE 6.8750% 15/04/40 144A 691,903 689,000 0.13
USD 600,000 LAND O LAKES CAP 7.4500% 15/03/28 697,700 688,500 0.13
USD 675,000  AFFINITY GAMI 6.8750% 15/12/27 144A 710,750 688,500 0.13
USD 2,720,000 DIAMOND SPORT 6.6250% 15/08/27 144A 1,444,569 686,800 0.13
USD 675,000 B&G FOODS INC 5.2500% 15/09/27 704,438 682,175 0.13
USD 725,000 H&E EQUIPMENT 3.8750% 15/12/28 144A 712,219 681,500 0.13
USD 663,000 AMSTED INDS 5.6250% 01/07/27 144A 692,988 680,205 0.13
USD 635,000 CALLON PETROL 9.0000% 01/04/25 144A 689,175 679,450 0.13
USD 650,000 UNITED RENTAL NA 4.8750% 15/01/28 685,875 666,250 0.13
USD 700,000 HOLOGIC INC 3.2500% 15/02/29 144A 692,000 663,642 0.12
USD 660,000 PM GENERAL PU 9.5000% 01/10/28 144A 697,188 654,416 0.12
USD 650,000 MERITAGE HOME 3.8750% 15/04/29 144A 657,188 651,625 0.12
USD 700,000 SWF ESCROW IS 6.5000% 01/10/29 144A 695,656 651,000 0.12
USD 600,000 REALOGY GRP/9.3750% 01/04/27 144A 670,250 649,800 0.12
USD 630,000 NRG ENERGY INC 5.7500% 15/01/28 W1 669,781 648,900 0.12
USD 700,000 TENNECO INC 5.1250% 15/04/29 144A 697,375 648,312 0.12
USD 655,000 LEEWARD RENEW 4.2500% 01/07/29 144A 662,063 646,230 0.12
USD 655,000 ADTALEM GLOBA 5.5000% 01/03/28 144A 658,225 645,175 0.12
USD 675,000 CENTRAL GARDE 4.1250% 30/04/31 144A 674,500 644,625 0.12
USD 675,000 HUNT COS INC 5.2500% 15/04/29 144A 650,750 642,938 0.12
USD 605,000 AMERIGAS PART/FIN 5.75% 20/05/27 654,250 639,285 0.12
USD 600,000 UBER TECHNOLO 7.5000% 15/09/27 144A 655,574 638,250 0.12
USD 600,000 FORD MOTOR CRED 5.1130% 03/05/29 507,000 637,992 0.12
USD 700,000  PARK-OHIO INDUST 6.6250% 15/04/27 674,785 632,100 0.12
USD 590,000 OCCIDENTAL PETE 5.5500% 15/03/26 520,281 630,563 0.12
USD 635,000  VIASAT INC 6.5000% 15/07/28 144A 655,000 628,650 0.12
USD 579,000 ANTERO RESOUR 7.6250% 01/02/29 144A 613,839 626,768 0.12
USD 605,000 PROVIDENCE SE 5.8750% 15/11/25 144A 639,465 626,332 0.12
USD 585,000 TAYLOR MORRIS 5.7500% 15/01/28 144A 641,738 625,113 0.12
USD 600,000 MEDNAX INC 6.2500% 15/01/27 144A 638,750 624,000 0.12
USD 595,000 COMPASS MIN 16.7500% 01/12/27 144A 633,349 623,376 0.12
USD 642,000 COMMSCOPE TECH FIN 6% 15/06/25 144A 629,585 622,740 0.12
USD 600,000 ARAMARK SERV 6.3750% 01/05/25 144A 637,500 620,250 0.12
USD 600,000 TRIDENT TPI H 9.2500% 01/08/24 144A 605,020 619,500 0.12
USD 650,000 SINCLAIR TELE 5.125% 15/02/27 144A 643,000 619,125 0.12
USD 625,000 WEEKLEY HM LL 4.8750% 15/09/28 144A 642,750 618,750 0.12
USD 625,000 COMPASS GRP L 5.2500% 15/04/29 144A 644,083 618,750 0.12
USD 595,000  SPIRIT AEROSY 7.5000% 15/04/25 144A 596,226 617,199 0.12
USD 525,000 OCCIDENTAL PETE 6.6250% 01/09/30 570,094 616,875 0.12
USD 600,000 MPT OP PTNR/FINL 5.0000% 15/10/27 632,400 615,000 0.12
USD 490,000 BOEING CO 5.8050% 01/05/50 531,911 614,205 0.12
USD 620,000 TELEFLEX INC 4.2500% 01/06/28 144A 642,888 613,800 0.12
USD 615,000 MINERVA MERGE 6.5000% 15/02/30 144A 615,000 611,925 0.11
USD 600,000 GREAT LAKES D 5.2500% 01/06/29 144A 607,531 611,250 0.11
USD 470,000 OCCIDENTAL PETE 8.8750% 15/07/30 519,925 611,000 0.11
UsD 600,000 FORD MOTOR CRED 4.0630% 01/11/24 598,000 610,500 0.11
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USD 558,000 HCAINC 5.875% 15/02/26 630,455 607,185 0.11
USD 600,000 MGM RESORTS INTL 4.625% 01/09/26 633,750 603,000 0.11
USD 625,000 WR GRACE HOLD 5.6250% 15/08/29 144A 629,544 600,894 0.11
USD 570,000 WESTERN MIDSTRM 4.5500% 01/02/30 497,898 597,132 0.11
USD 600,000 WR GRACE HOLD 4.8750% 15/06/27 144A 624,750 595,500 0.11
USD 625,000 ATLAS LUXCO 4 4.6250% 01/06/28 144A 625,000 595,313 0.11
USD 600,000 ORGANON & CO/ 5.1250% 30/04/31 144A 605,250 594,750 0.11
USD 500,000 FORD MOTOR CO 9.0000% 22/04/25 556,250 592,765 0.11
USD 560,000 NEON HLDGS 110.1250% 01/04/26 144A 612,900 591,500 0.11
USD 575,000 SUMMIT MATERI 6.5000% 15/03/27 144A 610,438 589,375 0.11
USD 450,000 FORD MOTOR CO 7.4000% 01/11/46 622,125 588,645 0.11
USD 580,000 COMMSCORPE FIN 6.0000% 01/03/26 144A 589,344 587,250 0.11
USD 625,000 PREMIER ENTER 5.8750% 01/09/31 144A 616,293 585,938 0.11
USD 575,000  RAIN CII CARB 7.2500% 01/04/25 144A 595,344 583,625 0.11
USD 610,000 CENTURY COMMU 3.8750% 15/08/29 144A 605,973 581,788 0.11
USD 433,000 ASCENT RESOUR 9.0000% 01/11/27 144A 508,378 575,890 0.11
USD 630,000 CSC HOLDINGS 4.1250% 01/12/30 144A 630,788 575,190 0.11
USD 650,000 CSC HOLDINGS 4.6250% 01/12/30 144A 654,063 573,398 0.11
USD 560,000 WILLIAM CARTE 5.6250% 15/03/27 144A 580,500 573,300 0.11
USD 600,000 BLACK KNIGHT 3.6250% 01/09/28 144A 594,390 571,500 0.11
USD 600,000 LEVEL 3 FIN14.2500% 01/07/28 144A 604,843 570,858 0.11
USD 600,000 ALLIED UNIVER 6.0000% 01/06/29 144A 604,750 570,000 0.11
USD 565,000  AMN HEALTHCAR 4.6250% 01/10/27 144A 583,200 569,238 0.11
USD 525,000 PENINSULA PAC 8.5000% 15/11/27 144A 555,490 560,438 0.11
USD 580,000 CLAR SCIHLD 4.8750% 01/07/29 144A 585,993 552,450 0.10
USD 550,000 PATTERN ENERG 4.5000% 15/08/28 144A 568,750 551,568 0.10
USD 525,000 STL HOLDING C 7.5000% 15/02/26 144A 541,800 549,281 0.10
USD 518,000 OWENS-BROCKWAY 6.375% 15/08/25 144A 576,275 547,785 0.10
USD 528,598 IHEARTCOMMUNICAT 6.3750% 01/05/26 564,716 547,363 0.10
USD 575,000  FORD MOTOR CO 3.2500% 12/02/32 578,521 546,969 0.10
USD 525,000 ADAMS HOMES I7.5000% 15/02/25 144A 550,313 543,375 0.10
USD 575,000  HILTON DOMEST 3.6250% 15/02/32 144A 564,219 542,777 0.10
USD 575,000  NOVELIS CORP 3.8750% 15/08/31 144A 573,890 540,500 0.10
USD 500,000 LIVE NATION E 6.5000% 15/05/27 144A 555,000 538,700 0.10
USD 550,000 T-MOBILE USA 3.3750% 15/04/29 144A 555,500 538,142 0.10
USD 525,000 INSTALLED BUI 5.7500% 01/02/28 144A 552,630 538,125 0.10
USD 550,000  FERTITTA ENT 6.7500% 15/01/30 144A 550,000 534,875 0.10
USD 525,000 RANGE RESOURCES 4.8750% 15/05/25 520,091 533,610 0.10
USD 600,000 WW INTERNATIO 4.5000% 15/04/29 144A 595,278 532,500 0.10
USD 551,000 RHP HOTEL PPT 4.5000% 15/02/29 144A 549,926 530,338 0.10
USD 500,000 ADIENT US LLC 9.0000% 15/04/25 144A 553,750 529,850 0.10
USD 550,000 BLACKSTONE MT 3.7500% 15/01/27 144A 546,500 528,000 0.10
USD 435,000 AMERICAN AIR 11.7500% 15/07/25 144A 430,650 525,806 0.10
USD 550,000 NFP CORP 6.8750% 15/08/28 144A 550,541 524,464 0.10
USD 550,000 CHS/COMMUNITY 6.1250% 01/04/30 144A 541,500 522,665 0.10
USD 550,000 REALOGY GRP/5.2500% 15/04/30 144A 536,313 522,500 0.10
USD 500,000 MGM GROWTH/FIN 4.5% 01/09/26 528,750 522,500 0.10
USD 500,000 BOXER PARENT 7.1250% 02/10/25 144A 538,750 520,350 0.10
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USD 500,000 CALIFORNIA RE 7.1250% 01/02/26 144A 511,500 519,253 0.10
USD 510,000 EQT MIDSTREAM PT 5.5000% 15/07/28 496,854 517,650 0.10
USD 500,000 GLOB PART/GLP F 7.0000% 01/08/27 WI 531,250 515,000 0.10
USD 525,000 FORESTAR GROU 3.8500% 15/05/26 144A 528,063 514,500 0.10
USD 550,000 AT HOME GROUP 7.1250% 15/07/29 144A 534,813 512,875 0.10
USD 444,000 OCCIDENTAL PETE 6.1250% 01/01/31 473,694 512,820 0.10
