MFARE/NA - 14 —)b MEFIL(S

NLV3aOUS3O—X) 8859

F138H CRER202041273158)

ERHRSE (ZFhR)

F1398 CRER202141 A158)

F1408 CRER202142 A158)

FI4NH CRER20214E3 A158)  HF1428 CRER202144 A158)  H1438 CRER202145 /178)
e AR (2020811 R176H~202145 A178)
ZREDHGESEN

EREIBBDCEZEEHY .

ECHAEBELETFEY,

LERSEIEOERRRECODVTIHEHLETES,
SHEELE—BOHBFINTEBYET LS. BEVEHELETFET,

TRANE LT, FIF - BUSNBEEEROICREDRET S HELTVETA,

QLT 7Y FOAMEMKIIRDEY TT,
B B 5 E|CnERE E
I H & 200955)EJ27EI75\1920245F—5H15E|§'C'CT
FELC. MECONERERERCHD /LT ALY — J7 o R—UNA - A—ILF RUF A0 hL— AR SR IESEOHECHENE |
DBEEECHIFNT A~ YH—T7 2 KBRTE~NOREEB LT, K RLRTOBHEYBEE (AL - AL F - R K] E2E A A=
@ 8 5 & FELEGUET) EXENAIBRANSE L. m*$w4/ﬁAv4Jw$@a¢§ﬂmar%wgwm§&lé CEBEME LCBRERVET,
BIHFHEADHRELERT, BEORRIZENTIE, /LT - AL —USANA - A=K - KRR - A VHL—9FRATRYZFTFHE~DEE
EPLELETH HIRREETS P NI G A SN AN RS < S vy
ENGEENT A—LF (/L SO F—SNT AL F ROF AU Ab— 75 ARNERAER LB — XF—T7 5 F
BHRE (F13Y53-%) mﬁﬁ%&%%kﬁﬁ%&bi? B, A= w - R—REOEMERIS L b VI S RERAE I EERET 515
xugan gl {70700 7 [kt onnmy srae rapas, Lx
TR T | rEaE TSl AEEEREL H ST
IPET |rnmRERoRMEEISEIELENRE LET.
BRFRENA - A — L F | spae/merers s _ 5
s 1 BEETS~ORERIS ISR ERT EE A
EHRE (FL3Y53-27) = B R
snmasg| 558 NEBTEE~OEBEREFTVEL A,
7%1’”3?;; . BRANOBRELFNEE A,
BREEC. RAIZLC. A7 BREEGEeT L eepREnnEd, FEL. EEMERTE o ERErTCE BB Re 5T, &
R BEORB LU ADRANIE, EEMRAET HE L, RESELEDIE,. HEREOBENTELENRET 5BEMMN L CHRT 555
s @ o 4| ABUFT, BREOEALONCE, BHRERTT, TANS LR OBRETLET,
: . I, IS & BISARE L6 DI B T & o EEMENRER

IHBT B LEETET L0 TEHYELA

EI=N

HAEMEONE, BRAORRECL > TERESNBERDBRVGANRDHSHC EICCBETS L,

BR7EYMIRIAE

RERBIRXEN_TEH2E1S

YiR— k&1L 0120-753104
(AR EZERDFAIOR~F 58

E R—LNR—  http://www.nomura-am.co.jp/




BHRERENA - 41—V MEFRE (Lo 5a—k) gRASERE

v omom| v Al oxlm x| BEEEG w o
Sl NS, ?;5 E% g% " ;;%ﬁj\rt%%%w%ﬁ%ﬁ]\ttg;m #

M M % % % % EpaaE|

1148 (20184E12 4 17H) 2,994 10 2.8 0.0 — 98.8 2, 080
11581 (20194E 1 A150) 2,872 10 A 3.7 0.0 — 98.9 2,004
1168 (20194E 2 A 15H) 3,138 10 9.6 0.0 — 98.9 2, 180
1178 (20194E 3 A 151) 3,119 10 A 0.3 0.0 — 98.9 2,132
11881 (201944 A150) 3, 066 10 A 1.4 0.0 — 98.8 2,027
11981 (20194E 5 A 150) 2,866 10 A 6.2 0.0 — 98.2 1,871
12081 (20194£ 6 A17H) 3,010 10 5.4 0.0 — 98.8 1,922
1213 (20194E 7 A 16 1) 3,182 10 6.0 0.0 — 98.9 1,997
1228 (20194E 8 A 15H) 3,217 10 1.4 0.0 — 98.9 1,967
12381 (20194 9 A17H) 3,303 10 3.0 0.0 — 98.8 1,937
1243 (20194E10 4 151) 3, 202 10 A 2.8 0.0 — 98.9 1,847
12581 (20194E11 A 151) 3,327 10 4.2 0.0 — 98.9 1,873
12681 (20194E12 4 16 ) 3,399 10 2.5 0.0 — 99.0 1, 864
1278 (20204E 1 A150) 3, 409 10 0.6 0.0 — 98.8 1,843
12841 (20204E 2 A17H) 3,343 10 A 1.6 0.0 — 98.8 1,776
1298 (20204 3 A 16 ) 2,803 10 A15.9 0.1 — 98.9 1,468
1308 (20204E 4 A 15H) 2,681 10 A 4.0 0.0 — 99.0 1,399
1313 (20204E 5 A 151) 2,607 10 A 2.4 0.0 — 98.9 1,344
1328 (20204E: 6 A 15H) 2,788 10 7.3 0.0 — 98.9 1,382
13381 (20204E 7 A 151) 2,806 10 1.0 0.0 — 98.9 1,367
1343 (20204E 8 A17H) 2,723 10 A 2.6 0.1 — 98.9 1,283
13581 (20204£ 9 A150) 2,710 10 A 0.1 0.1 — 98.9 1,263
1364 (20204E10 A 15) 2,571 10 A 4.8 0.1 — 98.5 1,181
13781 (20204E11 A 16 ) 2,681 10 4.7 0.0 — 98.6 1,197
13881 (202012 H 151) 2,668 10 A 0.1 0.1 — 97.2 1,117
13931 (20214- 1 H15R) 2,858 10 7.5 0.0 — 98.8 1,150
1408 (20214-2 H15R) 3, 069 10 7.7 0.0 — 98.9 1,241
1418 (20214E 3 H15R) 3, 000 10 A 1.9 0.0 — 98.6 1, 204
14241 (20214F- 4 A15R) 2,857 10 A 4.4 0.1 — 98.7 1,125
1438 (20214E 5 H17H) 2,784 10 A 2.2 0.1 — 98. 4 1,073

*k FEVEMMAR O MU 3135 B 5 A 2,

kYT 7RI~ —7 7 REMAANETOT, MESHALLSR], MEREMILR) IR L2TWL TR £,

S EM I RITE VA TR — 50 JTHR,

kM T NE, EELTAMNEE T 7 FICRE T3 77 R 47 - 77 0 XAThHY | 81X 2R T REEDTFELRNZD, XUF
~v—7FH IS EFHA,



BHRERENA - 41—V MEFRE (Lo 5a—k) gRASERE

O L eI DEENMEE & HRFDHER

- 3 P P2 = =

wx om ow|e oa om|F® B Ble g B

€y ] % % % %

20204511 H 16 F 2,681 — 0.0 — 98.6

#1381 BEES 2,629 Al1.9 0.0 — 97.9
#H *

20204£12H 15 F 2,678 A0, 1 0.1 — 97.2
(€

20204E12H 15 A 2, 668 — 0.1 — 97.2

51394 12HK 2,829 6.0 0.0 — 99.0
# *

20214E 1 150 2, 868 7.5 0.0 — 98.8
€y

20214E 1 A 150 2,858 — 0.0 — 98.8

#1408 1HE 2,878 0.7 0.1 — 99.0
# *

20214 2 A 150 3,079 7.7 0.0 — 98.9
(€

20214F 2 150 3, 069 — 0. — 98.9

#1413 2 AF 3, 055 N0.5 0. — 98.8
#H *

20214E 3 H150 3,010 Al1.9 0.0 — 98. 6
€y

20214 3 A 150 3, 000 — 0.0 — 98.6

#1428 3 HE 2,784 AT. 2 0.0 — 98.5
# *

202144 A 150 2,867 N 0.1 — 98.7
M

20214 4 150 2,857 — 0.1 — 98.7

#1438 4 Ak 2,847 NO. 4 0.1 — 97.4
#H *

20214E 5 H17H 2, 794 A2.2 0.1 — 98. 4

kIR IEEMAIL AL EIA A, RIS T,

*UT 7 NEeP =7 7 REMAANETOT, MEFMALSE), MEREMILR) TRELEETRL T £7,
R SR EM LRI E VTR — I8 0TI,




BHRERENA - 41—V MEFRE (Lo 5a—k) gRASERE

EREA
O e AR th D A HEMEEF D HTE
M) (BHEA)
3,400 2,000
3,200 1,800
3,000 1,600
2,800 1,400
2,600 1,200
2,400 1.000
2,200 1 1 | 1 1 800
2020711716 2020/12/15 2021/1/15 2021/2/15 2021/3/15 2021/4/15 2021/5/17

— EE(fE (F#) —— HESHEREREME (F) WEERE (5%) I

ZE10EAE - 2,681H]
FIBHEAZER © 2,784 (BHLDECE (FhAd) 160M)
B & = 6.0% (DESHEREN—X)

(¥) HREBREREMEBAL. 7EE Bdd) EHNEFICBRELEZLOLARBLTHELEZLOT, 77 FERAOEENLGNAT+—
RURERTINDTY . ERHE (20205117168) DENBREMBER—LLHEIITERELTEYET.