USD 500,000 VALEANT PHARM 9.2500% 01/04/26 144A 553,125 512,500 0.10
USD 500,000 SUMMIT MID HL 8.5000% 15/10/26 144A 497,056 511,250 0.10
USD 485,000 GRAY TELE INC 7.0000% 15/05/27 144A 522,600 510,916 0.10
USD 500,000 IQVIAINC 5.0000% 15/10/26 144A 518,000 510,565 0.10
USD 500,000  LIFE TIME INC 8.0000% 15/04/26 144A 502,000 510,000 0.10
USD 500,000 DEALER TIRE L 8.0000% 01/02/28 144A 530,140 509,375 0.10
USD 525,000 MOLINA HEALTH 3.8750% 15/05/32 144A 520,500 508,783 0.10
USD 495,000 NEXSTAR ESCRO 5.6250% 15/07/27 144A 510,000 507,375 0.10
USD 500,000 MATADOR RESOURC 5.8750% 15/09/26 W1 512,081 506,285 0.10
USD 475,000 UNISYS CORP 6.8750% 01/11/27 144A 522,500 505,875 0.10
USD 495,000 AUSTIN BIDCO 7.1250% 15/12/28 144A 510,536 503,663 0.09
USD 485,000 FREEPORT-MCMORAN 5.0000% 01/09/27 506,114 503,396 0.09
USD 500,000 CENTURYLINK I5.1250% 15/12/26 144A 516,119 503,315 0.09
USD 550,000 C&S GROUP 5.0000% 15/12/28 144A 542,625 503,250 0.09
USD 500,000 BOYNE USA 4.7500% 15/05/29 144A 512,868 502,350 0.09
USD 525,000 ADAPTHEALTH L 4.6250% 01/08/29 144A 526,911 501,375 0.09
USD 520,000 RADIATE HOLDC 6.5000% 15/09/28 144A 515,625 499,200 0.09
USD 500,000 CQP HOLDCO LP/BI 5.5000% 15/06/31 500,000 498,750 0.09
USD 475,000 WESTERN GAS PART 4.5000% 01/03/28 501,125 497,563 0.09
USD 500,000 COMSTOCK RE15.8750% 15/01/30 144A 506,938 497,500 0.09
USD 475,000 HARVEST MIDST 7.5000% 01/09/28 144A 491,993 494,000 0.09
USD 520,000 ZAYO GROUP HO 6.1250% 01/03/28 144A 534,480 493,350 0.09
USD 500,000 AMN HEALTHCAR 4.0000% 15/04/29 144A 503,438 492,500 0.09
USD 460,000 WESCO DISTRIB 7.2500% 15/06/28 144A 489,287 491,625 0.09
USD 500,000 BLOCK COMMUNI 4.8750% 01/03/28 144A 510,060 490,000 0.09
USD 495,000 UNITED AIRLIN 4.6250% 15/04/29 144A 502,590 489,416 0.09
USD 500,000 LPL HOLDINGS 4.3750% 15/05/31 144A 500,000 488,125 0.09
USD 500,000 TRANSMONTAIGE 6.1250% 15/02/26 510,180 486,250 0.09
USD 475,000 FREEPORT-MCMORAN 4.2500% 01/03/30 469,967 484,348 0.09
USD 500,000 MPH ACQUISITI 5.5000% 01/09/28 144A 493,263 479,375 0.09
USD 475,000 NGL EN OP/FIN 7.5000% 01/02/26 144A 483,125 478,563 0.09
USD 450,000 CENTURY ALUMI 7.5000% 01/04/28 144A 472,111 477,000 0.09
USD 450,000 AET UNI/AET F 8.2500% 15/02/26 144A 470,313 475,178 0.09
USD 475,000 GOODYEAR TIRE 5.0000% 15/07/29 144A 493,844 474,406 0.09
USD 435,000 OCCIDENTAL PETE 5.8750% 01/09/25 435,000 467,081 0.09
USD 490,000 CLAR SCIHLD 3.8750% 01/07/28 144A 490,775 466,725 0.09
USD 1,030,000 DIAMOND SPORT 5.3750% 15/08/26 144A 626,760 466,075 0.09
USD 500,000 WHEEL PROS IN 6.5000% 15/05/29 144A 504,000 465,000 0.09
USD 450,000 TRIPOINTE GROUP 5.2500% 01/06/27 475,900 464,625 0.09
USD 475,000 LOGAN MERGER 5.5000% 01/09/27 144A 478,750 464,018 0.09
USD 450,000 GO DADDY OP/F 5.2500% 01/12/27 144A 463,094 461,250 0.09
USD 450,000 MACY'S RETAIL 5.8750% 01/04/29 144A 457,343 458,618 0.09
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USD 451,000 ANTERO MIDSTR 5.7500% 01/03/27 144A 457,010 458,049 0.09
USD 425,000  VINE ENERGY H 6.7500% 15/04/29 144A 448,666 455,005 0.09
USD 450,000 SBA COMMUNICATIO 3.8750% 15/02/27 456,618 454,500 0.09
USD 450,000 ANTERO RESOURCES 5.0000% 01/03/25 450,965 454,500 0.09
USD 470,000 SIMMONS FOODS 4.6250% 01/03/29 144A 475,696 450,613 0.08
USD 474,000 ACRISURE LLC 4.2500% 15/02/29 144A 468,765 449,399 0.08
USD 475,000 BRAND ENERGY 8.5000% 15/07/25 144A 483,696 448,875 0.08
USD 440,000 HAWAIIAN BRAN 5.7500% 20/01/26 144A 442,252 447,700 0.08
USD 425,000 NAVIENT CORP 6.7500% 15/06/26 451,125 447,313 0.08
USD 450,000 MOLINA HEALTH 3.8750% 15/11/30 144A 463,500 443,813 0.08
USD 425,000 TENET HEALTHCARE 6.75% 15/06/23 454,044 443,594 0.08
USD 450,000 ENCOMPASS HLTH 4.7500% 01/02/30 477,313 442,125 0.08
USD 350,000 OCCIDENTAL PETE 7.8750% 15/09/31 424,375 441,875 0.08
USD 460,000 GROUP 1 AUTO 4.0000% 15/08/28 144A 462,713 441,600 0.08
USD 465,000 SYNEOS HEALTH 3.6250% 15/01/29 144A 459,403 440,588 0.08
USD 450,000 IMOLA MERGER 4.7500% 15/05/29 144A 450,000 440,339 0.08
USD 450,000 T-MOBILE USA 3.5000% 15/04/31 144A 454,500 439,596 0.08
USD 460,000 FREEDOM MORTG 7.6250% 01/05/26 144A 465,688 439,300 0.08
USD 400,000 TARGA RES PRTNRS 6.8750% 15/01/29 447,000 437,438 0.08
USD 435,000 CENTENNIAL RE 6.8750% 01/04/27 144A 417,600 437,414 0.08
USD 405,000 DCP MIDSTREAM OP 5.6250% 15/07/27 420,094 437,400 0.08
USD 425,000 NEXTERA ENERG 4.2500% 15/07/24 144A 441,500 436,902 0.08
USD 450,000 CLEVELAND-CLI 4.6250% 01/03/29 144A 455,700 436,829 0.08
USD 400,000  SPRINT CORP 7.125% 15/06/24 W1 463,520 436,700 0.08
USD 425,000  VIZIENT INC 6.2500% 15/05/27 144A 450,500 435,625 0.08
USD 425,000 LAREDO PETROLEUM 9.5000% 15/01/25 321,750 432,348 0.08
USD 445,000 CENTENNIAL RE 5.3750% 15/01/26 144A 423,863 431,650 0.08
USD 430,000 NORTONLIFELOC 5.0000% 15/04/25 144A 435,762 430,538 0.08
USD 400,000 COLGATE ENERG 7.7500% 15/02/26 144A 408,840 429,000 0.08
USD 425,000 JACOBS ENTERT 6.7500% 15/02/29 144A 426,125 428,987 0.08
USD 430,000 PG&E CORP 5.2500% 01/07/30 450,373 427,850 0.08
USD 450,000 CINEMARK USA 5.2500% 15/07/28 144A 444,773 427,545 0.08
USD 400,000 BRIGHTSTAR ES 9.7500% 15/10/25 144A 437,000 426,000 0.08
USD 425,000 LIFE TIME INC 5.7500% 15/01/26 144A 436,458 425,506 0.08
USD 400,000 UNITED NATURA 6.7500% 15/10/28 144A 430,500 423,000 0.08
USD 475,000 ENDURANCE ACQ 6.0000% 15/02/29 144A 461,525 422,888 0.08
USD 415,000 WHITE CAP BUY 6.8750% 15/10/28 144A 422,125 422,263 0.08
USD 406,000 NRG ENERGY 6.625% 15/01/27 W1 421,285 418,148 0.08
USD 400,000 APACHE CORP 4.6250% 15/11/25 418,000 417,000 0.08
USD 450,000 STAPLES INC 10.7500% 15/04/27 144A 444,569 416,250 0.08
USD 400,000 CENTURY COMMUNIT 6.7500% 01/06/27 430,355 416,000 0.08
USD 400,000 BRINKER INTL 5.0000% 01/10/24 144A 419,645 415,500 0.08
USD 400,000 RADIAN GROUP INC 4.8750% 15/03/27 424,125 413,000 0.08
USD 425,000 P&LDEV/PLD F 7.7500% 15/11/25 144A 454,325 412,250 0.08
USD 400,000 CAESARS RESOR 5.7500% 01/07/25 144A 417,082 411,880 0.08
USD 425,000 UNITI/ CSL 4.7500% 15/04/28 144A 423,619 411,188 0.08
USD 400,000 INTERFACE INC 5.5000% 01/12/28 144A 418,000 411,000 0.08
USD 400,000 CENTENE CORP 4.2500% 15/12/27 WI 412,500 411,000 0.08
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USD 425,000 NAVIENT CORP 5.5000% 15/03/29 425,000 410,125 0.08
USD 425,000  VISTRA OPERAT 4.3750% 01/05/29 144A 424,438 410,125 0.08
USD 400,000 SM ENERGY CO 6.6250% 15/01/27 328,375 410,000 0.08
USD 400,000 RADIAN GROUP INC 4.5000% 01/10/24 414,185 408,500 0.08
USD 425,000 ATLAS LUXCO 4 4.6250% 01/06/28 144A 423,750 408,000 0.08
USD 375,000 CAESARS ENT 8.1250% 01/07/27 144A 376,000 402,994 0.08
USD 390,000 CHESAPEAKE EN 5.5000% 01/02/26 144A 407,750 402,024 0.08
USD 400,000 GOLDEN NUGGET 6.7500% 15/10/24 144A 378,236 400,040 0.08
USD 425,000 SCIH SALT HOL 4.8750% 01/05/28 144A 425,000 399,500 0.08
USD 394,000 RANGE RESOURCES 5.0000% 15/03/23 * 392,055 399,398 0.08
USD 350,000 OCCIDENTAL PETE 6.3750% 01/09/28 333,688 398,125 0.07
USD 600,000 TPC GROUP IN 10.5000% 01/08/24 144A 562,442 396,000 0.07
USD 400,000 PARK INTERMED 4.8750% 15/05/29 144A 400,000 395,000 0.07
USD 425,000 AMER AXLE & MFG 5.0000% 01/10/29 425,000 392,063 0.07
USD 425,000  SIRIUS XM RAD 3.8750% 01/09/31 144A 422,773 391,270 0.07
USD 410,000 BROADSTREET P 5.8750% 15/04/29 144A 404,138 390,525 0.07
USD 400,000 MIDWEST GMNG 4.8750% 01/05/29 144A 399,500 390,000 0.07
USD 425,000 UNITED WHOLES 5.5000% 15/04/29 144A 424,219 389,938 0.07
USD 400,000  VERTIV GROUP 4.1250% 15/11/28 144A 400,000 389,000 0.07
USD 425,000 STANDARD INDS 3.3750% 15/01/31 144A 406,438 388,034 0.07
USD 395,000 HOLLY PAR/FIN 5.0000% 01/02/28 144A 407,481 385,398 0.07
USD 389,000 MIDAS INT HOLD 7.875% 01/10/22 144A 358,241 382,648 0.07
USD 400,000 LABLINC 8.2500% 01/11/29 144A 393,625 382,000 0.07
USD 360,000 MATTEL INC 5.8750% 15/12/27 144A 383,496 381,600 0.07
USD 370,000 CAESARS ENT 6.2500% 01/07/25 144A 370,000 381,100 0.07
USD 375,000 KORN/FERRY IN 4.6250% 15/12/27 144A 388,594 381,094 0.07
USD 400,000 LBM ACQUISITI 6.2500% 15/01/29 144A 399,125 380,180 0.07
USD 400,000 OLYMPUS WTR H 6.2500% 01/10/29 144A 400,000 380,000 0.07
USD 400,000 OUTFRONT MEDI 4.2500% 15/01/29 144A 396,092 378,964 0.07
USD 395,000 LAREDO PETROL 7.7500% 31/07/29 144A 388,270 378,213 0.07
USD 400,000 OLYMPUS WTR H 4.2500% 01/10/28 144A 400,000 378,000 0.07
USD 400,000 CABLEVISION L 3.8750% 15/09/27 144A 397,500 377,000 0.07
USD 375,000 SCILIV LLC/5.3750% 01/11/26 144A 379,688 375,938 0.07
USD 375,000 RENEWABLE NRG 5.8750% 01/06/28 144A 384,975 373,125 0.07
USD 295,000  BOEING CO 5.9300% 01/05/60 383,067 372,758 0.07
USD 375,000 ASBURY AUTO GRP 4.5000% 01/03/28 WI 385,313 372,188 0.07
USD 400,000  SCIH SALT HOL 6.6250% 01/05/29 144A 399,813 371,848 0.07
USD 325,000 L BRANDS 6.75% 01/07/36 347,343 371,313 0.07
USD 375,000 CHS/COMMUNITY 5.2500% 15/05/30 144A 375,000 371,250 0.07
USD 350,000 NAVIENT CORP 6.75% 25/06/25 343,000 368,375 0.07
USD 375,000 SUNOCO LP/FIN 4.5000% 30/04/30 144A 375,000 367,804 0.07
USD 350,000 ALLISON TRANS 5.8750% 01/06/29 144A 379,155 366,625 0.07
USD 375,000 CENTENE CORP 3.3750% 15/02/30 WI 379,500 366,563 0.07
USD 378,000 GRAFTECH FINA 4.6250% 15/12/28 144A 387,327 365,084 0.07
USD 425,000 CARROLS RESTA 5.8750% 01/07/29 144A 409,181 364,438 0.07
USD 375,000 FORTRESS TRAN 5.5000% 01/05/28 144A 376,375 363,548 0.07
USD 375,000 CENTENE CORP 3.0000% 15/10/30 373,750 362,344 0.07
USD 375,000 POST HOLDINGS 4.6250% 15/04/30 144A 379,188 362,108 0.07
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USD 375,000 FOUNDATION BL 6.0000% 01/03/29 144A 378,369 361,946 0.07
USD 350,000 HOLOGIC INC 4.6250% 01/02/28 144A 371,000 361,813 0.07
USD 376,000 CPATLAS BUYE 7.0000% 01/12/28 144A 388,789 361,148 0.07
USD 375,000 PGT INNOVATIO 4.3750% 01/10/29 144A 377,655 360,938 0.07
USD 350,000 COMSTOCK RE16.7500% 01/03/29 144A 370,563 360,721 0.07
USD 350,000  SPIRIT AEROSY 5.5000% 15/01/25 144A 365,717 359,555 0.07
USD 370,000 OWENS & MINOR 4.5000% 31/03/29 144A 371,266 358,900 0.07
USD 345,000 TAYLOR MORRIS 5.1250% 01/08/30 144A 350,719 358,800 0.07
USD 350,000 POLYONE CORP 5.7500% 15/05/25 144A 371,000 358,750 0.07
USD 350,000  VICI PROPERTI 4.6250% 01/12/29 144A 362,750 357,000 0.07
USD 340,000  SCIENTIFIC GA 7.0000% 15/05/28 144A 347,531 356,578 0.07
USD 350,000 GREYSTAR REAL 5.7500% 01/12/25 144A 360,938 355,642 0.07
USD 325,000 JBS USA/FOOD/ 6.5000% 15/04/29 144A 349,244 352,222 0.07
USD 350,000 TERRAFORM POW 4.2500% 31/01/23 144A 360,938 351,750 0.07
USD 323,000 FXIHOLDINGS 12.2500% 15/11/26 144A 339,821 351,263 0.07
USD 345,000 EQT MIDSTREAM P 4.7500% 15/07/23 5Y 361,388 349,313 0.07
USD 350,000 MATTEL INC 3.7500% 01/04/29 144A 357,875 349,125 0.07
USD 350,000 ASSUREDPARTNE 7.0000% 15/08/25 144A 352,406 347,813 0.07
USD 350,000  SCRIPPS ESCRO 5.3750% 15/01/31 144A 350,438 346,715 0.07
USD 350,000 STANDARD INDS 4.7500% 15/01/28 144A 358,724 345,188 0.06
USD 375,000 VALVOLINE INC 3.6250% 15/06/31 144A 369,031 344,106 0.06
USD 350,000 REALOGY GRP/5.7500% 15/01/29 144A 354,125 343,875 0.06
USD 350,000  AVIS BUDGET C 4.7500% 01/04/28 144A 356,334 343,438 0.06
USD 350,000 HILTON DOMEST 4.0000% 01/05/31 144A 354,875 343,420 0.06
USD 325,000 ASHTON WOODS 6.6250% 15/01/28 144A 343,518 341,250 0.06
USD 370,000 CCO HOLDINGS 4.2500% 15/01/34 144A 370,000 341,221 0.06
USD 335,000 LEVEL 3 FIN INC 5.3750% 01/05/25 342,538 339,606 0.06
USD 355,000 UNITED RENTAL NA 3.7500% 15/01/32 355,394 339,025 0.06
USD 300,000 HCA INC 5.6250% 01/09/28 346,890 333,375 0.06
USD 350,000 LSF9 ATL/VIC 7.7500% 15/02/26 144A 356,313 332,395 0.06
USD 350,000 HOSPITALITY PROP 4.5000% 15/03/25 346,061 332,150 0.06
USD 325,000 USA PART/USA FI 6.8750% 01/04/26 W1 332,156 330,493 0.06
USD 325,000 ROCKCLIFF ENE 5.5000% 15/10/29 144A 328,777 329,248 0.06
USD 350,000 PREMIER ENTER 5.6250% 01/09/29 144A 347,207 328,125 0.06
USD 350,000 NRG ENERGY IN 3.8750% 15/02/32 144A 343,925 327,040 0.06
USD 350,000 MSCIINC 3.2500% 15/08/33 144A 350,000 326,813 0.06
USD 320,000 BRINK'S CO/TH 4.6250% 15/10/27 144A 332,480 326,282 0.06
USD 325,000 SOUTHWESTERN ENE 4.7500% 01/02/32 325,000 324,838 0.06
USD 325,000 VENTURE GLOBA 3.8750% 15/08/29 144A 327,344 324,805 0.06
USD 375,000 HOME POINT CA 5.0000% 01/02/26 144A 372,656 324,469 0.06
USD 300,000 ALLEGHENY LUDLUM 6.9500% 15/12/25 325,125 324,285 0.06
USD 325,000 TEREX CORP 5.0000% 15/05/29 144A 330,500 323,278 0.06
USD 300,000 SPRINGLEAF FIN 6.6250% 15/01/28 325,520 323,250 0.06
USD 320,000 US STEEL CORP 6.8750% 01/03/29 329,021 323,053 0.06
USD 300,000 SSL ROBOTICS 9.7500% 31/12/23 144A 335,445 322,455 0.06
USD 325,000  UNIVISION COM 4.5000% 01/05/29 144A 326,990 320,840 0.06
USD 325,000 LIVE NATION E 4.7500% 15/10/27 144A 328,250 319,478 0.06
USD 340,000 CATALENT PHAR 3.5000% 01/04/30 144A 340,063 317,900 0.06
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USD 300,000 CHS/COMMUNITY 8.0000% 15/12/27 144A 312,000 317,250 0.06
USD 350,000 KRONOS ACQ/7.0000% 31/12/27 144A 339,031 316,750 0.06
USD 300,000 NEW ENTERPRIS 9.7500% 15/07/28 144A 320,750 315,375 0.06
USD 325,000 ARCHES BUYER 6.1250% 01/12/28 144A 334,000 314,844 0.06
USD 325,000 TENET HEALTHC 4.3750% 15/01/30 144A 325,000 314,067 0.06
USD 300,000 EQM MIDSTREAM 6.5000% 01/07/27 144A 300,000 313,500 0.06
USD 325,000 RADIATE HOLDC 4.5000% 15/09/26 144A 328,835 312,166 0.06
USD 347,000 TALEN ENERGY 7.2500% 15/05/27 144A 331,749 311,020 0.06
USD 300,000 CCM MERGER IN 6.3750% 01/05/26 144A 313,170 310,500 0.06
USD 275,000 OCCIDENTAL PETE 7.1500% 15/05/28 315,219 309,375 0.06
USD 325,000  ACRISURE LLC 6.0000% 01/08/29 144A 325,000 308,750 0.06
USD 300,000 FIRSTENERGY CORP 4.4000% 15/07/27 B 332,250 305,978 0.06