CE) PREZBERETHINEIDCOVTREEHRACHANDI—RITKYELYFET, £, 77V FOBAMBICLYVRRESHLESL
YET., LT, BROEEHROBEEDKREETTLDOTEIHY Tt A,

GE) EEBEEL, MERUTE2MEEEEAALTRRLTEYET,

OREMENDELEHER

- REMITIRELTWANS - A1 —ILREHILLDA VHLT A2 (FIBIRA)
 REEMITIRELTWVWANS - A —ILFEHEILDF Y ER LY A Y (F=EOR) (BIKE
EEiERY)

- ABWEIZXPaR N (RAEHBSPDER) FEIETLIT7L (BFEHYSDOINE)
ALY SDEBLEE




BMIFKE/ NS - 41 —IL FESHEE (MLa3Y)53—X) BAHER
OBREIRIE
KENA - A —)L FEHFTISE, SERBBTEENYERYELE (F—F2L)E—2 -
E@EER—R), KEDEBMEESENFRI L TKEREEZEF LT EO8MFICMR.,
FRIAFTIAMILRADTY) FUOEROHRBREEHORMERM ZERICRFITBOEELLL
HELEDRARENS, 2ARAICHTTERBRICHBLELE, TORIE. kKRB DAL
SLEEZTTETIEEmBHY ELEA. SATHLURE. BIFERFHREDRERRNEREX
=REBICHENEELI LGN, FHEIOFTIAMILADTY FUERBER~DEF®O, FRB (K
EREFHEEER) (CK2SMBEMORYCER L EF#MEHCRAICHTE L. BIERIARMIC
BWTELAY EHYFEL,

QLI77VFDR—FI7x+1)F
[(BFHEFKRE/ NS - 41— L FEHERE (MLaY53—X) EA5EE]

(/LT -ALYY— - TF7UR=USINS *A—=)LRE - RV A 2hL—9F5ATRY] &
KU BRI R— IH¥—T7 2 F] OZBAHF*TERERNREL. BEOFDLET S [/
LS ALY —-T7UR=USIHNS - 4A—I)LK-RVK A4 2HhL—5F5ATRY] OZEE
HEADBELL R A 490% L EIZH#HEFELE L,

[JLS-ALYY— TP F—USNA - A—ILF - KRYF - 42 HL—9 5 XTRY]
FERERETHD [/ LT - ALY — - TF7UR=USNS - A—)LR-RUK-A2h
L] 2B HEABAFFRILEIZDOINTIE, 20214 4 AXKE A T, BB#&41.1%, B#&51.1%,
CCCH&LIT38% &Y FELT=,

[BHNYR— vHF—T 72 K]
BE1EUROARBEOLIT— vl - R— N —ZE0ENAMIE~DEBREETHL. Hb
HTa—/L- O—2ETERZALES CLETRIEDHEEEZRY FLT-,



SHFEKE A - A — L FESRIE (FL3U53—2) BANER
OHIFZ7UVFDRUFI—V LDER
L7 R, EELTHEEI 7V RIZRET S 77V R FT - 770 XTHY. EY
FERTBEVLGEINFELLV D, AVFI—VFEIHYFEEA,
T2 71F, EEREEP O T 7 U FORREEMIBEEERTYT,

HAEME (HnIsEE)

15.0

1385 5513953 51404 $14158 $1428 51435
2020/12/15 2021/1/15 2021/2/15 2021/3/15 2021/4/15 2021/5/17

W EffiEE

(3) BEMBOMEREDERALTY .

O5 B E

R AEERIZOVTIE, FHBOHF - BELFRA, SRHMSE0FEREEZHEL THE
ZTEWVE LT,
BRE|EDERICOVNTIE, BICHIRZRITS. TABRER—DERZTENET,

OSNEEREMNAR

(B2 - M. 155720 - BliAR)

51381 51394 51404 #1413 51424 51434
H H 2020411 17H~ (2020412 5 16 H~ [20214F 1 F 16 H~ |20214F 2 A 16 H ~ [20214E 3 H 16 H ~ [20214F 4 A 16H ~
202046120150 202141 161 [20214E 2 A15H  |20214£ 3 H15H  |20214£ 4 15[ [20214E 5 A17H
E1 10 10 10 10 10 10
(CSp- ST =) 0.373% 0. 349% 0. 325% 0.332% 0. 349% 0. 358%
LI DOILEE 10 10 10 10 10 10
Sl ENIVEIS - - — — — —
Sy B T 4,291 4,299 4,307 4,313 4,319 4,325

() > EEAERAE RIS Rl e (BLAZ) OMIREREMAR (DEEIAZ) ([T 2HETHY, 77 FORLERLITRRY £,

(%) BH oL, BH OB LSMI IR T CTRIE L TW D2 dait R SN ie L —H L WEanb v £,

(1) BEEFEOFHD L, TR O A (3SR F R R O SEE A 2 LRI D568 0 9723, ERICITEEMAL B 2 28
OHEEEIBKINTH I LIFTENEE A,



BAHRKE A - 4 —IL FESIME (FL3US3—R) BASERE
O4#DERA&

[(BHEFRENA - 41—V FEHRE (FLay52—X) EA0ER]

[/ LT -hHLoo—-TF7UR=USINA A—ILK RV F A 2HhL—9F5ATRY] 5%
WAHEBLV [HHRIR— IP—T77 0 F] ZHRIAIEHEZTERERNREL, FEOHFILET
BI/LS-HhLoo— D7 F=USHNS - A—)LK - RVF A4 2hL—9 5 ATRY] %
WEIEHEANDRELLEZ490% U LIZHIFLED,

[/ LS -HLoo— TP R=USINA *A—)LF - R F -4 2hL—9 S5 XTRY]
K(XFILETOEFIEYEERE N/ - A—=ILF-RUF] £ Ing - 4—ILFE] &
WWET,) ZFEREFREL, 1 VHLTAVOERICNZ., PREMEGTYEZ LT A
VHEFSEFBIELET,

Fi=. HEAB TG, ABEERS . EVMABEENRSIEZFRAL. KFILETEEIC
MLEAIELTERRILESRY, MLaOUSEES ABREI#TH0VET,

FROAOFIMINRTIFONERTDHEICEY  CEEHFE Oy 2 70—(FHET
BEEZET, TI4IL b+ BEERET) FIZDOWVTIE, $RELEIZHEEETTEHLERIAAT
WET, 2021FICA>THDIE, FIRYDETHREEEEICNS A — L FEBED T 7V K
NoIEBEERENE DA ON-EDD, FEFIEKAREBWEEZFT, NJaT—ay (&
EMESTE) (. SREIEOERPCEED I 7 VA A VA IWADRE, TI4ILNEQERTE
EERMLTWSEZEZ . ZDEENHE IO FT I LALLM KLUBIOKETIRE SN T
WET, RTLY K (FIERIYBE) (Z44 MELTEY., FIRIYIMEKETHZZEND, B
SEERBAICBVTIEIEHREZZHOTNEATNEEDOD, BED/NA - 4 —)L FEHISIX
BEICHBLTHY., SERILATBEBRIANLGVEA—VFRETEILERAATHET,

[BfHvR— vH¥—T 72 K]
BRIFE1ELAOAHBEOCIT—2 v L - R—N—ZFDEHEMIEFADIREZITHEL. b
ETa— L O—VETEREZTHS L THREMEDHEREEZR > TEAWLV:=LET,

BABRITICKDVAFTAEAEKDS & EEBLGREMRELGHIAAEDOFEY PREER
DEDA—IL-A—2DEFIIAFTRELGDIP I FTAFEY OEE~DEREFZRL T,
HEMENTET D ENMEESNAFEFITOTIBELLSLY,

SHRELSIEMECBEBYET LS. FAHLIBEVWELET,

KIEBET VAT « THRGIZE Y SEBRMERHRIEISDONT
BT )NT « TIEIEOEREGIICEAL T, ERMICRFOBESTOATEY., 772 FAREMISERY 2 LSRG A LR
HERILFDOREZE S 1T, LAHREBBEIZTS5-ONERE L TREFERUIIVENHDIEENHY FT., TOHE, BMMICHRES
ERETAHO. 77 FORBEHLGEIERERNZOMALENTAY, SHICHANGEESICHFSAIRENRSTLLGL &N
Ezénﬁiﬁ"a Fr, TORBRELT, RENTIEREMREBMICHANTLSERLURTI 7Y FONR T+ = D ANEBILT BEE
NHYES,

_6_



O1/[aAY DEFBAM

BRFRENA - 41—V FMESFRE (L3 ) 53—X) BASEE
(202011 A178~202145 A178)

#1381~ 51434
g i) I
" : e & | & % X A o & =
] %
(a) 18 it W [l 14 0. 483 (a) 13 FEHEN = ' Bl 1 0 Y-85 B e AR X 13 FESR AN %
( % 5 & # ) (5) (0.192) | 77 ¥ ROER & ZNITH I RE, ZFESE~OER, EEETSOER,
RO R %
( W % = ) (8) (0.274) | BAZORE B, EHREESZMEHOEMN, NENTO7 7 FOFH
BLUHEBE TS
(= & &= ) ( 0) (0.016) | 77~ NOMEDRE -G8, FHAHDDORROFETE
b = o M #H H 0 0.001 | (o) ZDfE 1 =1Er I 0% DR+ R BIR O F-Y0 5% 2 He 1 %
(% & & H ) (0) 0.001) |EEBMT, BEAEASICKLY 77y FOERIKDEA
& 7t 14 0. 484

VR O 25 SL AR L, 2, 83T T

RAERRMI OB GEBBIEDND 2D b OFHEBELZET) 13, 3B - RIS X 0 SZAEHE N BIC KB b 5 7=, ML L0 Rl L7zf

BT,
* A SHUTHE Z LA EA L TH Y £7,

*ZOMBAIL, ZOT7 7 FRABANTN D=7 7 0 RRZHA- 728D B, B 7 7 2 RICHIET 5 b D a2 EHET,

¥ FEHAOEMIT, 2077y RRHHBAN TV DA

FERER (v =7 7 U FERLS) BB ET R EE A,

RFLRT T ALY ozh OB e (MARHOmEZ &) 2 (BRI O T EEME TR L T1002RF L2 bo T, HE Z LI

NGRS BRI IZIFE AL TH Y £,



(BE15)

OfR#fE BRARX7 7 FOEREERAUSNOBRAZKR<.)