USD 300,000 GRAHAM PKG CO 7.1250% 15/08/28 144A 307,938 304,500 0.06
USD 325,000 GO DADDY OP/F 3.5000% 01/03/29 144A 320,630 301,438 0.06
USD 300,000 NEW ENTERPRIS 5.2500% 15/07/28 144A 300,125 300,750 0.06
USD 300,000  VICI PROPERTI 4.1250% 15/08/30 144A 301,500 300,000 0.06
USD 300,000 IRON MOUNTAIN 5.0000% 15/07/28 144A 308,940 298,500 0.06
USD 310,000 CEC ENTERTAIN 6.7500% 01/05/26 144A 308,788 297,600 0.06
USD 300,000 NESCO HOLDING 5.5000% 15/04/29 144A 312,050 297,420 0.06
USD 300,000 CDW LLC/CDW FIN 4.2500% 01/04/28 301,074 297,000 0.06
USD 300,000 CTR PARTNERSH 3.8750% 30/06/28 144A 302,225 296,853 0.06
USD 327,000 PENNYMAC FIN 4.2500% 15/02/29 144A 325,365 296,344 0.06
USD 300,000 CCO HOLDINGS 4.7500% 01/02/32 144A 300,000 293,700 0.06
USD 300,000 UNITED RENTAL NA 4.0000% 15/07/30 300,000 293,250 0.06
USD 260,000 DELTA AIR LIN 7.0000% 01/05/25 144A 301,275 291,525 0.05
USD 325,000 LD HOLDINGS G 6.1250% 01/04/28 144A 320,986 290,875 0.05
USD 300,000 SUNNOVA ENERG 5.8750% 01/09/26 144A 301,816 289,125 0.05
USD 270,000 WINNEBAGO IND 6.2500% 15/07/28 144A 293,288 287,210 0.05
USD 275,000  PACIFIC GAS&ELEC 4.5500% 01/07/30 255,341 285,808 0.05
USD 250,000 HCAINC 7.69% 15/06/25 281,875 284,375 0.05
USD 300,000 ACCO BRANDS C 4.2500% 15/03/29 144A 292,125 284,250 0.05
USD 275,000 WERNER LP/INC 8.7500% 15/07/25 144A 275,000 283,250 0.05
USD 275,000  ALLIED UNIVER 6.6250% 15/07/26 144A 280,750 282,554 0.05
USD 300,000 T-MOBILE USA INC 2.8750% 15/02/31 289,500 282,384 0.05
USD 261,000 HECLA MINING CO 7.2500% 15/02/28 286,774 279,909 0.05
USD 275,000 MOHEGAN GAMIN 8.0000% 01/02/26 144A 275,000 278,438 0.05
USD 275,000  WASH MULT ACQ 5.7500% 15/04/26 144A 280,344 278,251 0.05
USD 300,000 OCCIDENTAL PETE 4.2000% 15/03/48 274,313 278,250 0.05
USD 275,000  UNITED CONT HLDG 4.8750% 15/01/25 246,188 275,688 0.05
USD 275,000 EXTERRAN SOL/FI 8.1250% 01/05/25 W1 250,021 275,000 0.05
USD 275,000 HILTON GRAND 5.0000% 01/06/29 144A 275,000 273,625 0.05
USD 275,000 DT MIDSTREAM 4.3750% 15/06/31 144A 275,000 271,563 0.05
USD 260,000 TRONOX INC 6.5000% 01/05/25 144A 277,875 269,828 0.05
USD 300,000 DIVERSIFIED HLTH 4.3750% 01/03/31 287,875 269,250 0.05
USD 275,000  LIFEPOINT HEA 4.3750% 15/02/27 144A 275,688 268,125 0.05
USD 275,000  FERTITTA ENT 4.6250% 15/01/29 144A 275,000 267,781 0.05
USD 275,000 UNIFRAX ESC15.2500% 30/09/28 144A 276,656 267,438 0.05
USD 275,000 DORNOCH DEBT 6.6250% 15/10/29 144A 275,000 265,375 0.05
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USD 250,000  OASIS MIDSTRE 8.0000% 01/04/29 144A 256,805 265,313 0.05
USD 275,000 HERTZ CORP/TH 5.0000% 01/12/29 144A 275,000 265,265 0.05
USD 275,000 WOLVERINE WOR 4.0000% 15/08/29 144A 267,125 261,938 0.05
USD 270,000 TOPBUILD CORP 3.6250% 15/03/29 144A 268,575 260,847 0.05
USD 250,000 CARS.COM INC 6.3750% 01/11/28 144A 261,855 260,625 0.05
USD 300,000 COINBASE GLOB 3.6250% 01/10/31 144A 292,813 260,250 0.05
USD 250,000 KB HOME 4.8000% 15/11/29 268,095 258,750 0.05
USD 250,000 LEGACY LIFEPO 6.7500% 15/04/25 144A 266,563 258,438 0.05
USD 260,000 EMBECTA CORP 5.0000% 15/02/30 144A 260,000 258,375 0.05
USD 250,000 CSC HOLDINGS 7.5000% 01/04/28 144A 270,625 258,125 0.05
USD 250,000 ANTERO RESOUR 5.3750% 01/03/30 144A 250,000 256,875 0.05
USD 250,000 ENLINK MIDSTREAM PRT 4.85% 15/07/26 224,375 256,250 0.05
USD 250,000 JACOBS ENTERT 7.8750% 01/02/24 144A 254,625 255,725 0.05
USD 225,000 HCAINC 7.58% 15/09/25 MTN 249,188 255,375 0.05
USD 250,000 NCR CORP 5.7500% 01/09/27 144A 259,470 253,935 0.05
USD 250,000 ICAHN ENTER/FIN 4.7500% 15/09/24 W1 250,714 253,125 0.05
USD 250,000 NATRL RESRCE 9.1250% 30/06/25 144A 253,125 252,143 0.05
USD 250,000 WYNN LAS VEGAS 5.5% 01/03/25 144A 234,375 251,383 0.05
USD 250,000 CROWNROCK LP/5.6250% 15/10/25 144A 242,651 250,625 0.05
USD 250,000 CHURCHILL DOW 4.7500% 15/01/28 144A 257,188 250,625 0.05
USD 250,000 TENET HEALTHC 5.1250% 01/11/27 144A 261,200 250,313 0.05
USD 250,000 ROCKIES EXPRE 4.8000% 15/05/30 144A 251,200 249,375 0.05
USD 249,000 CENTURYLINK INC 7.6500% 15/03/42 U 283,907 249,000 0.05
USD 250,000 CHENIERE ENERGYP 4.0000% 01/03/31 250,000 248,888 0.05
USD 250,000 DIEBOLD INC 8.5% 15/04/24 W1 242,807 248,125 0.05
USD 250,000 CHOBANI LLC/F 4.6250% 15/11/28 144A 258,998 247,500 0.05
USD 250,000 KB HOME 4.0000% 15/06/31 250,000 246,250 0.05
USD 250,000  ASHTON WOODS 4.6250% 01/04/30 144A 246,875 246,113 0.05
USD 250,000 LSF11 A5 HOLD 6.6250% 15/10/29 144A 247,750 245,000 0.05
USD 250,000 TEGNA INC 4.6250% 15/03/28 250,000 243,125 0.05
USD 250,000  VISTA OUTDOOR 4.5000% 15/03/29 144A 248,663 242,640 0.05
USD 250,000  WYNN RESORTS 5.1250% 01/10/29 144A 257,038 242,500 0.05
USD 250,000 UNIFRAX ESC17.5000% 30/09/29 144A 251,206 241,820 0.05
USD 250,000 CARRIAGE SERV 4.2500% 15/05/29 144A 249,781 241,250 0.05
USD 230,000  UNIVISION COM 6.6250% 01/06/27 144A 238,100 241,213 0.05
USD 225,000 WYNDHAM INC 6.6250% 31/07/26 144A 235,033 240,188 0.05
USD 250,000 CAESARS ENT 4.6250% 15/10/29 144A 248,500 239,750 0.05
USD 250,000 COEUR MINING 5.1250% 15/02/29 144A 242,563 238,438 0.04
USD 230,000 CORNERSTONE 6.1250% 15/01/29 144A 230,000 238,050 0.04
USD 225,000 PRA GROUP INC 7.3750% 01/09/25 144A 243,630 237,938 0.04
USD 235,000 LSB INDUSTRIE 6.2500% 15/10/28 144A 236,244 237,883 0.04
USD 250,000 SPECTRUM BRAN 3.8750% 15/03/31 144A 247,813 236,875 0.04
USD 250,000  STATION CAS 4.6250% 01/12/31 144A 250,000 235,625 0.04
USD 250,000 AHERN RENTALS 7.375% 15/5/23 144A 203,444 235,000 0.04
USD 250,000 HAT HOLDINGS 3.7500% 15/09/30 144A 253,906 235,000 0.04
USD 240,000 ASBURY AUTO G 4.6250% 15/11/29 144A 240,000 234,792 0.04
USD 225,000 CHS/COMMUNITY 8.0000% 15/03/26 144A 225,591 234,563 0.04
USD 225,000 NORTHERN OIL 8.1250% 01/03/28 144A 230,063 234,000 0.04
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USD 250,000 CHENIERE ENER 3.2500% 31/01/32 144A 250,000 233,518 0.04
USD 250,000  SENIOR HOUSING 4.7500% 15/02/28 249,084 233,125 0.04
USD 225,000 POWDR CORP 6.0000% 01/08/25 144A 236,779 232,875 0.04
USD 225,000 CASTLE US HOL 9.5000% 15/02/28 144A 225,000 232,313 0.04
USD 240,000  DISH DBS CORP 7.3750% 01/07/28 239,513 232,200 0.04
USD 210,000 MGM GROWTH/MGM 5.7500% 01/02/27 WI 213,812 232,050 0.04
USD 250,000 NABORS INDS INC 5.7500% 01/02/25 W1 210,938 231,250 0.04
USD 225,000 FORTRESS TRAN 6.5000% 01/10/25 144A 211,000 230,625 0.04
USD 250,000 GAPINC/THE 3.8750% 01/10/31 144A 247,313 230,625 0.04
USD 225,000 HUB INTL LTD 7.0000% 01/05/26 144A 226,790 230,619 0.04
USD 225,000 MOHEGAN TRIBAL 7.875% 15/10/24 144A 228,906 230,063 0.04
USD 230,000 NCR CORP 5.0000% 01/10/28 144A 231,813 230,048 0.04
USD 225,000 PDC ENERGY INC 5.7500% 15/05/26 232,031 228,375 0.04
USD 225,000 LAMAR MEDIA CORP 4.8750% 15/01/29 232,656 228,094 0.04
USD 225,000 VENTURE GLOBA 4.1250% 15/08/31 144A 225,000 226,766 0.04
USD 237,000 CHS/COMMUNITY 4.7500% 15/02/31 144A 234,246 226,266 0.04
USD 225,000  EQT CORP 3.9000% 01/10/27 241,719 226,040 0.04
USD 250,000 MPH ACQUISITI 5.7500% 01/11/28 144A 246,118 225,000 0.04
USD 220,000 BUILDERS FIRS 5.0000% 01/03/30 144A 226,584 224,950 0.04
USD 225,000 NCR CORP 5.1250% 15/04/29 144A 225,063 224,442 0.04
USD 225,000 MGM RESORTS 4.7500% 15/10/28 234,281 222,750 0.04
USD 225,000 ACRISURE LLC 7.0000% 15/11/25 144A 225,000 222,469 0.04
USD 225,000  ASBURY AUTO GRP 4.7500% 01/03/30 WI 234,375 222,300 0.04
USD 225,000 LAMB WESTON H 4.1250% 31/01/30 144A 225,000 222,254 0.04
USD 225,000  STAPLES INC 7.5000% 15/04/26 144A 188,250 222,188 0.04
USD 225,000 LAMB WESTON H 4.3750% 31/01/32 144A 225,000 220,968 0.04
USD 220,000 NIELSEN FINAN 5.6250% 01/10/28 144A 220,000 220,000 0.04
USD 225,000 DISH DBS CORP 5.2500% 01/12/26 144A 225,000 218,513 0.04
USD 218,000 MOLINA HEALTH 4.3750% 15/06/28 144A 219,417 218,273 0.04
USD 225,000 AVANTOR FUNDI 3.8750% 01/11/29 144A 225,000 216,000 0.04
USD 200,000 HOWMET AEROSPACE 5.9000% 01/02/27 231,859 215,500 0.04
USD 210,000  GRAY TELE INC 5.875% 15/07/26 144A 215,655 214,725 0.04
USD 208,000 TEMPO ACQ LLC 5.7500% 01/06/25 144A 220,480 214,240 0.04
USD 200,000  TITAN INTL INC 7.0000% 30/04/28 WI 205,575 210,440 0.04
USD 205,000 SUBURBAN PROPANE 5.8750% 01/03/27 214,039 210,125 0.04
USD 200,000 FORD MOTOR CRED 5.1250% 16/06/25 200,000 210,046 0.04
USD 200,000  SCIENTIFIC GA 8.2500% 15/03/26 144A 214,680 208,750 0.04
USD 214,000 OLYMPUS MERGE 8.5000% 15/10/25 144A 216,587 208,650 0.04
USD 200,000 MGIC INVESTMENT CORP 5.75% 15/08/23 200,000 208,000 0.04
USD 200,000 CHESAPEAKE EN 5.8750% 01/02/29 144A 211,700 207,750 0.04
USD 200,000 CSC HOLDINGS 6.5000% 01/02/29 144A 211,750 207,500 0.04
USD 200,000 ENPRO INDUSTRIES 5.7500% 15/10/26 210,600 207,500 0.04
USD 210,000 ASBURY AUTO G 5.0000% 15/02/32 144A 210,000 207,375 0.04
USD 200,000 CENTRAL GARDEN 5.1250% 01/02/28 211,500 206,750 0.04
USD 250,000 ASP AMC MERGER SUB 8% 15/05/25 144A 249,688 203,750 0.04
USD 200,000  VERITAS US/BM 7.5000% 01/09/25 144A 207,485 203,500 0.04
USD 200,000 APACHE CORP 4.7500% 15/04/43 200,000 203,500 0.04
USD 200,000 CALLON PETROL 8.0000% 01/08/28 144A 200,000 202,420 0.04
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USD 200,000  RITCHIE BROS 4.7500% 15/12/31 144A 200,000 201,320 0.04
USD 200,000 AMERICAN AIR 5.0000% 01/06/22 144A 153,988 200,500 0.04
USD 200,000 CALLON PETROLEUM 6.1250% 01/10/24 193,500 200,308 0.04
USD 200,000 FORD MOTOR CRED 3.8150% 02/11/27 168,500 200,000 0.04
USD 200,000 CITGO HOLDING 9.2500% 01/08/24 144A 200,000 199,000 0.04
USD 200,000 FORD MOTOR CRED 3.3750% 13/11/25 200,000 198,750 0.04
USD 200,000 OCCIDENTAL PETE 3.4000% 15/04/26 179,500 197,750 0.04
USD 200,000 BWAY HDGS CO 7.25% 15/04/25 144a 187,183 197,500 0.04
USD 200,000 SHEA HOMES 4.7500% 01/04/29 144A 202,188 197,250 0.04
USD 200,000 CHS/COMMUNITY 6.8750% 15/04/29 144A 203,750 196,250 0.04
USD 205,000 CABLEVISION L 5.6250% 15/09/28 144A 205,000 196,210 0.04
USD 200,000 FORD MOTOR CRED 3.6250% 17/06/31 200,000 196,186 0.04
USD 200,000 BUILDERS FIRS 4.2500% 01/02/32 144A 200,000 196,000 0.04
USD 200,000  PBF LOGIST LP/FIN 6.875% 15/5/23 W1 193,919 195,700 0.04
USD 200,000 SWITCH LTD 4.1250% 15/06/29 144A 200,000 194,796 0.04
USD 200,000 SRS DISTRIBUT 6.0000% 01/12/29 144A 200,000 194,750 0.04
USD 200,000 180 MEDICAL I 3.8750% 15/10/29 144A 200,750 194,500 0.04
USD 200,000 HILTON GRAND 4.8750% 01/07/31 144A 200,000 193,635 0.04
USD 200,000 GARTNER GROUP 3.7500% 01/10/30 144A 206,000 193,500 0.04
USD 200,000 MPT OP PTNR/FINL 3.5000% 15/03/31 201,875 192,000 0.04
USD 200,000  SIRIUS XM RAD 3.1250% 01/09/26 144A 200,000 191,750 0.04
USD 200,000 PACTIV EVERGR 4.3750% 15/10/28 144A 199,844 191,000 0.04
USD 200,000 HOSPITALITY PROP 5.2500% 15/02/26 191,500 190,500 0.04
USD 185,000  AVIS BUDGET C 5.7500% 15/07/27 144A 170,200 190,319 0.04
USD 175,000  SPRINGLEAF FINANCE 6.8750% 15/03/25 187,734 190,050 0.04
USD 175,000  JBS USA LUX/F 6.7500% 15/02/28 144A 189,963 186,596 0.04
USD 200,000 CSC HOLDINGS 4.5000% 15/11/31 144A 200,000 185,750 0.03
USD 200,000 ALLISON TRANS 3.7500% 30/01/31 144A 195,250 185,000 0.03
USD 175,000 NEWELL RUBBERMAID INC 4.2% 01/04/26 181,697 182,627 0.03
USD 175,000 HILCORP ENERG 6.2500% 01/11/28 144A 171,375 182,000 0.03
USD 175,000 NATIONSTAR MT 6.0000% 15/01/27 144A 159,138 181,542 0.03
USD 175,000  TRANSDIGM INC 7.5000% 15/03/27 W1 175,000 181,125 0.03
USD 175,000  XPO LOGISTICS 6.2500% 01/05/25 144A 176,313 180,906 0.03
USD 175,000  SIRIUS XM RAD 5.5000% 01/07/29 144A 175,766 180,906 0.03
USD 185,000  US FOODS INC 4.7500% 15/02/29 144A 185,000 180,606 0.03
USD 175,000  SUNOCO LP/FIN 6.0000% 15/04/27 WI 175,000 180,469 0.03
USD 175,000  CCO HOLDINGS 5.3750% 01/06/29 144A 173,675 180,031 0.03
USD 200,000 CSC HOLDINGS 5.0000% 15/11/31 144A 200,000 179,500 0.03
USD 175,000 TARGA RES PRTNRS 5.0000% 15/01/28 178,875 179,156 0.03
USD 175,000  VISTRA OPERAT 5.5000% 01/09/26 144A 180,775 178,500 0.03
USD 175,000  OXFORD FIN/COS 6.3750% 01/02/27 175,000 178,500 0.03
USD 175,000  ARCHROCK LP/F 6.2500% 01/04/28 144A 178,656 176,258 0.03
USD 170,000 EQM MIDSTREAM 6.0000% 01/07/25 144A 174,550 175,525 0.03
USD 170,000 CHEMOURS CO 5.3750% 15/05/27 132,081 175,525 0.03
USD 175,000 RANGE RESOURC 4.7500% 15/02/30 144A 175,000 174,748 0.03
USD 175,000 BCPE EMPIRE 7.6250% 01/05/27 144A 173,962 174,071 0.03
USD 200,000 ENLINK MIDSTREAM 5.05% 01/04/45 132,500 174,000 0.03
USD 175,000  GENESIS ENERGY 7.7500% 01/02/28 176,313 172,999 0.03
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USD 175,000 COMPASS GRP L 5.0000% 15/01/32 144A 175,000 172,594 0.03
USD 175,000  ASHTON WOODS 4.6250% 01/08/29 144A 175,000 172,375 0.03
USD 170,000 MIDCONTINENT 5.3750% 15/08/27 144A 170,000 171,700 0.03
USD 175,000 ROLLER BEARIN 4.3750% 15/10/29 144A 176,750 171,063 0.03
USD 175,000  TMS INTERNATI 6.2500% 15/04/29 144A 177,250 169,859 0.03
USD 175,000 DISH DBS CORP 5.7500% 01/12/28 144A 175,000 168,775 0.03
USD 160,000 WARRIOR MET C 7.8750% 01/12/28 144A 158,949 168,400 0.03
USD 175,000 DANA INC 4.5000% 15/02/32 175,000 168,000 0.03
USD 160,000 REGIONALCARE/9.7500% 01/12/26 144A 173,760 167,600 0.03
USD 185,000 BOEING CO 3.3750% 15/06/46 158,576 167,335 0.03
USD 175,000 CANO HEALTH L 6.2500% 01/10/28 144A 177,813 167,060 0.03
USD 150,000 WESTERN GAS PARTNERS 5.45% 1/04/44 113,400 165,375 0.03
USD 150,000 WESTERN GAS PART 5.3000% 01/03/48 118,625 165,000 0.03
USD 150,000 WESTERN MIDSTRM 5.7500% 01/02/50 116,700 164,625 0.03
USD 150,000 FORD MOTOR CO 5.2910% 08/12/46 159,750 164,625 0.03
USD 175,000 MCGRAW-HILL E 8.0000% 01/08/29 144A 175,000 162,750 0.03
USD 155,000  WESCO DISTRIB 7.1250% 15/06/25 144A 155,000 162,556 0.03
USD 175,000 GAP INC/THE 3.6250% 01/10/29 144A 170,781 162,313 0.03
USD 175,000 FREEDOM MORTG 6.6250% 15/01/27 144A 175,000 161,875 0.03