FHERE N - A —ILFEHFRIE (Mol 53—X) BASER

LRI O - FEIZ Do A ORE (FRIE LT, EEFHE, BRELFEHET
AAGGER RS Bl BR< o) Z BRI P O 52 384 0 BAT/ERSA T O F MR (1 R%72Y)

ERCIBCRLLBER (BEFR) 111.66%TT,

(831312 %)
#aR0+2) 1.66
OHT 7 ROWADHE 0.97
@®ExXT 7V ROERBEERDLLE 0.69

(%) 477> FORMZ1FOYE ) ORAHBCENTRWEMERC LV LEZ b0 T,
(%) #HME, B E LT, SRR, ERBEPURRUHMIERRGIBREEHZEA,

(%) #refik, FRAN LT,

() #@k7 7> Feid, 977 2 FRARAN TS BTHAIER (v —7 7 v FERRL) T,

() Y77 FORAZ, =¥ —7 7 FRESRSERAEEL, BHET 7 FREH -2 RAEEHREEA,

(i) W77 FORMLREET 7 > FORML, it LEnMARR 880850 £,
() #dk” 7 > FICERTEREAUAORMES S HERH Y T8, ERICEEEATEY A,

(i) LROWHERMACHILAELOTY, ok, TALOMIESH ETLEETHY, HRICRELLRAORSBLIRNRY ET,



BHRERENA - 41—V MEFRE (Lo 5a—k) gRASERE

]

T ERUEGIDRR

(202011 A178~202145 A178)

) maERES

138~ 1431
& L] H f+ 5t fF
5] % 4% il 5] % 4 5
5] m TH m TH
| )87 hvvy=T77 K180 A=K B/ F A1 h=) T AR 9,704 15, 902 113,078 168, 522

Sk ARAITE I LIV,
Sk BEAD HNL ARG IEE) 0 #C,

OFEFERA & DEGHKIRF

(202011 A178~20214€5 A178)

BEBHEITEVERA,

[FIFEBMEA & 13, B OB AT 2B E AP | FUCHE SN RIEBIRA T,

O AEE DR (20214 5 B 171 B#E)
. J7YR 17 TP ASEAREBER T 7Y FOB
E3THIR EAURLIES
# i n i o i ¥ WM P
sl sl FM %
JAT e hV =T 7V R=USNf A=V R RV A A=) T ATRY 807, 560 704, 186 1, 056, 279 98. 4
= &t 807, 560 704, 186 1, 056, 279 98. 4
kPRI, B PERREEIC X 5 AR O LLg,
sk FEAAR 00 B AR mo@r
. ERAEEES
. o FI3THIR 14331
’ ] e =] e R T <
T ESE TH
-~ Fr— v =T 7R 982 982 1,002

* HC - FPARERO BALAG 28 0 #5C,



BHRERENA - 41—V MEFRE (Lo 5a—k) gRASERE

OREEFXUEDIER (20214 5 A17TB]TE)
% H _ . F143AK
s it i 24 =
M %
BB S RELARFE SR 1,056, 279 97.9
Pff<r— v F—7 57K 1, 002 0.1
e = SN Y i} 21,127 2.0
B 5 e A 1,078, 408 100. 0
* BEAOHAL ARG ZE) Y #5C,
O¥E. 8. tARUVEEMEEDIKR
1 5 25 13811K 51394 K 14081 K ESUIEIES F14281K 5 14351K
- 20204E12 7 15 H BUfE [20214F 1 A 15 H BUfE [20214F 2 A 15 H BUE 20214F 3 A 15 H BUE 20214 4 A 15 H BUE 202145 5 A 17 H BUfE
A A A A A A
A &E 1,132, 461,003 1,155, 492, 165 1,248, 398, 659 1,211,007, 493 1,132,799, 417 1,078, 408, 523
gL . m— 21,545,776 16, 399, 604 19,957,473 18,089, 115 21,566, 898 21,127,165
BB R R AR S GHAMAR) 1, 086, 310, 896 1,135, 989, 993 1,227, 438, 828 1,188, 115, 500 1,110, 230, 161 1,056, 279, 000
i< x— <¥=77 2 R GHEE) 1,002, 456 1,002, 358 1,002, 358 1,002, 358 1,002, 358 1,002, 358
AU 23,601, 875 2,100,210 - 3,800, 520 - -
B) A& 15, 135, 261 5, 484,582 6,888, 799 6,099, 434 7,796, 339 4,800, 316
Kihs - - 1,500, 178 - - -
RALILS 53 Fid 4 4,187, 544 4,024,419 4,045, 889 4,016, 403 3,937, 969 3,856, 012
ERiN 3 Ok 10,053, 422 530, 551 369, 367 1,170, 780 2,916, 367 -
RIMEFEH 892, 260 927, 509 971, 162 910, 186 939, 870 942, 159
ARALFILE 18 5 5 7 8 12
T DAL 2,017 2,098 2,198 2,058 2,125 2,133
(C) #MEEMRIE(A—B) 1,117,325, 742 1,150, 007, 583 1,241,509, 860 1,204,908, 059 1,125,003, 078 1,073, 608, 207
JLAR 4,187, 544, 527 4,024, 419, 553 4,045, 889, 564 4,016, 403, 963 3,937, 969, 286 3,856, 012, 631
W S 4 A3,070,218,785 | A2,874,411,970 | A2,804,379,704 | A2,811,495,904 | A2,812,966,208 | A2,782, 404,424
(D) ZIEHLOK 4,187,544,52710 4,024, 419, 5530 4,045, 889, 5640 4,016, 403, 9630 3,937,969, 2860 3,856,012, 6310
1/HO%YEEMEE(C/D) 2,668M 2,858 3,069 3,000/ 2,857H 2,784
(V) 251381 e AKHI$4,468,732,45311 , 25 138~ 143 Hf 3B NG & JeAKH 363,852,567, 55138~ 1431 i —J iR JC AKH13676,572,389 1

1 A% 7- 0 PERE L, §5138410.2668 1, £5139410.2858 1, £51403#10.30691, #5141110.300019, #5142410.28571, £5143410.27841]

ESES

10 —



BHRERENA - 41—V MEFRE (Lo 5a—k) gRASERE

OEHEDIK;
1384 1394 14087 a1 1428 F1434

H H 20204E11 H 17 F ~ [20204£12 16 F ~ [20214F 1 A 16 F ~ [20214F 2 A 16 [ ~ [20214F 3 A 16 [ ~ [20214F 4 A 16 A ~
20204E12 150 [20214E1 A15H  [20214E 2 A15H  [20214:3 A15H  [20214:4 4150  [20214E5 A17H

A A A A A A

(A) ERHZEIE 7,594,043 7,300,103 7,295,111 1,317,591 7,180, 764 7,049, 736
= i 4 4 7,594,610 7,300, 429 7,295, 277 7,317,838 7,181, 005 7,050, 025
TALFIR A 567 A 326 A 166 A 247 A 241 A 289

(B) FiEFEHTEELE A 7,970,463 13,730, 408 82, 480, 594 A 29,970,715 A 58,673,725 A 30,303,797
TEE A 510, 524 74,293,791 82, 558, 498 204,323 821,217 133, 344
FEEH A 8,480,987 A 563, 383 A 77,904 A 30,175,038 A 59,494,942 A 30,437,141

©) ExHENE A 894, 277 A 929, 607 A 973, 360 A 912,244 A 941,995 A 944,292
(D) HHEHEE(A+B+C) A 1,210,697 80, 100, 904 88, 802, 345 A 23,565, 368 A 52,434 956 A 24,198, 353
(E) RIfRHERE A1, 661,066, 664 A1, 600,108, 407 A1,516,922, 318 A1,420, 649,797 A1,417,176, 986 A1, 440, 642,762
(F) EBmEEEEES A1, 403, 693, 880 A1, 350, 380, 048 A1,372,213, 842 A1, 363,264,336 A1,339, 416,297 A1,313,707, 297
(Ficd 24 S 4H 24 %8) (1,137,758,397) | ( 1,003,978,971) | ( 1,106,172,742) | ( 1,098,578,300) | ( 1,078,312,459) | ( 1,056,789, 398)

5 RIS FR 2 AH) (A2,541,452,21T) | (A2,444,359,019) | (A2,478,386,584) | (A2,461,842,636) | (A2,417,728,756) | (A2,370,496, 695)

@) §F(D+E+F) A3, 066, 031, 241 A2, 870,387, 551 A2,800, 333,815 A2,807, 479,501 A2,809,028, 239 A2,778,548, 412
H I#EEHEE A 4,187 544 A 4,024 419 A 4,045 889 A 4,016,403 A 3,937,969 A 3,856,012
RERHERE (G+H) A3,070,218, 785 A2,874,411,970 A2,804,379,704 A2, 811,495,904 A2,812,966, 208 A2,782, 404, 424
ENNEFEAHEIE A AL, 403,693, 880 AL, 350, 380, 048 AL, 372,213,842 AL, 363, 264, 336 Al, 339, 416, 297 Al, 313,707,297

(Ficd 24 S 40 24 %8) (1,137,758,397) | ( 1,003,978,971) | ( 1,106,172, 742) | ( 1,098,578,302) | ( 1,078,312,459) | ( 1,056,789, 398)

5E RIS FR 2 A5) (A2,541,452,21T) | (A2,444,359,019) | (A2,478,386,584) | (A2,461,842,638) | (A2,417,728,756) | (A2,370,496, 695)

Sy Fl (i R N 4 659, 254, 286 636, 352, 083 636, 574, 657 633, 885, 448 622, 696, 828 611,139,916
MRS 4 A2, 325,779, 191 A\2,160, 384, 005 A\2, 068,740, 519 A2,082, 117,016 A\2, 096, 246, 739 A2,079,837,043

R AL ORBLOF T (B) BMF ST ERRIIEHROFMBZIIC LD bDEEHET,
*AHARORPLO T C (C) EFTIHRENE 1 1L FEHIN 3 T A T BB S A L 81E B CTER L TWET,

FAEEORIO P T (F) BMERZBRE & H2 0, [EFEOBMN

St

X E D

(15) HEeAOFF@E (20204117 17H~20214E 5 A17H) 1ZLATF D@ Y T,

B, SBIRREZ LIl DA Z 22 LS| W =y 2V E T,

51384 #1394 1404 1414 1424 #1431
TH A 20204E11 H 17 H ~ [20204£12 H 16 F ~ [20214F 1 A 16 [ ~ [20214F 2 A 16 [ ~ [20214F 3 A 16 [ ~ [20214F 4 A 16 A ~
20204E12 150 |20214E 1 A15F  [20214E 2 A15F 2021463 A15H 2021464 A15H  |20214E 5 H17H

a. Bl Y SRIE (REPER) 6, 699, 92911 7,216, 5861 7,216, 1941 6,405, 6111 6,239, 1121 6, 105, 8021
b. AETRRSAE ARG - RRRBRER) 0 0 0 0 0 0fY
c. [EFERIKICEY HINAS T4 | 1, 137,758,397 | 1, 093,978,971/ | 1,106, 172, 742/ | 1,098, 578,302 | 1,078, 312, 459F4 | 1, 056, 789, 398
d. [FFRERERICE D 2 R L 4 656, 741, 9011 | 633,159, 9161 | 633,404, 35211 | 631,496, 2401 | 620,395,685 | 608,890, 1261
e. XIS (a+b+e+d) | 1,801,200,227M | 1,734, 355,473 | 1,746, 793, 2881 | 1, 736, 480, 1531 | 1, 704, 947, 256/ | 1,671, 785, 326
£ FR B (1 N %7=0) 4,301 4, 30914 4,317 4,323 4, 32914 4, 33504
g N4 4,187, 544 4,024, 419/ 4, 045, 839 4,016, 403 3,937, 96911 3,856, 0121
h. AHd4(1 5 0%7-0) 10/ 10/ 10/ 10/ 10/ 10/