USD 185,000 CORNERSTONE C 6.7500% 15/08/24 144A 169,738 161,528 0.03
USD 150,000 KRAFT HEINZ FOOD 4.2500% 01/03/31 150,000 158,455 0.03
USD 150,000 NCR CORP 6.1250% 01/09/29 144A 150,000 157,658 0.03
USD 150,000  PATRICK INDS 7.5000% 15/10/27 144A 150,000 157,500 0.03
USD 150,000 EDGEWELL PERS 5.5000% 01/06/28 144A 150,000 155,250 0.03
USD 150,000  AVIS BUDGET C 5.7500% 15/07/27 144A 157,875 153,938 0.03
USD 150,000  SELECT MEDICA 6.2500% 15/08/26 144A 156,000 153,846 0.03
USD 150,000 TAP ROCK RESO 7.0000% 01/10/26 144A 150,000 153,750 0.03
USD 150,000 HESS MIDSTREA 5.1250% 15/06/28 144A 150,000 153,188 0.03
USD 150,000 MURPHY OIL CORP 5.7500% 15/08/25 152,813 152,250 0.03
USD 150,000 COMPASS MINERALS 4.875% 15/7/24 144 150,000 152,185 0.03
USD 175,000  GPS HOSPITALI 7.0000% 15/08/28 144A 175,000 151,375 0.03
USD 150,000 GOODYEAR TIRE 5.2500% 15/07/31 144A 153,855 150,798 0.03
USD 150,000 WESTERN MIDSTRM 3.6000% 01/02/25 131,625 150,750 0.03
USD 150,000 GLATFELTER CO 4.7500% 15/11/29 144A 150,000 150,653 0.03
USD 150,000 CLEAR CHANNEL 5.1250% 15/08/27 144A 150,000 150,416 0.03
USD 150,000 CRESTWOOD MID 6.0000% 01/02/29 144A 150,000 150,188 0.03
USD 200,000 COOPER STANDARD 5.625% 15/11/26 200,000 150,000 0.03
USD 150,000 ALLEN MEDIA 10.5000% 15/02/28 144A 150,000 149,813 0.03
USD 150,000 CRESTWOOD MID 5.6250% 01/05/27 144A 150,938 149,625 0.03
USD 150,000 EQT MIDSTREAM PARTNERS 4% 01/08/24 149,250 149,615 0.03
USD 150,000 TARGA RES PRT 4.0000% 15/01/32 144A 150,000 149,250 0.03
USD 153,000  ZIFF DAVIS IN 4.6250% 15/10/30 144A 153,000 149,175 0.03
USD 150,000 IRON MOUNTAIN 5.2500% 15/07/30 144A 150,000 148,507 0.03
USD 150,000  CITGO PETROLE 6.3750% 15/06/26 144A 150,000 148,401 0.03
USD 150,000 IRON MOUNTAIN 4.8750% 15/09/29 144A 150,000 148,070 0.03
USD 145,000 BEAZER HOMES USA 5.8750% 15/10/27 152,344 147,900 0.03
USD 150,000 COMMERCIAL METAL 4.3750% 15/03/32 150,000 147,750 0.03
USD 150,000 COMMERCIAL METAL 4.1250% 15/01/30 150,000 147,750 0.03
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USD 150,000 LABLINC 5.8750% 01/11/28 144A 148,940 147,000 0.03
USD 150,000 PBF HOLDING C 9.2500% 15/05/25 144A 153,536 145,898 0.03
USD 150,000 HERTZ CORP/TH 4.6250% 01/12/26 144A 150,000 145,875 0.03
USD 146,000 AMSTED INDS 4.6250% 15/05/30 144A 149,212 145,270 0.03
USD 150,000 UBER TECHNOLO 4.5000% 15/08/29 144A 150,000 144,563 0.03
USD 150,000 KAISER ALUMIN 4.6250% 01/03/28 144A 138,375 144,375 0.03
USD 150,000 FRONTIER COMM 6.0000% 15/01/30 144A 150,000 144,000 0.03
USD 175,000  GEO GROUP INC 6% 15/04/26 175,000 143,938 0.03
USD 140,000 NRG ENERGY IN 5.2500% 15/06/29 144A 148,444 143,850 0.03
USD 150,000 HOSPITALITY PROP 4.3500% 01/10/24 139,656 143,250 0.03
USD 150,000  PRIMO WATER H 4.3750% 30/04/29 144A 149,963 142,500 0.03
USD 135,000 TRIPOINTE GROUP 5.7000% 15/06/28 135,000 142,425 0.03
USD 150,000 FERRELLGAS LP 5.3750% 01/04/26 144A 150,000 141,623 0.03
USD 140,000  PRESTIGE BRAN 5.1250% 15/01/28 144A 140,000 141,260 0.03
USD 150,000 ONEMAIN FINANCE 3.8750% 15/09/28 150,000 140,625 0.03
USD 150,000 PRIME SEC/FIN 3.3750% 31/08/27 144A 150,000 139,125 0.03
USD 125,000 RANGE RESOURCES 8.2500% 15/01/29 W1 126,125 138,110 0.03
USD 130,000  SPRINGLEAF FIN 8.8750% 01/06/25 130,000 137,963 0.03
USD 150,000 FERRELLGAS LP 5.8750% 01/04/29 144A 150,000 137,528 0.03
USD 150,000 MICHAELS COS 7.8750% 01/05/29 144A 150,000 137,063 0.03
USD 130,000 YUM! BRANDS 14.7500% 15/01/30 144A 143,488 133,575 0.03
USD 125,000 TENNECO INC 7.8750% 15/01/29 144A 125,000 133,203 0.03
USD 125,000 GENWORTH MTGE 6.5000% 15/08/25 144A 132,617 132,388 0.02
USD 135,000 MODIVCARE ESC 5.0000% 01/10/29 144A 135,000 131,056 0.02
USD 125,000 TARGA RES PRTNRS 4.8750% 01/02/31 125,000 130,625 0.02
USD 125,000  USA PART/USA FIN 6.8750% 01/09/27 125,500 129,263 0.02
USD 125,000  SPECIALTY BUI 6.3750% 30/09/26 144A 125,000 129,025 0.02
USD 150,000 HOSPITALITY PROP 4.3750% 15/02/30 140,250 129,000 0.02
USD 125,000  FLEX ACQUIS 7.8750% 15/07/26 144A 125,000 128,750 0.02
USD 125,000 HILLENBRAND INC 5.7500% 15/06/25 127,906 128,750 0.02
USD 125,000 EMBARQ CORP 7.9950% 01/06/36 126,185 128,750 0.02
USD 125,000 PENN VIRGINIA 9.2500% 15/08/26 144A 123,773 128,188 0.02
USD 125,000 CLEVELAND-CLIFF 5.8750% 01/06/27 WI 120,156 128,125 0.02
USD 125,000 MATTHEWS INTE 5.2500% 01/12/25 144A 125,000 127,656 0.02
USD 125,000 TRANSDIGM INC 6.3750% 15/06/26 107,188 127,188 0.02
USD 125,000 COLGATE ENERG 5.8750% 01/07/29 144A 125,875 126,875 0.02
USD 125,000 ECO MATERIAL 7.8750% 31/01/27 144A 125,000 126,423 0.02
USD 125,000 APACHE CORP 4.2500% 15/01/30 132,813 126,190 0.02
USD 130,000 BOEING CO 3.7500% 01/02/50 114,256 126,055 0.02
USD 125,000 CROWNROCK LP/ 5.0000% 01/05/29 144A 125,000 125,550 0.02
USD 125,000 DELEK LOG PT/FI 6.7500% 15/05/25 W1 124,056 125,391 0.02
USD 125,000 NEXSTAR BROAD 4.7500% 01/11/28 144A 125,000 123,975 0.02
USD 125,000 MIWD HLD/MIWD 5.5000% 01/02/30 144A 125,000 123,750 0.02
USD 125,000 THEARTCOMMUNI 4.7500% 15/01/28 144A 125,000 123,438 0.02
USD 125,000 VENTURE GLOBA 3.8750% 01/11/33 144A 125,000 123,304 0.02
USD 125,000 TRIMAS CORP 4.1250% 15/04/29 144A 127,031 122,500 0.02
USD 125,000 T-MOBILE USA INC 3.5000% 15/04/31 125,000 122,110 0.02
USD 125,000  AMWINS GROUP 4.8750% 30/06/29 144A 125,000 122,031 0.02
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USD 125,000 EDGEWELL PERS 4.1250% 01/04/29 144A 125,000 121,875 0.02
USD 125,000 SCOTTS MIRACLE 4.3750% 01/02/32 125,000 121,563 0.02
USD 125,000 TOPBUILD CORP 4.1250% 15/02/32 144A 125,000 121,250 0.02
USD 125,000 CLEVELAND-CLI 4.8750% 01/03/31 144A 125,000 121,250 0.02
USD 125,000 LAMAR MEDIA CORP 3.7500% 15/02/28 125,000 120,938 0.02
USD 125,000 GARTNER GROUP 3.6250% 15/06/29 144A 125,000 120,781 0.02
USD 125,000  ASCENT RESOUR 5.8750% 30/06/29 144A 125,000 120,625 0.02
USD 125,000  PILGRIM'S PRI 3.5000% 01/03/32 144A 125,000 118,438 0.02
USD 125,000 ADT SEC CORP 4.1250% 01/08/29 144A 125,000 117,563 0.02
USD 125,000 T-MOBILE USA INC 2.6250% 15/02/29 120,000 117,188 0.02
USD 125,000  SINCLAIR TELE 4.1250% 01/12/30 144A 125,000 115,000 0.02
USD 120,000  UNITI/ CSL 6.5000% 15/02/29 144A 120,000 113,476 0.02
USD 100,000 KRAFT HEINZ FOOD 4.8750% 01/10/49 101,954 113,180 0.02
USD 125,000  ENLINK MIDSTREAM 5.6000% 01/04/44 104,438 113,125 0.02
USD 125,000 HOSPITALITY PROP 4.9500% 01/10/29 112,438 112,500 0.02
USD 115,000 BOEING CO 3.9000% 01/05/49 107,228 111,598 0.02
USD 100,000 WESTERN GLBL 10.3750% 15/08/25 144A 98,625 110,625 0.02
USD 100,000 L BRANDS INC 6.6250% 01/10/30 144A 100,000 107,780 0.02
USD 105,000 CATALENT PHAR 5.0000% 15/07/27 144A 105,000 106,575 0.02
USD 100,000  FREEPORT-MCMORAN 5.2500% 01/09/29 110,750 105,750 0.02
USD 75,000 FORD MOTOR CO 9.6250% 22/04/30 75,000 105,608 0.02
USD 100,000  SERVICE PROP 7.5000% 15/09/25 100,000 104,728 0.02