11 —




BAHTRENA - A~ FIESIRIE (FL3U53—R) BANER
OREBEDHMOE

51381 51394 14041 141 1421 14314

177 A 4720 55de: (BliAR) 10H9 10H9 10H9 10H9 10H 1019

KOTBLH B 1% OIEEMMARDMER oA & R E 7213 LNl 2 548, eI @Entiide L2 £,

KOYECHT O FEEMAAEBTA Z Lm Y | SRR O EEMEDEBCAZ TR 256, fial3 @Bl oAz ka2 o2 d@skide, Th
LI BICALRE (Rl Rie) &0 9,

KO BLHT O EHEMBEMERCA & M E I TREIZGE ., SRS RECALRE Filaide) &2vET,

OBt
BRUFBHEEFIISVFEEA,




J LT HL— D7 R—=USINA— LR FRUR A hL—
IS5 AJIPY., VS5 AAUD., U5 ABRL, 75 RXZAR. 75 XTRY,

5 AUSD., 775 AMXN

202049 H 30 H 44
(FHE AR : 20194E10 5 1 H ~20204E9 H30H)

@Y7 7 U RO IR D@D T,

PA L
& HE

A~k R A UNEREER

fe
i
ot

&

KRAVETOEFEFEBEE FERENREL, AV AT A D
eI A, PRI YEZNLF A OWGE2BIELET, BE
FTHEEMEIT, FEUTBB+#4 (S&PHE) LT (B— AR <) £
7oiEBal#% (Moody’sft) LR (B3#E AT X RS DA M H-Eh T
WAERELET, B ELIRWMER~OEEICHT-> T, &
MR LVB —#5 (S&PFL) LA _E 3 L OB3#E (Moody’stt) LA EdD
R At LRI LM S DR~ BEE I TVET,

KR VEETO AR FE M

wooA %
e = i

Ta— )L T 7L R NG AR = —

WE | KB | K8

g @ M = tt

BTy b Rm DA MRS

Ho|

JPENAT L e A RARAS N e KT AN AT

| & @ =t
H o B R AT 2
I

Y

m

e

IIBTG R (VIR T NT) TR T—

*AERREF U IV T, AT RERE AR SRR O R B2 b LITER 2L TRV E T,




LT ALY —T7UR—=US/INA A —LR-RUR- AV h L

E R E
2020429 A 30 HIZH#& T3 HEHAIEAR

CKRL)

IV
$RAT AR
EAHLE (PURBLEERTR)

WA E

#H

B
EEL
RET

I | SRAT 2 P
S AL
LR
L= difl
B A
HEE T

Editkaniy

T

iR RL

BeEHMRESTE E IR DL

SMEEE B LOGE AR LRI RHHELE
BB AT MAE AR 2R A%

A1 27 5 I BRI AR D REAT 2548 4k

Y HARE A 4R

E A ORERIC I HHME EE DO RE

91,839
11,778,335

11,870,174

1,140,799
207,267
41,761
11,130
62,229
1,710
10,361
19,222
76

1,494,555

10,375,619

(4,430,500)
(35,138,268)

(39,568,768)

(5,888,272)
(3,639,743)

(9,528,015)

(38,721,164)




LT ALY —T7UR—=US/INA A —LR-RUR- AV h L

HEN & PE
202049 H 30 H BifE
CKkRV)
Wi i/ %EmY KeAik] FHmAE Mg FEHLE (%)
A —2NFVT
T EHE (HEEHE)
USD 200,000 AMS AG 7.0000% 31/07/25 144A 211,000 0.12
211,000 0.12
A —ANZYT 211,000 0.12
INIa—4
T iEHE (EE &A1)
USD 160,000 NABORS INDS L 7.2500% 15/01/26 144A 80,000 0.05
80,000 0.05
NIa—FEF 80,000 0.05
HFE
EiEE (EESMIE)
USD 1,140,000 VALEANT PHARM 9.0000% 15/12/25 144A 1,235,475 0.73
USD 960,000 VRX ESCROW 6.125% 15/4/25 144A 981,600 0.57
USD 817,000 VALEANT PHARMA 7% 15/03/24 144A 843,553 0.49
USD 765,000 BAUSCH HLTH A 8.5000% 31/01/27 144A 840,867 0.49
USD 639,000 NOVA CHEMICALS CORP 5% 01/05/25 144 623,025 0.36
USD 538,000 VALEANT PHARM 5.5000% 01/11/25 144A 552,429 0.32
USD 458,000 VIDEOTRON 5.375% 15/6/24 144A 499,220 0.29
USD 357,000 CENOVUS ENERGY 5.3750% 15/07/25 343,402 0.20
USD 311,000 BAUSCH HEALTH 5.7500% 15/08/27 144A 329,660 0.19
USD 364,000 MEG ENERGY CO 7.1250% 01/02/27 144A 326,726 0.19
USD 249,000 BAUSCH HEALTH 7.0000% 15/01/28 144A 262,384 0.15
USD 250,000 GFL ENVIRON I 4.2500% 01/06/25 144A 251,875 0.15
USD 240,000 PANTHER BF AG 6.2500% 15/05/26 144A 249,300 0.14
USD 374,000 PRECISION DRI 7.1250% 15/01/26 144A 239,360 0.14
USD 220,000 BAUSCH HEALTH 5.0000% 30/01/28 144A 212,487 0.12
USD 215,000 NOVA CHEMICALS CORP 5.25% 01/06/27 200,584 0.12
USD 390,000 BAYTEX ENERGY 8.7500% 01/04/27 144A 175,500 0.10
USD 174,000 GFL ENVIRON I 3.7500% 01/08/25 144A 172,696 0.10
USD 120,000 BAUSCH HEALTH 5.2500% 30/01/30 144A 117,300 0.07
USD 45,000 PRECISION DRILLING 5.25% 15/11/24 30,150 0.02
USD 25,000 VALEANT PHARM 5.8750% 15/05/23 144A 24,875 0.01
USD 23,000 VALEANT PHARM 5.5000% 01/03/23 144A 22,914 0.01
8,535,382 496
HF A E 8,535,382 496
TS
ZFOMAEE
USD 555,000 TRANSOCEAN 6.1250% 01/08/25 144A 385,822 0.22
385,822 0.22
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WE fpE /Y KeAik] P4 FIETEH R (%)
HiEtE (EESMIE)
USD 669,000 SHELF DRL HOL 8.2500% 15/02/25 144A 264,255 0.16
USD 367,868 GLB AIR LEASE CO PIK 15/09/24 144A 211,789 0.12
USD 96,386  SPIRIT LOYALT 8.0000% 20/09/25 144A 101,205 0.06
577,249 0.34
A i h R 963,071 0.56
TIUR
EiEtE (B ESMIE)
USD 794,000 NUMERICABLE SFR 7.375% 01/05/26 144 830,683 0.48
USD 336,000 ALTICE FRANCE 8.1250% 01/02/27 144A 364,560 0.21
1,195,243 0.69
75 A% 1,195,243 0.69
AFYT
EiEtE (B ESMIE)
USD 200,000 TELECOM ITALIA 5.3030% 30/05/24 216,140 0.13
216,140 0.13
AXVT &t 216,140 0.13
Tx—U—
EiEE (EESMIE)
USD 540,000 DELPHI JERSEY 5.0000% 01/10/25 144A 619,650 0.36
USD 230,000 ADIENT GLOBAL 4.8750% 15/08/26 144A 218,788 0.13
838,438 0.49
Dy —V—3F 838,438 0.49
y_y7
EiEE (EESMIE)
USD 45,000 ROYAL CARIBBE 9.1250% 15/06/23 144A 47,180 0.03
47,180 0.03
Y~_Y7 i 47,180 0.03
oINS
TR (EESMIE)
USD 648,000 TR OP / TR FI 5.3750% 01/09/25 144A 641,037 0.38
USD 590,000 ALTICE FINANCING 7.5% 15/05/26 144A 622,450 0.36
USD 424,000 TELECOM IT CAP 6.3750% 15/11/33 502,440 0.29
USD 360,000 MALLINCKRODT FIN 5.5% 15/04/25 144A 90,000 0.05
1,855,927 1.08
NI T INTE 1,855,927 1.08
FoE
T iEHE (EE &A1)
USD 500,000 ALCOA NEDER HDG 6.75% 30/9/24 144A 515,625 0.30
USD 313,000 SENSATA TECHNO 4.875% 15/10/23 144A 328,650 0.19
USD 250,000 CONSTELLIUM NV 5.75% 15/05/24 144A 253,750 0.15
USD 200,000 ALCOA NEDERLA 5.5000% 15/12/27 144A 206,750 0.12
USD 200,000 TRIVIUM PACK 5.5000% 15/08/26 144A 206,000 0.12
USD 150,000 STARS GROUP H 7.0000% 15/07/26 144A 159,000 0.09
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e fpE /Y KeAik] P4 WS EHR (%)
USD 125,000 SENSATA TECHNO 5% 01/10/25 144A 134,375 0.08
1,804,150 1.05
FIHE 1,804,150 1.05
N
HiEtE (B ESMIK)
USD 76,000 CARNIVAL COR 10.5000% 01/02/26 144A 83,125 0.05
83,125 0.05
i 83,125 0.05
AFVA
EEHSFIE
USD 400,000 ROYAL BK SCOTLAND FRN 29/12/49 409,000 0.24
USD 250,000 BARCLAYS PLC FRN 15/09/69 263,438 0.15
USD 214,000 BARCLAYS PLC FRN 15/12/68 219,711 0.13
892,149 0.52
HiEtE (EESMIE)
USD 398,000 SENSATA TECHNO 6.25% 15/02/26 144A 413,920 0.24
USD 270,000 VIRGIN MEDIA 5.5000% 15/05/29 144A 289,061 0.17
USD 245,000 INTL GAME 6.5% 15/02/25 144A 259,467 0.15
962,448 0.56
AFXYAEE 1,854,597 1.08
TAUVA
EEHSFIE
USD 1,665,000 ILFC E-CAP TR II FRN 21/12/65 144A 882,450 0.51
USD 417,000 BANK OF AMERICA FRN 29/12/49 AA 450,650 0.26
USD 423,000 VIACOM INC FRN 28/02/57 428,184 0.25
USD 255,000 CITIGROUP INC FRN 15/11/69 P 267,113 0.16
USD 240,000 CITIGROUP INC FRN 29/12/49 T 266,768 0.15
USD 508,000 ENLINK MIDSTREAM FRN 15/12/66 C 203,200 0.12
USD 163,000 PLAINS ALL AMER FRN 15/11/69 B 103,505 0.06
USD 52,000 VIACOM INC FRN 28/02/57 57,200 0.03
2,659,070 1.54
FOMAES
USD 99,000 LIBERTY MEDIA CV 4.0000% 15/11/29 73,946 0.04
USD 71,000 LIBERTY MEDIA CV 3.7500% 15/02/30 52,737 0.03
126,683 0.07
AT T T IZ T A
USD 80,000 CRESTWOOD MID 6.25% 01/04/23 W1 78,000 0.05
78,000 0.05
HiEtE (EESMIRK)
USD 2,482,000 HCA INC 5.375% 01/02/25 2,718,310 1.57
USD 1,800,000 SPRINT CAP CORP 8.7500% 15/03/32 2,628,503 1.53
USD 2,061,000 TENET HEALTHC 4.6250% 15/07/24 144A 2,060,546 1.20
USD 1,965,000 CCO HOLDINGS 5.7500% 15/02/26 144A 2,039,099 1.18
USD 1,716,000 DISH DBS CORP 7.75% 01/07/26 1,878,504 1.09
USD 1,557,000 HCA INC 5.875% 15/02/26 1,737,027 1.01
USD 1,415,000 SPRINT CORP 7.625% 15/02/25 1,655,549 0.96
USD 1,316,000 CCO HOLDINGS 4.7500% 01/03/30 144A 1,386,734 0.81
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W RS / KA Y il AR A PELE (%)
USD 1,254,000 T-MOBILE USA INC 6.5% 15/01/26 1,310,065 0.76
USD 1,255,000 PETSMART INC 5.875% 01/06/25  144A 1,280,099 0.74
USD 1,250,000  FORD MOTOR CRED 5.5960% 07/01/22 1,271,874 0.74
USD 1,200,000 DISH DBS CORP 5.875% 15/11/24 1,226,651 0.71
USD 1,244,000 CLEAR CHNL WO 5.1250% 15/08/27 144A 1,194,239 0.69
USD 1,137,000 T-MOBILE USA INC 4.5000% 01/02/26 1,170,398 0.68
USD 1,136,000 SPECTRUM BRANDS 5.75% 15/07/25 1,170,102 0.68
USD 1,074,000 MATTEL INC 6.7500% 31/12/25 144A 1,121,051 0.65
USD 1,083,000 LEVEL 3 FIN INC 5.25% 15/3/26 W1 1,120,904 0.65
USD 1,010,000 UNITED RENTAL NA 5.2500% 15/01/30 1,102,162 0.64
USD 1,061,000 TEMPUR SEALY INTL 5.625% 15/10/23 1,074,262 0.62
USD 850,000 SPRINT CORP 7.125% 15/06/24 WI 973,232 0.57
USD 1,015,000 CVR PART / NITROGE 9.25% 15/06/23 1 943,949 0.55
USD 852,000 ALBERTSONS CO 7.5000% 15/03/26 144A 934,677 0.54
USD 886,000 NEXSTAR ESCRO 5.6250% 15/07/27 144A 929,324 0.54
USD 847,000 CENTENE CORP 4.6250% 15/12/29 WI 913,133 0.53
USD 875,000 POST HLDGS 5% 15/08/26 144A 896,025 0.52
USD 856,000 NCR CORP 5.7500% 01/09/27 144A 890,239 0.52
USD 836,000 SIRIUS XM RADIO 5.375% 15/07/26 144 866,304 0.50
USD 934,000 STAPLES INC 7.5000% 15/04/26 144A 859,279 0.50
USD 853,000 BWAY HDGS CO 5.5% 15/04/24  144A 846,602 0.49
USD 810,000 DIAMOND 1/2 FIN 7.125% 15/06/24 144 841,387 0.49
USD 774,000 ENERGIZER HLD 6.3750% 15/07/26 144A 832,281 0.48
USD 835,000 FORD MOTOR CRED 4.5420% 01/08/26 829,530 0.48
USD 760,000 HCA INC 5.875% 01/05/23 1 820,799 0.48
USD 769,000 SS&C TECH INC 5.5000% 30/09/27 144A 813,056 0.47
USD 890,000 PHOTO HOLDING 8.5000% 01/10/26 144A 801,000 0.47
USD 750,000 IHEARTCOMMUNICAT 6.3750% 01/05/26 786,563 0.46
USD 690,000 ALLY FINANCIAL INC 5.75% 20/11/25 773,512 0.45
USD 733,000 XPO LOGISTICS 6.7500% 15/08/24 144A 773,315 0.45
USD 705,000 HOWMET AEROSPACE 6.7500% 15/01/28 772,983 0.45
USD 725,000 MGM RESORTS 5.5000% 15/04/27 754,000 0.44
USD 721,000 CATALENT PHAR 4.8750% 15/01/26 144A 734,108 0.43
USD 585,000 SPRINT CAP CORP 6.875% 15/11/28 727,038 0.42
USD 660,000 VALEANT PHARM 9.2500% 01/04/26 144A 723,492 0.42
USD 679,000 CENTENE CORP 4.2500% 15/12/27 WI 709,691 0.41
USD 666,000 QUICKEN LOANS INC 5.75% 1/5/25 144A 685,314 0.40
USD 629,000 MGM GROWTH/MGM 5.7500% 01/02/27 WI 675,590 0.39
USD 680,000 BLUE RACER MID 6.125% 15/11/22 144A 666,400 0.39
USD 680,000 AMER AXLE & MFG 6.5000% 01/04/27 654,500 0.38
USD 675,000 DAVITA INC 3.7500% 15/02/31 144A 646,313 0.38
USD 636,000 BRINK'S CO/TH 4.6250% 15/10/27 144A 635,006 0.37
USD 580,000 CENTENE CORP 5.2500% 01/04/25 144A 602,997 0.35
USD 617,000 CHS/COMM HEALTH 6.25% 31/03/23 598,490 0.35
UsSD 580,000 DANA INC 5.3750% 15/11/27 592,209 0.34
USD 500,000 EMBARQ CORP 7.995% 01/06/36 587,753 0.34
USD 575,000 TARGA RES PRTNRS 5.8750% 15/04/26 586,500 0.34
USD 492,000 NETFLIX INC 5.3750% 15/11/29 144A 575,123 0.33
USD 576,000 SINCLAIR TELE 5.6250% 01/08/24 144A 570,240 0.33
USD 537,000 NUANCE COMMUNIC 5.6250% 15/12/26 567,657 0.33
USD 560,000 ENCOMPASS HLTH 4.5000% 01/02/28 566,675 0.33
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USD 537,000 BOYNE USA 7.2500% 01/05/25 144A 564,360 0.33
USD 524,000 REFINITIV US 6.2500% 15/05/26 144A 560,025 0.33
USD 550,000 ADT CORP 4.8750% 15/07/32 144A 559,625 0.33
USD 522,000 QORVO INC 5.5000% 15/07/26 WI 554,030 0.32
USD 554,000 TARGA RESOURC 5.1250% 01/02/25 144A 552,615 0.32
USD 532,000 CCO HOLDINGS 4.2500% 01/02/31 144A 546,084 0.32
USD 532,000 MARRIOTT OWN/IL 6.5000% 15/09/26 WI 543,145 0.32
USD 471,000 SPRINT CORP 7.875% 15/09/23 539,107 0.31
USD 524,000 CHEMOURS CO 7% 15/05/25 WI 530,550 0.31
USD 516,000 IRON MOUNTAIN 4.8750% 15/09/27 144A 523,740 0.30
USD 573,000 AVIS BUDGET CAR 5.25% 15/03/25 144A 519,998 0.30
USD 492,000 CCO HLDGS LLC/CAP 5.5% 01/05/26 144 509,835 0.30
USD 497,000 TENET HEALTHC 6.2500% 01/02/27 144A 509,425 0.30
USD 490,000 MEREDITH CORP 6.5000% 01/07/25 144A 503,475 0.29
USD 540,000 LIVE NATION E 4.7500% 15/10/27 144A 501,174 0.29
USD 560,000 PLANTRONICS INC 5.5% 31/05/23 144A 498,400 0.29
USD 490,000 HCA INC 3.5000% 01/09/30 496,885 0.29
USD 455,000 SERVICE CORP INTL 8% 15/11/21 482,300 0.28
USD 612,000 BROOKFIELD PP 5.7500% 15/05/26 144A 478,511 0.28
USD 591,000 STAPLES INC 10.7500% 15/04/27 144A 474,278 0.28
USD 443,000 CDK GLOBAL IN 5.2500% 15/05/29 144A 472,903 0.27
USD 415,000 AVIS BUDGET 10.5000% 15/05/25 144A 471,025 0.27
USD 498,000 SIX FLAGS ENT 5.5000% 15/04/27 144A 470,610 0.27
USD 514,000 RHP HOTEL PPTY 4.7500% 15/10/27 470,310 0.27
USD 450,000 GRIFFON CORP 5.7500% 01/03/28 WI 469,287 0.27
USD 450,000 RANGE RESOURC 9.2500% 01/02/26 144A 462,798 0.27
USD 450,000 FORD MOTOR CO 5.875% 02/08/21 458,663 0.27
USD 430,000 CINC BELL INC 8.0000% 15/10/25 144A 454,725 0.26
USD 448,000  VICI PROPERTI 4.2500% 01/12/26 144A 448,134 0.26
USD 442,000 OCCIDENTAL PETE 8.5000% 15/07/27 446,973 0.26
USD 520,000 MEREDITH CORP 6.8750% 01/02/26 433,550 0.25
USD 421,000 TENET HEALTHC 5.1250% 01/11/27 144A 430,473 0.25
USD 421,000 XPO LOGISTICS 6.125% 01/09/23 144A 427,896 0.25
USD 470,000 HILCORP ENERGY 5% 01/12/24 144A 426,525 0.25
USD 435,000 STATION CASIN 5.0000% 01/10/25 144A 426,300 0.25
USD 405,000 LABL ESCROW 1 6.7500% 15/07/26 144A 426,263 0.25
USD 430,000 TEREX CORP 5.6250% 01/02/25 144A 425,700 0.25
USD 452,000 COVEY PARK ENERG 7.5% 15/05/25 144A 424,880 0.25
USD 455,000 PARSLEY ENERG 4.1250% 15/02/28 144A 424,379 0.25
USD 465,000 STATION CAS 4.5000% 15/02/28 144A 423,559 0.25
USD 415,000 CENTURYLINK T 5.1250% 15/12/26 144A 423,167 0.25
USD 413,000 HOLOGIC INC 4.3750% 15/10/25 144A 422,293 0.25
USD 400,000 MACY'S INC 8.3750% 15/06/25 144A 414,352 0.24
USD 399,000 OCCIDENTAL PETE 8.8750% 15/07/30 411,968 0.24
USD 379,000 NRG ENERGY IN 5.2500% 15/06/29 144A 410,268 0.24
USD 400,000 T MOBILE USA 5.125% 15/04/25 408,504 0.24
USD 400,000 JELD-WEN INC 4.8750% 15/12/27 144A 407,125 0.24
USD 397,000 NRG YIELD OPERAT 5.0000% 15/09/26 406,925 0.24
USD 392,000 LAMB WESTON 4.875% 01/11/26 144A 406,876 0.24
USD 405,000 ARAMARK SERV 5.0000% 01/02/28 144A 404,494 0.24
USD 394,000 ACCO BRANDS C 5.2500% 15/12/24 144A 403,358 0.23