USD 100,000 TKC HOLDINGS 10.5000% 15/05/29 144A 100,000 104,500 0.02
USD 100,000  AG ISSUER LLC 6.2500% 01/03/28 144A 100,000 103,512 0.02
USD 100,000 APACHE CORP 4.8750% 15/11/27 100,000 103,500 0.02
USD 100,000  APACHE CORP 4.3750% 15/10/28 91,000 103,159 0.02
USD 100,000 CNX RESOURCES 6.0000% 15/01/29 144A 100,000 103,000 0.02
USD 100,000 CONSENSUS CLO 6.5000% 15/10/28 144A 100,000 102,250 0.02
USD 100,000 ALBERTSONS CO 4.6250% 15/01/27 144A 101,000 102,250 0.02
USD 100,000 ARCHROCK LP/F 6.8750% 01/04/27 144A 100,000 102,000 0.02
USD 100,000  OLIN CORP 5.0000% 01/02/30 87,000 102,000 0.02
USD 100,000 ALBERTSONS CO 4.8750% 15/02/30 144A 100,000 101,965 0.02
USD 110,000 BOEING CO 3.6250% 01/03/48 96,724 101,803 0.02
USD 100,000 LFS TOPCO LLC 5.8750% 15/10/26 144A 100,000 101,750 0.02
USD 100,000 IRB HOLDING C 6.7500% 15/02/26 144A 100,000 101,500 0.02
USD 100,000 CONSENSUS CLO 6.0000% 15/10/26 144A 100,000 101,500 0.02
USD 100,000 DELEK LOG PT/ 7.1250% 01/06/28 144A 100,000 101,450 0.02
USD 100,000 TERRAFORM POW 4.7500% 15/01/30 144A 100,000 101,000 0.02
USD 100,000 TRON MOUNTAIN 5.2500% 15/03/28 144A 92,500 101,000 0.02
USD 100,000 MURPHY OIL CORP 5.8750% 01/12/27 96,708 100,962 0.02
USD 95,000 BOYD GAMING C 8.6250% 01/06/25 144A 101,650 100,463 0.02
USD 100,000 CHS/COMMUNITY 5.6250% 15/03/27 144A 100,000 100,375 0.02
USD 100,000 FRONTIER COMM 6.7500% 01/05/29 144A 100,000 100,250 0.02
USD 100,000  AVIS BUDGET C 5.3750% 01/03/29 144A 100,000 100,250 0.02
USD 100,000 FLEX ACQUISITION 6.875% 15/01/25 14 100,000 100,000 0.02
USD 100,000  TI-VIINC 5.0000% 15/12/29 144A 100,000 99,750 0.02
USD 100,000  UNITED AIRLIN 4.3750% 15/04/26 144A 100,000 98,875 0.02
USD 100,000 CINEMARK USA 5.8750% 15/03/26 144A 100,000 98,250 0.02
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USD 100,000  API ESCROW CO 4.7500% 15/10/29 144A 100,000 98,250 0.02
USD 100,000 NATIONSTAR MT 5.5000% 15/08/28 144A 100,000 98,000 0.02
USD 100,000 BUILDERS FIRST 4.2500% 01/02/32 JAN 100,500 98,000 0.02
USD 100,000 HUB INTL LTD 5.6250% 01/12/29 144A 100,000 98,000 0.02
USD 100,000  T-MOBILE USA INC 2.6250% 15/04/26 100,000 97,933 0.02
USD 100,000 ENERGIZER HLD 4.7500% 15/06/28 144A 102,287 97,500 0.02
USD 100,000 IRON MTN INFO 5.0000% 15/07/32 144A 100,000 97,450 0.02
USD 100,000 ADAPTHEALTH L 5.1250% 01/03/30 144A 100,000 97,125 0.02
USD 100,000 TRAVEL + LEIS 4.5000% 01/12/29 144A 100,000 96,750 0.02
USD 100,000 HAT HOLDINGS 3.3750% 15/06/26 144A 100,000 96,375 0.02
USD 100,000  T-MOBILE USA INC 2.2500% 15/02/26 100,000 96,125 0.02
USD 100,000 KONTOOR BRAND 4.1250% 15/11/29 144A 99,250 95,750 0.02
USD 100,000 LUMEN TECH IN 5.3750% 15/06/29 144A 100,000 94,924 0.02
USD 100,000 BROOKFIELD PP 4.5000% 01/04/27 144A 100,000 94,259 0.02
USD 100,000 ARCHES BUYER 4.2500% 01/06/28 144A 99,255 94,000 0.02
USD 100,000 PENN NATL GAM 4.1250% 01/07/29 144A 100,000 94,000 0.02
USD 90,000 RAILWORKS HLD 8.2500% 15/11/28 144A 88,248 93,330 0.02
USD 100,000 SBA COMMUNICATI 3.1250% 01/02/29 WI 96,750 93,250 0.02
USD 100,000  VICTORS MERGE 6.3750% 15/05/29 144A 100,000 91,750 0.02
USD 75,000 OCCIDENTAL PETE 6.4500% 15/09/36 52,438 90,563 0.02
USD 125,000 PBF HOLDING CO 6.0000% 15/02/28 92,344 87,500 0.02
USD 85,000 POST HOLDINGS 5.5000% 15/12/29 144A 87,906 87,253 0.02
USD 75,000 KRAFT HEINZ FOOD 5.2000% 15/07/45 87,750 86,740 0.02
USD 70,000 NEWELL RUBBERMAI 6.0000% 01/04/46 73,053 82,600 0.02
USD 85,000 MADISON IAQ L 4.1250% 30/06/28 144A 85,000 81,484 0.02
USD 75,000  SPRINGLEAF FIN 8.2500% 01/10/23 75,000 81,375 0.02
USD 79,000 K HOVNANIAN 13.5000% 01/02/26 144A 97,761 80,383 0.02
USD 75,000  APACHE CORP 5.1000% 01/09/40 78,424 79,313 0.01
USD 75,000  OLIN CORP 5.6250% 01/08/29 75,000 78,731 0.01
USD 75,000 IRB HOLDING C 7.0000% 15/06/25 144A 75,000 78,375 0.01
USD 75,000  HILTON DOMEST 5.7500% 01/05/28 144A 75,000 78,188 0.01
USD 75,000 UBER TECHNOLO 6.2500% 15/01/28 144A 75,000 77,813 0.01
USD 75,000  ASCENT RESOUR 8.2500% 31/12/28 144A 75,000 77,578 0.01
USD 75,000  PRIME SEC/FIN 5.2500% 15/04/24 144A 75,000 77,438 0.01
USD 75,000  NAVIENT CORP 5.875% 25/10/24 75,281 77,438 0.01
USD 75,000 HOWARD MIDSTR 6.7500% 15/01/27 144A 75,000 77,145 0.01
USD 75,000 LABLINC 10.5000% 15/07/27 144A 78,188 77,063 0.01
USD 75,000 NABORS INDS I 7.3750% 15/05/27 144A 75,000 76,679 0.01
USD 75,000 GOLDEN NUGGET 8.7500% 01/10/25 144A 77,234 76,664 0.01
USD 75,000  MPT OP PTNR/FINL 4.6250% 01/08/29 71,571 76,500 0.01
USD 75,000 CHS/COMMUNITY 6.0000% 15/01/29 144A 75,000 76,313 0.01
USD 75,000  FXIHOLDINGS 7.8750% 01/11/24 144A 77,625 75,938 0.01
USD 75,000  VICI PROPERTI 4.2500% 01/12/26 144A 75,000 75,563 0.01
USD 75,000 ICAHN ENTER/FIN 5.2500% 15/05/27 W1 76,500 75,413 0.01
USD 75,000  OXFORD FIN/COS 6.3750% 15/12/22 75,000 74,976 0.01
USD 75,000 DUN & BRADSTR 5.0000% 15/12/29 144A 75,000 74,813 0.01
USD 75,000 TENET HEALTHC 4.6250% 15/06/28 144A 75,000 74,531 0.01
UsSD 75,000  TRIUMPH GROUP 7.7500% 15/08/25 75,000 74,445 0.01
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USD 75,000 FRONTIER COMM 5.0000% 01/05/28 144A 75,000 74,072 0.01
USD 75,000 OCCIDENTAL PETE 3.5000% 15/06/25 52,688 73,969 0.01
USD 75,000 AHP HEALTH 5.7500% 15/07/29 144A 75,000 73,596 0.01
USD 75,000  CNX MID PART 4.7500% 15/04/30 144A 75,000 73,500 0.01
USD 75,000  SONIC AUTOMOT 4.6250% 15/11/29 144A 75,000 73,313 0.01
USD 75,000 DANA INC 4.2500% 01/09/30 75,000 73,275 0.01
USD 75,000  VIAVI SOLUTIO 3.7500% 01/10/29 144A 75,000 73,144 0.01
USD 75,000 LADDER CAP F14.2500% 01/02/27 144A 75,000 72,750 0.01
USD 75,000  SONIC AUTOMOT 4.8750% 15/11/31 144A 75,000 72,615 0.01
USD 75,000 MICHAELS COS 5.2500% 01/05/28 144A 75,000 72,278 0.01
USD 75,000 CENTURYTEL IN 4.0000% 15/02/27 144A 75,000 72,227 0.01
USD 75,000 EQM MIDSTREAM 4.5000% 15/01/29 144A 75,000 71,813 0.01
USD 75,000 THOR INDUSTRI 4.0000% 15/10/29 144A 75,000 71,438 0.01
USD 70,000  HILCORP ENERG 6.0000% 01/02/31 144A 70,000 71,400 0.01
USD 75,000 ICAHN ENTER/FIN 4.3750% 01/02/29 75,000 71,167 0.01
USD 75,000 ENERGIZER HLD 4.3750% 31/03/29 144A 73,969 70,875 0.01
USD 75,000 CALPINE CORP 4.6250% 01/02/29 144A 75,000 70,502 0.01
USD 75,000 NRG ENERGY IN 3.3750% 15/02/29 144A 75,000 69,375 0.01
USD 75,000 LEVEL 3 FIN13.7500% 15/07/29 144A 75,000 68,063 0.01
USD 75,000  PAYSAFE FIN P 4.0000% 15/06/29 144A 75,000 67,125 0.01
USD 75,000 SUMMIT MID HDGS 5.75% 15/04/25 75,000 66,977 0.01
USD 75,000 ENLINK MIDSTREAM 5.4500% 01/06/47 65,813 66,750 0.01
USD 75,000 TALEN ENERGY 6.6250% 15/01/28 144A 75,000 65,625 0.01
USD 60,000 ORTHO-CLINICA 7.2500% 01/02/28 144A 60,000 63,450 0.01
USD 63,000 PAR PHARMA IN 7.5000% 01/04/27 144A 62,978 63,236 0.01
USD 60,000 ENDEAVOR ENER 6.6250% 15/07/25 144A 60,181 62,550 0.01
USD 50,000 OCCIDENTAL PETE 8.0000% 15/07/25 50,000 56,938 0.01
USD 50,000 DELTA AIR LINES 7.3750% 15/01/26 49,993 56,447 0.01
USD 91,000 EXELA INTER 11.5000% 15/07/26 144A 91,000 56,079 0.01