LT ALY —T7UR—=US/INA A —LR-RUR- AV h L

W RS / KA Y il AR A PELE (%)
USD 365,000 HCA INC 5.3750% 01/09/26 402,781 0.23
USD 380,000 NEWELL RUBBERMAID INC 4.2% 01/04/26 401,850 0.23
USD 390,000 CHENIERE ENER 4.6250% 15/10/28 144A 399,750 0.23
USD 384,000 B&G FOODS INC 5.25% 01/04/25 395,570 0.23
USD 390,000 SUMMIT MAT 5.125% 01/06/25 144A 395,363 0.23
USD 427,000 DOWNSTREAM D 10.5000% 15/02/23 144A 392,840 0.23
USD 365,000 ADIENT US LLC 7.0000% 15/05/26 144A 389,181 0.23
USD 376,000 LPL HOLDINGS 5.75% 15/09/25 144A 388,288 0.23
USD 355,000 CDW LLC/FIN 5.5% 01/12/24 387,394 0.23
USD 378,000 FREEPORT-MCMORAN 4.3750% 01/08/28 386,033 0.22
USD 366,000 WPX ENERGY INC 5.7500% 01/06/26 377,895 0.22
USD 360,000 EDGEWELL PERS 5.5000% 01/06/28 144A 377,100 0.22
USD 382,000 AMER AXLE & MFG 6.2500% 01/04/25 376,346 0.22
USD 365,000 TELEFLEX INC 4.2500% 01/06/28 144A 375,038 0.22
USD 396,000 WYNN LAS VEGAS 5.5% 01/03/25 144A 372,240 0.22
USD 354,000 VISTRA OPERAT 5.6250% 15/02/27 144A 372,143 0.22
USD 450,000 ANTERO RESOURCE 5.125% 1/12/22 371,642 0.22
USD 355,000 TARGA RES PRTNRS 6.5000% 15/07/27 370,088 0.22
USD 440,000 WOLVERINE ESC 9.0000% 15/11/26 144A 363,000 0.21
USD 350,000 AXALTA COAT/B 4.7500% 15/06/27 144A 361,753 0.21
USD 325,000 ENTERPRISE D 12.0000% 15/07/24 144A 360,750 0.21
USD 350,000 CENTRAL GARDEN PET 6.125% 15/11/23 356,958 0.21
USD 324,000 ADIENT US LLC 9.0000% 15/04/25 144A 356,805 0.21
USD 345,000 ENTEGRIS INC 4.3750% 15/04/28 144A 356,213 0.21
USD 341,000 COMMSCOPE FIN 6.0000% 01/03/26 144A 354,169 0.21
USD 348,000 ON SEMICONDUC 3.8750% 01/09/28 144A 351,593 0.20
USD 345,000 DISH DBS CORP 5% 15/03/23 351,434 0.20
USD 338,000 BWX TECHNOLOG 5.3750% 15/07/26 144A 351,098 0.20
USD 355,000 SOUTHWESTERN ENE 8.3750% 15/09/28 351,006 0.20
USD 341,000 ALLISON TRANS 4.7500% 01/10/27 144A 348,673 0.20
USD 331,000 ALBERTSONS COS 5.7500% 15/03/25 WI 340,516 0.20
USD 360,000 TALLGRASS NRG PRT 5.5% 15/9/24 144A 338,400 0.20
USD 329,000 HERC HOLDINGS 5.5000% 15/07/27 144A 337,735 0.20
USD 316,000 VAIL RESORTS 6.2500% 15/05/25 144A 335,684 0.20
USD 325,000 GCI LLC 6.8750% 15/04/25 335,010 0.19
USD 335,000 HEXION INC 7.8750% 15/07/27 144A 334,900 0.19
USD 465,000 DIAMOND SPORT 5.3750% 15/08/26 144A 333,638 0.19
USD 280,000 NETFLIX INC 5.8750% 15/11/28 330,800 0.19
USD 325,000 CENTURYLINK I 4.0000% 15/02/27 144A 328,250 0.19
USD 321,000 FREEPORT-MCMORAN 4.1250% 01/03/28 324,812 0.19
USD 296,000 WESCO DISTRIB 7.2500% 15/06/28 144A 323,288 0.19
USD 320,000 RBS GLOBAL/RE 4.8750% 15/12/25 144A 322,800 0.19
USD 308,000 COMMSCOPE FIN 8.2500% 01/03/27 144A 320,194 0.19
USD 296,000 WESCO DISTRIB 7.1250% 15/06/25 144A 319,680 0.19
USD 330,000 PG&E CORP 5.0000% 01/07/28 318,740 0.19
USD 297,000 HOWMET AEROSPACE 5.9000% 01/02/27 317,852 0.18
USD 315,000 ALLISON TRANSMISS 5% 01/10/24 144A 316,575 0.18
USD 308,000 VICI PROPERTI 4.6250% 01/12/29 144A 314,160 0.18
USD 304,000 CDW LLC/CDW FIN 4.2500% 01/04/28 313,880 0.18
USD 308,000 HILTON WORLDWIDE 4.8750% 01/04/27 313,390 0.18
USD 285,000 GAP INC/THE 8.3750% 15/05/23 144A 312,503 0.18



LT ALY —T7UR—=US/INA A —LR-RUR- AV h L
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USD 274,000 CENTURYLINK INC 7.5% 01/04/24 Y 305,510 0.18
USD 315,000 FORD MOTOR CRED 4.2710% 09/01/27 305,254 0.18
USD 420,000 QEP RESOURCES 5.25% 01/05/23 304,763 0.18
USD 318,000 COMMSCOPE TECH FIN 5% 15/03/27 144A 303,690 0.18
USD 300,000 TALLGRASS NRG 7.5000% 01/10/25 144A 301,592 0.18
USD 297,000 GLOB PART/GLP F 7.0000% 01/08/27 WI 301,455 0.18
USD 280,000 LIBERTY MEDIA 8.2500% 01/02/30 300,300 0.17
USD 351,000 CINEMARK USA 4.875% 01/06/23 300,105 0.17
USD 295,000 FORD MOTOR CRED 4.6870% 09/06/25 299,192 0.17
USD 314,000 WYNN RESORTS 5.1250% 01/10/29 144A 298,991 0.17
USD 295,000 MASTEC INC 4.5000% 15/08/28 144A 298,688 0.17
USD 295,000 SABRE GLBL IN 7.3750% 01/09/25 144A 297,065 0.17
USD 282,000 HILTON GRAND VA 6.1250% 01/12/24 WI 291,870 0.17
USD 305,000 PRIME SEC/FIN 3.3750% 31/08/27 144A 291,275 0.17
USD 280,000 HILL-ROM HLDG 4.3750% 15/09/27 144A 288,156 0.17
USD 267,000 GRAY TELE INC 7.0000% 15/05/27 144A 287,399 0.17
USD 272,000 IQVIA INC 5.0000% 15/05/27 144A 283,538 0.16
USD 275,000 ENERGIZER HLD 4.7500% 15/06/28 144A 281,531 0.16
USD 282,000 KENNEDY WILSON 5.875% 01/04/24 280,590 0.16
USD 271,000 SPECTRUM BRANDS 6.125% 15/12/24 278,791 0.16
USD 306,000 HILCORP ENERGY 5.75% 01/10/25 144A 278,460 0.16
USD 266,000 GREIF INC 6.5000% 01/03/27 144A 275,571 0.16
USD 260,000 H&E EQUIPMENT 5.6250% 01/09/25 270,075 0.16
USD 262,000 WESCO DISTRI 5.375% 15/06/24 267,895 0.16
USD 259,000 AVANTOR FUNDI 4.6250% 15/07/28 144A 266,848 0.16
USD 250,000 PGT INNOVATIO 6.7500% 01/08/26 144A 266,250 0.15
USD 247,000 YUM! BRANDS I 4.7500% 15/01/30 144A 266,143 0.15
USD 270,000 FORD MOTOR CRED 4.1340% 04/08/25 265,937 0.15
USD 260,000 ALBERTSONS CO 4.6250% 15/01/27 144A 264,550 0.15
USD 245,000 OWENS-BROCKWA 6.6250% 13/05/27 144A 263,988 0.15
USD 250,000 BERRY GLOBAL 4.8750% 15/07/26 144A 263,125 0.15
USD 239,000 CENTURY TEL ENTP 6.8750% 15/01/28 G 262,900 0.15
USD 270,000 NOVELIS CORP 4.7500% 30/01/30 144A 262,745 0.15
USD 245,000 AMERIGAS PART/FIN 5.5% 20/05/25 262,150 0.15
USD 255,000 EQM MIDSTREAM 6.0000% 01/07/25 144A 262,013 0.15
USD 270,000 FORD MOTOR CRED 4.1250% 17/08/27 261,225 0.15
USD 286,000 CRESTWOOD MID PA 5.7500% 01/04/25 260,975 0.15
USD 315,000 ANTERO MIDSTR 5.7500% 15/01/28 144A 259,088 0.15
USD 252,000 VALVOLINE INC 4.3750% 15/08/25 WI 258,572 0.15
USD 243,000 ARCONIC CORP 6.0000% 15/05/25 144A 255,758 0.15
USD 245,000 GRAY TELE INC 5.875% 15/07/26 144A 252,889 0.15
USD 245,000 MSCI INC 4.75% 01/08/26 144A 252,350 0.15
USD 281,000 AVIS BUDGET C 5.7500% 15/07/27 144A 252,040 0.15
USD 405,000 GULFPORT ENERGY 6.0000% 15/10/24 251,100 0.15
USD 245,000 UNITED RENTAL NA 4.6250% 15/10/25 250,206 0.15
USD 235,000 JELD-WEN INC 6.2500% 15/05/25 144A 249,688 0.15
USD 248,000 ENERGIZER HLD 4.3750% 31/03/29 144A 248,570 0.14
USD 248,000 TARGA RESOURCES 4.25% 15/11/23 245,520 0.14
USD 248,000 MTS SYSTEMS C 5.7500% 15/08/27 144A 244,280 0.14
USD 190,000 FORD MOTOR CO 9.6250% 22/04/30 244,150 0.14
USD 242,000 SPIRIT AEROSY 7.5000% 15/04/25 144A 243,210 0.14
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USD 242,000 ESH HOSPITALITY 5.25% 01/05/25 144A 243,174 0.14
USD 285,000 CBS RADIO INC 7.25% 01/11/24  144A 242,606 0.14
USD 217,000 AMERIGAS FIN 5.875% 20/08/26 238,346 0.14
USD 230,000 VERTICAL US N 5.2500% 15/07/27 144A 236,642 0.14
USD 230,000 GCI LLC 4.7500% 15/10/28 144A 232,300 0.13
USD 226,000 HILTON DOMESTIC 4.8750% 15/01/30 WI 231,650 0.13
USD 235,000 NUSTAR LOGISTICS 5.625% 28/04/27 231,513 0.13
USD 215,000 LIVE NATION E 6.5000% 15/05/27 144A 230,549 0.13
USD 203,000 NETFLIX INC 5.875% 15/02/25 229,390 0.13
USD 214,000 SPECTRUM BRAN 5.5000% 15/07/30 144A 224,700 0.13
USD 242,000 CUMULUS MED N 6.7500% 01/07/26 144A 223,850 0.13
USD 245,000 GENESIS ENERGY LP/GENESI 6% 15/5/23 222,950 0.13
USD 225,000 GLOBAL MEDICA 6.5000% 01/10/25 144A 222,750 0.13
USD 208,000 CENTURYLINK INC 5.6250% 01/04/25 222,560 0.13
USD 195,000 NEWELL RUBBERMAI 5.8750% 01/04/36 221,284 0.13
USD 219,000 OCCIDENTAL PETE 8.0000% 15/07/25 220,029 0.13
USD 215,000 NEXSTAR BROAD 4.7500% 01/11/28 144A 219,494 0.13
USD 215,000 NOVELIS CORP 5.875% 30/09/26  144A 219,300 0.13
USD 220,000 IRON MOUNTAIN 4.5000% 15/02/31 144A 218,368 0.13
USD 209,000 TRANSDIGM INC 6.2500% 15/03/26 144A 217,490 0.13
USD 225,000 BUCKEYE PARTN 4.5000% 01/03/28 144A 216,844 0.13
USD 213,000 COMMSCOPE TECH FIN 6% 15/06/25 144A 215,130 0.12
USD 225,000 BUCKEYE PARTN 4.1250% 01/03/25 144A 213,750 0.12
USD 200,000 MATTEL INC 5.8750% 15/12/27 144A 212,450 0.12
USD 210,000 UNITED RENTAL NA 3.8750% 15/02/31 212,153 0.12
USD 242,000 ENTERCOM MEDI 6.5000% 01/05/27 144A 211,750 0.12
USD 205,000 ACADIA HEALTHCARE 6.5% 01/03/24 209,869 0.12
USD 205,000 PERFORMANCE F 5.5000% 15/10/27 144A 209,613 0.12
USD 204,000 CENTENE CORP 3.0000% 15/10/30 207,825 0.12
USD 243,000 GENESIS ENERGY 7.7500% 01/02/28 207,661 0.12
USD 280,000 TENNECO INC 5% 15/07/26 205,800 0.12
USD 204,000 HOLOGIC INC 3.2500% 15/02/29 144A 205,071 0.12
USD 200,000 MARRIOTT OWNE 6.1250% 15/09/25 144A 205,000 0.12
USD 203,000 REYNOLDS GROU 4.0000% 15/10/27 144A 204,177 0.12
USD 200,000 CENTENE CORP 4.75% 15/05/22 202,600 0.12
USD 185,000 SPRINGLEAF FINANCE 6.8750% 15/03/25 202,113 0.12
USD 196,000 CINCINNATI BELL 7% 15/07/24 144A 201,880 0.12
USD 208,000 TARGA RES PRT 4.8750% 01/02/31 144A 201,240 0.12
USD 175,000 FORD MOTOR CO 9.0000% 22/04/25 199,500 0.12
USD 195,000 BOOZ ALLEN & 3.8750% 01/09/28 144A 198,471 0.12
USD 203,000 IHEARTCOMMUNI 5.2500% 15/08/27 144A 198,433 0.12
USD 189,000 CHENIERE ENERGY 5.6250% 01/10/26 WI 197,411 0.11
USD 196,000 BLACK KNIGHT 3.6250% 01/09/28 144A 197,225 0.11
USD 205,000 DCP MIDSTREAM 6.75% 15/09/37 196,800 0.11
USD 174,000 NETFLIX INC 4.8750% 15/04/28 144A 195,235 0.11
USD 189,000 MIDCONTINENT 5.3750% 15/08/27 144A 195,143 0.11
USD 190,000 CHENIERE ENERGY 5.2500% 01/10/25 WI 194,687 0.11
USD 181,000 NATIONSTAR MT 9.1250% 15/07/26 144A 194,575 0.11
USD 225,000 ENLINK MIDSTREAM 4.1500% 01/06/25 194,513 0.11
USD 216,000 ENLINK MIDSTREAM 4.4% 01/04/24 194,400 0.11
USD 204,000 PBF LOGIST LP/FIN 6.875% 15/5/23 WI 192,780 0.11
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USD 215,000 CRESTWOOD MID 5.6250% 01/05/27 144A 191,350 0.11
USD 175,000 FORD MOTOR CO 8.5000% 21/04/23 190,292 0.11
USD 184,000 PM GENERAL PU 9.5000% 01/10/28 144A 189,980 0.11
USD 179,000 US STEEL COR 12.0000% 01/06/25 144A 189,740 0.11
USD 329,000 SUMMIT MID HDGS 5.75% 15/04/25 189,175 0.11
USD 187,000 YUM! BRANDS INC 3.6250% 15/03/31 186,299 0.11
USD 190,000 HOLLY PAR/FIN 5.0000% 01/02/28 144A 186,200 0.11
USD 190,000 OUTFRONT MEDI 5.0000% 15/08/27 144A 185,844 0.11
USD 180,000 ARCONIC ROLLE 6.1250% 15/02/28 144A 185,175 0.11
USD 170,000 TENET HEALTHC 7.5000% 01/04/25 144A 183,164 0.11
USD 184,000 ALBERTSONS CO 3.2500% 15/03/26 144A 181,400 0.11
USD 171,000 PAR PHARMA IN 7.5000% 01/04/27 144A 178,268 0.10
USD 184,000 ALBERTSONS CO 3.5000% 15/03/29 144A 177,118 0.10
USD 170,000 CALPINE CORP 5.25% 01/06/26 144A 177,101 0.10
USD 183,000 ALLEGHENY TECH 5.8750% 01/12/27 175,799 0.10
USD 167,000 MGM RESORTS 5.7500% 15/06/25 173,680 0.10
USD 163,000 COMMERCIAL METAL 5.3750% 15/07/27 171,831 0.10
USD 162,000 JB POINDEXTER 7.1250% 15/04/26 144A 171,782 0.10
USD 164,000 COMMERCIAL METALS 4.875% 15/05/23 170,150 0.10
USD 167,000 NIELSEN CO LUX 5% 01/02/25 144A 169,714 0.10
USD 162,000 STANDARD IND 5% 15/02/27 144A 168,514 0.10
USD 168,000 NATIONSTAR MT 5.5000% 15/08/28 144A 167,580 0.10
USD 164,000 T-MOBILE USA INC 6% 15/04/24 167,229 0.10
USD 173,000 LIVE NATION E 5.6250% 15/03/26 144A 166,945 0.10
USD 167,000 HEALTHSOUTH CORP 5.75% 01/11/24 166,788 0.10