USD 79,000 K HOVNANIAN E 5.0000% 01/02/40 144A 52,239 55,300 0.01
USD 50,000 L BRANDS INC 7.5000% 15/06/29 50,688 54,250 0.01
USD 50,000  SCIENTIFIC GA 7.2500% 15/11/29 144A 50,000 54,000 0.01
USD 50,000 ACRISURE LLC 10.1250% 01/08/26 144A 50,000 53,938 0.01
USD 50,000 EQT CORP 6.6250% 01/02/25 39,600 53,794 0.01
USD 50,000  ANTERO MIDSTR 7.8750% 15/05/26 144A 54,875 53,500 0.01
USD 50,000 UBER TECHNOLO 8.0000% 01/11/26 144A 54,100 52,938 0.01
USD 50,000 TRIPOINTE GROUP 5.8750% 15/06/24 49,075 52,438 0.01
USD 50,000 CLEVELAND-CLI 6.7500% 15/03/26 144A 49,392 52,375 0.01
USD 50,000 TAYLOR MORRIS 6.6250% 15/07/27 144A 50,000 52,000 0.01
USD 50,000 ADAPTHEALTH L 6.1250% 01/08/28 144A 53,313 51,438 0.01
USD 50,000 HAT HOLDINGS 6.0000% 15/04/25 144A 50,000 51,375 0.01
USD 50,000 OCCIDENTAL PETE 3.4500% 15/07/24 44,375 50,750 0.01
USD 50,000 TERRAFORM POW 5.0000% 31/01/28 144A 50,000 50,557 0.01
USD 50,000 PECF USS INTE 8.0000% 15/11/29 144A 50,000 50,500 0.01
USD 100,000  ENVISION HEAL 8.7500% 15/10/26 144A 99,730 50,500 0.01
USD 50,000 FORESTAR GROU 5.0000% 01/03/28 144A 50,000 50,375 0.01
USD 50,000 STANDARD IND 5% 15/02/27 144A 49,750 50,369 0.01
USD 50,000 LINDBLAD EXPE 6.7500% 15/02/27 144A 50,000 50,313 0.01
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USD 50,000 PRIME SEC/FIN 6.2500% 15/01/28 144A 50,000 50,018 0.01
USD 50,000 MATTEL INC 3.3750% 01/04/26 144A 50,000 50,000 0.01
USD 50,000 EVERI HOLDING 5.0000% 15/07/29 144A 50,000 49,750 0.01
USD 50,000 RYAN SPECIALT 4.3750% 01/02/30 144A 50,000 49,688 0.01
USD 50,000  SERVICE PROP 5.5000% 15/12/27 50,000 49,507 0.01
USD 50,000 CIENA CORP 4.0000% 31/01/30 144A 50,000 49,480 0.01
USD 50,000 NFP CORP 4.8750% 15/08/28 144A 50,375 48,813 0.01
USD 50,000 OT MERGER COR 7.8750% 15/10/29 144A 50,000 48,759 0.01
USD 50,000 LADDER CAP FI14.7500% 15/06/29 144A 50,000 48,688 0.01
USD 50,000 NATIONSTAR MT 5.7500% 15/11/31 144A 50,000 48,375 0.01
USD 50,000  SPIRIT AEROSYSTE 4.6000% 15/06/28 48,250 48,214 0.01
USD 50,000  HILTON DOMEST 3.7500% 01/05/29 144A 50,000 48,125 0.01
USD 50,000 AT HOME GROUP 4.8750% 15/07/28 144A 50,000 48,063 0.01
USD 50,000 PENNYMAC FIN 5.7500% 15/09/31 144A 50,000 48,002 0.01
USD 50,000 COMMSCOPE INC 4.7500% 01/09/29 144A 50,000 47,500 0.01
USD 50,000 CLEARWAY ENER 3.7500% 15/01/32 144A 50,000 47,438 0.01
USD 50,000 UNITED WHOLES 5.7500% 15/06/27 144A 50,000 47,250 0.01
USD 50,000 ARKO CORP 5.1250% 15/11/29 144A 50,000 47,250 0.01
USD 50,000 CLEARWAY ENER 3.7500% 15/02/31 144A 50,000 47,048 0.01
USD 45,000  ORTHO-CLINICA 7.3750% 01/06/25 144A 45,000 46,969 0.01
USD 50,000 SINCLAIR TELE 5.5000% 01/03/30 144A 50,000 46,500 0.01
USD 50,000 ASSUREDPARTNE 5.6250% 15/01/29 144A 50,000 46,188 0.01
USD 50,000 COINBASE GLOB 3.3750% 01/10/28 144A 50,000 44,500 0.01
USD 37,000 KRAFT HEINZ FOOD 5.0000% 15/07/35 40,541 42,728 0.01
USD 35,000 EQT CORP 5.0000% 15/01/29 37,906 36,838 0.01
USD 36,732  FRONTIER COMMUN 5.8750% 01/11/29 47,380 35,483 0.01
USD 75,000 TALEN ENERGY 10.5000% 15/01/26 144A 72,470 34,500 0.01
USD 28,000 AMC ENTMNT H 10.5000% 24/04/26 144A 26,590 29,680 0.01
USD 25,000 OCCIDENTAL PETE 6.2000% 15/03/40 15,813 28,938 0.01
USD 25,000 RADIAN GROUP INC 6.6250% 15/03/25 25,000 26,750 0.01
USD 25,000 DIEBOLD NIXDO 9.3750% 15/07/25 144A 24,758 26,375 0.00
USD 25,000 CLIFFS NATURAL R 6.2500% 01/10/40 19,625 26,000 0.00
USD 23,000 ANTERO RESOUR 8.3750% 15/07/26 144A 23,000 25,652 0.00
USD 25,000 NEXTERA ENERG 4.5000% 15/09/27 144A 24,500 25,528 0.00
USD 25,000 UNITED CONTINENTAL 5% 01/02/24 17,375 25,250 0.00
USD 25,000 CRESTWOOD MID PA 5.7500% 01/04/25 25,000 25,188 0.00
USD 25,000 CALLON PETROLEUM 8.2500% 15/07/25 25,331 24,500 0.00
USD 25,000 ALLEGHENY TECH 5.1250% 01/10/31 25,000 24,375 0.00
USD 25,000 CALLON PETROLEU 6.3750% 01/07/26 W1 25,000 23,750 0.00
USD 25,000 PACTIV EVERGR 4.0000% 15/10/27 144A 24,719 23,688 0.00
USD 20,000 FREEPORT-MCMORAN 5.4% 14/11/34 24,225 23,225 0.00
USD 25,000 TENNECO INC 5% 15/07/26 21,188 23,188 0.00
USD 25,000 TALEN ENERGY 7.6250% 01/06/28 144A 25,000 22,368 0.00
USD 25,000 PBF HOLDING CO 7.2500% 15/06/25 W1 21,500 19,563 0.00
USD 15,000 L BRANDS INC 9.3750% 01/07/25 144A 15,000 17,925 0.00
USD 12,500  PACIFIC GAS&ELEC 3.4500% 01/07/25 11,007 12,726 0.00
USD 12,500  PACIFIC GAS&ELEC 3.7500% 01/07/28 11,191 12,620 0.00
USD 10,000 BOEING CO 3.8500% 01/11/48 9,107 9,637 0.00
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USD 400,000 SANCHEZ ENERGY ESC 0.0000% 15/01/23 321,876 8,000 0.00
USD 5,000 WYNDHAM WORLDWID 3.9000% 01/03/23 4,450 5,025 0.00
USD 4,000 HOWMET AEROSPACE 6.8750% 01/05/25 4,000 4,415 0.00
USsD 200,000 SANCHEZ ENERGY ESC 7.7500% 15/06/21 165,944 4,000 0.00
USD 50,000 BASIC ENERGY 10.7500% 15/10/23 144A 49,521 3,500 0.00
UsD 100,000 GULFPORT NRG ESC 0.0000% 15/10/24 1,277 3,100 0.00
UsD 300,000 CLOUD PEAK NRJ ESC 0.0000% 15/03/24 172,125 3,000 0.00
USD 2,285 GULFPORT ENERGY 8.0000% 17/05/26 699 2,445 0.00
USsD 75,000 GULFPORT NRG ESC 0.0000% 31/12/71 952 2,325 0.00
USD 2,000 TRIUMPH GROUP 8.8750% 01/06/24 144A 2,000 2,135 0.00
USD 190,023 DENVER CORP ESCROW 0% 15/08/18® 145,956 0 0.00
USsD 250,000 GENON ENERGY INC E 0.0000% 15/10/182 0 0 0.00
USsD 400,000  APPVION INC ESC 0.0000% 01/06/20? 250,200 0 0.00

407,003,204 397,070,128 74.61

Bkl
- 1,075 BOSTON SCIE CV PFD 5.5000% 01/06/23 117,493 123,969 0.02
- 84  NINE POINT ENERGY HOLDINGS PFD DUMM® 84,000 0 0.00

201,493 123,969 0.02

J5vk
- 1,215 VISTRA COR-CW24 1 160 0.00
- 378  SANDRIDGE-B-CW22 8,913 43 0.00
- 898  SANDRIDGE-A-CW22 21,172 14 0.00

30,086 217 0.00
Bt T AU 429,266,480 418,658,009 78.66
HABESS 514,516,147 500,086,056 93.95

(1) FHEAF 3T S TR
Q) EBAEAT, /S AR AT I FE 2
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BiSEEICET 5ER
202241 A31BIRE
(A BHE, F5HIRHE, TRIL B LG Y27

. s N ] REBHEL
B A £ WA SRR e 0 ( xﬁm
JPY 14,407,114,844 USD 125,709,284 202242 H24 H (913,144)
USD 230,911 EUR 204,631 20224E3H 2H 2,190
USD 436,928 JPY 50,098,510 202242 H24 H 2,969
USD 10,029 JPY 1,150,030 202242 H24 H 68
USD 9,347 JPY 1,071,770 20224E2 H24 H 64
USD 5,067 JPY 581,035 202242 H24 H 34
USD 78 JPY 8,948 202242 H24 H 1
USD 57 JPY 6,547 202242 H24 H 0
JPY 1,780,000 USD 15,556 202242 H24 H (138)
JPY 33,120,000 USD 290,834 202242 H24 H (3,945)
(911,901)
SEIIIEHASN TS, IRBOMAIT el L RS T,
ERR2-SEERH
20224F1 31 A BUE, 77 RIZLL T ORIF SR/ L T,
. N . AR 44 FEBHL
Wi 59% & T H N e .
i AP i it 1 CRR ) CRF L)
EVEBR g
USD (1) FUT US LONG BOND (CBT) 20224E3 A (155,281) 2,375
USD (5) FUT US ULTRA BOND CBT 20224E3 A (942,344) 27,750
(1,097,625) 30,125
EEOR g
USD 27 FUTUS 10YR NOTE (CBT) 202243 H 3,450,938 (74,922)
USD 20 FUT US 2YR NOTE (CBT) 20224E3 A 4,330,156 (37,980)
USD 64 FUT US 5YR NOTE (CBT) 20224E3 A 7,622,000 (109,647)
15,403,094 (222,549)
(192,424)
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