USD 155,000 NEXTERA ENERG 4.5000% 15/09/27 144A 166,670 0.10
USD 170,000 L BRANDS 6.75% 01/07/36 166,600 0.10
USD 153,000 SABRE GLBL IN 9.2500% 15/04/25 144A 166,579 0.10
USD 165,000 LEVEL 3 FINANCING 5.375% 15/01/24 166,031 0.10
USD 160,000 CEDAR FAIR LP 5.5000% 01/05/25 144A 163,600 0.10
USD 159,000 HILTON WORLDWIDE 4.6250% 01/04/25 160,193 0.09
USD 165,000 LIVE NATION E 4.8750% 01/11/24 144A 158,813 0.09
USD 150,000 SIX FLAGS THE 7.0000% 01/07/25 144A 157,875 0.09
USD 150,000 CARPENTER TECH 6.3750% 15/07/28 157,157 0.09
USD 155,000 PRESIDIO HLDG 4.8750% 01/02/27 144A 156,792 0.09
USD 161,000 WMG ACQUISITI 3.0000% 15/02/31 144A 155,920 0.09
USD 156,000 CALPINE CORP 4.6250% 01/02/29 144A 155,610 0.09
USD 348,000 SM ENERGY CO 6.6250% 15/01/27 154,578 0.09
USD 145,000 FORTERRA FIN 6.5000% 15/07/25 144A 152,613 0.09
USD 148,000 DCP MIDSTREAM OP 5.3750% 15/07/25 152,243 0.09
USD 138,000 EQT CORP 7.8750% 01/02/25 152,145 0.09
USD 147,000 BWX TECHNOLOG 4.1250% 30/06/28 144A 150,675 0.09
USD 180,000 GENESIS ENERGY 6.2500% 15/05/26 149,400 0.09
USD 190,000 TENNECO INC 5.375% 15/12/24 149,188 0.09
USD 147,000 BY CROWN/BY B 4.2500% 31/01/26 144A 148,382 0.09
USD 142,000 WILLIAM CARTE 5.6250% 15/03/27 144A 148,213 0.09
USD 150,000 EQT MIDSTREAM P 4.7500% 15/07/23 5Y 148,125 0.09
USD 125,000 EQT CORP 8.7500% 01/02/30 146,563 0.09
USD 145,000 CALPINE CORP 5.0000% 01/02/31 144A 145,752 0.08
USD 145,000 PERF FOOD GRP I 5.5% 01/06/24 144A 145,725 0.08
USD 138,000 CD&R SMOKEY B 6.7500% 15/07/25 144A 145,590 0.08
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USD 145,000 SERVICE CORP 3.3750% 15/08/30 145,363 0.08
USD 225,000 COOPER STANDARD 5.625% 15/11/26 144,563 0.08
USD 130,000 SPRINGLEAF FIN 6.6250% 15/01/28 142,675 0.08
USD 144,000 LEVEL 3 FIN I 3.6250% 15/01/29 144A 141,120 0.08
USD 141,000 TENET HEALTHC 4.6250% 01/09/24 144A 141,000 0.08
USD 142,000 CDW LLC/CDW FIN 3.2500% 15/02/29 140,253 0.08
USD 210,000 PBF HOLDING C 6.0000% 15/02/28 144A 140,175 0.08
USD 135,000 DCP MIDSTREAM OP 5.6250% 15/07/27 139,452 0.08
USD 140,000  VICI PROPERTI 3.7500% 15/02/27 144A 137,200 0.08
usD 135,000 TENET HEALTHC 4.8750% 01/01/26 144A 136,728 0.08
USD 787,000 OASIS PETROLE 6.2500% 01/05/26 144A 133,790 0.08
USD 160,000 NATIONAL CINE 5.8750% 15/04/28 144A 133,600 0.08
USD 128,000 HILTON DOMESTIC 5.1250% 01/05/26 131,200 0.08
USD 135,000 SIX FLAGS ENT 4.875% 31/07/24 144A 127,575 0.07
USD 115,000 YUM! BRANDS 1 7.7500% 01/04/25 144A 126,788 0.07
USD 125,000 PTC INC 3.6250% 15/02/25 144A 126,719 0.07
USD 201,000 OCEANEERING INTL 6.0000% 01/02/28 125,685 0.07
USD 128,000 AMER AXLE & MFG 6.8750% 01/07/28 124,480 0.07
USD 115,000 LAMB WESTON H 4.8750% 15/05/28 144A 124,272 0.07
USD 120,000 PRESTIGE BRAN 5.1250% 15/01/28 144A 124,200 0.07
USD 123,000 NCR CORP 5.0000% 01/10/28 144A 121,155 0.07
USD 115,000 EQM MIDSTREAM 6.5000% 01/07/27 144A 121,038 0.07
USD 110,000 IRB HOLDING C 7.0000% 15/06/25 144A 116,980 0.07
USD 126,000 OCCIDENTAL PETE 6.3750% 01/09/28 116,550 0.07
USD 126,000 OCCIDENTAL PETE 6.6250% 01/09/30 115,894 0.07
USD 126,000 OCCIDENTAL PETE 5.8750% 01/09/25 114,818 0.07
USD 109,000 CINEMARK USA 8.7500% 01/05/25 144A 114,723 0.07
USD 113,000 SPR 5.7500% 30/09/25 144A DUMMY 113,000 0.07
USD 110,000 PTC INC 4.0000% 15/02/28 144A 112,750 0.07
USD 116,000 AMER AXLE & MFG 6.2500% 15/03/26 112,013 0.07
USD 110,000 ACHC 5.2500% 31/03/29 144A DUMMY 110,000 0.06
USD 115,000 AVIS BUDGET CAR 6.375% 1/4/24 144A 109,250 0.06
USD 103,000 WPX ENERGY INC 5.8750% 15/06/28 107,543 0.06
USD 110,000 STANDARD INDS 3.3750% 15/01/31 144A 107,067 0.06
USD 100,000 ALLIED UNIVER 6.6250% 15/07/26 144A 106,000 0.06
USD 102,000 NUSTAR LOGISTICS 6.3750% 01/10/30 105,252 0.06
USD 102,000 NUSTAR LOGISTICS 5.7500% 01/10/25 104,615 0.06
USD 104,000 ASBURY AUTO G 4.5000% 01/03/28 144A 104,260 0.06
USD 100,000  SPRINGLEAF FIN 6.1250% 15/03/24 104,250 0.06
USD 105,000  VICI PROPERTI 4.1250% 15/08/30 144A 103,163 0.06
USD 99,000 SUMMIT MATERI 5.2500% 15/01/29 144A 101,949 0.06
USD 96,000 HILTON DOMEST 5.7500% 01/05/28 144A 101,040 0.06
USD 102,000 DCP MIDSTREAM OP 3.875% 15/03/23 100,470 0.06
USD 95,000 ADVANCED DRAI 5.0000% 30/09/27 144A 99,275 0.06
USD 95,000 MGM RESORTS 6.7500% 01/05/25 99,038 0.06
USD 90,000 SCOTTS MIRACLE 4.5000% 15/10/29 95,177 0.06
USD 205,000 SM ENERGY CO 6.75% 15/09/26 94,300 0.05
USD 96,000 SABRE INC 5.25% 15/11/23 144A 93,600 0.05
USD 282,000 CARRIZO OIL&GAS INC 6.25% 15/04/23 93,060 0.05
USD 92,000 GARTNER GROUP 3.7500% 01/10/30 144A 92,776 0.05
USD 90,000 ENTEGRIS INC 4.6250% 10/02/26 144A 92,115 0.05
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USD 89,000 PBF HOLDING C 9.2500% 15/05/25 144A 91,225 0.05
USD 91,000 SENSATA TECHN 3.7500% 15/02/31 144A 89,749 0.05
USD 86,413 MRT MID PART 10.0000% 29/02/24 144A 89,653 0.05
USD 85,000 SCIENCE APP 4.8750% 01/04/28 144A 86,300 0.05
USD 85,000 SWITCH LTD 3.7500% 15/09/28 144A 85,446 0.05
USD 80,000 JAGUAR HL / P 5.0000% 15/06/28 144A 83,840 0.05
USD 81,000 JAGUAR HL / P 4.6250% 15/06/25 144A 83,228 0.05
USD 79,000 UNITED RENTALS 5.875% 15/09/26 83,148 0.05
USD 71,000 MSCI INC 5.3750% 15/05/27 144A 75,438 0.04
USD 65,000 GAP INC/THE 8.8750% 15/05/27 144A 73,613 0.04
USD 83,000 ENLINK MIDSTREAM PRT 4.85% 15/07/26 72,003 0.04
USD 75,000 BUCKEYE PARTNERS 4.1250% 01/12/27 71,438 0.04
USD 85,000 ANTERO MIDSTREA 5.3750% 15/09/24 WI 71,400 0.04
USD 70,000 DCP MIDSTREAM OP 4.95% 01/04/22 70,350 0.04
USD 72,000 ELEMENT SOLN 3.8750% 01/09/28 144A 70,200 0.04
USD 70,000 QUICKEN LOANS 3.8750% 01/03/31 144A 69,213 0.04
USD 70,000 QUICKEN LOANS 3.6250% 01/03/29 144A 68,950 0.04
USD 64,000 SPECTRUM BRAN 5.0000% 01/10/29 144A 66,419 0.04
USD 64,000 HILTON DOMEST 5.3750% 01/05/25 144A 66,240 0.04
USD 65,000 WEEKLEY HM LL 4.8750% 15/09/28 144A 65,488 0.04
USD 60,000 CLEARWAY ENERGY 5.7500% 15/10/25 WI 63,150 0.04
USD 60,000 DANA INC 5.6250% 15/06/28 61,922 0.04
USD 60,000 VICI PROPERTI 3.5000% 15/02/25 144A 59,142 0.03
USD 62,000 ARCHROCK LP/F 6.8750% 01/04/27 144A 58,590 0.03
USD 79,000 ANTERO RESOURCE 5.625% 1/6/23 58,065 0.03
USD 58,000 EMERGENT BIOS 3.8750% 15/08/28 144A 58,000 0.03
USD 55,000 ALCOA INC 5.125% 01/10/24 57,716 0.03
USD 56,000 TEGNA INC 4.7500% 15/03/26 144A 57,050 0.03
USD 60,000 TALLGRASS NRG 5.5000% 15/01/28 144A 54,167 0.03
USD 50,000 BOISE CASCADE 4.8750% 01/07/30 144A 53,625 0.03
USD 50,000 PRIME SEC/FIN 5.7500% 15/04/26 144A 53,125 0.03
USD 51,000 HARSCO CORP 5.7500% 31/07/27 144A 51,510 0.03
USD 52,000 ESH HOSPITALI 4.6250% 01/10/27 144A 50,635 0.03
USD 60,000 OCCIDENTAL PETE 3.5000% 15/06/25 50,100 0.03
USD 88,000 QEP RESOURCES 5.6250% 01/03/26 48,840 0.03
USD 50,000 PG&E CORP 5.2500% 01/07/30 48,500 0.03
USD 45,000 PERFORMANCE F 6.8750% 01/05/25 144A 47,813 0.03
USD 51,000 OCCIDENTAL PETE 2.7000% 15/08/22 47,499 0.03
USD 45,000 CENTENE CORP 5.3750% 01/06/26 144A 47,250 0.03
USD 48,000 L BRANDS 6.875% 01/11/35 47,040 0.03
USD 44,000 SPX FLOW INC 5.875% 15/08/26  144A 45,650 0.03
USD 45,000 BUCKEYE PARTNERS 4.3500% 15/10/24 44,325 0.03
USD 40,000 NEWELL BRANDS 1 4.8750% 01/06/25 43,036 0.03
USD 40,000 GARTNER GROUP 4.5000% 01/07/28 144A 41,850 0.02
USD 41,000 SINCLAIR TELE 5.875% 15/3/26 144 A 40,385 0.02
USD 39,000 ASBURY AUTO G 4.7500% 01/03/30 144A 39,158 0.02
USD 35,000 L BRANDS INC 6.8750% 01/07/25 144A 37,519 0.02
USD 38,000 APACHE CORP 4.6250% 15/11/25 36,219 0.02
USD 38,000 APACHE CORP 4.8750% 15/11/27 36,100 0.02
USD 33,000 TREEHOUSE FOODS 4.0000% 01/09/28 33,235 0.02
USD 30,000 HOWMET AEROSPACE 6.8750% 01/05/25 33,225 0.02
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mE fpE /Y KeAik] P4 FIETEH R (%)
USD 29,000 TRIUMPH GROUP 8.8750% 01/06/24 144A 30,451 0.02
USD 105,000 CALLON PETROLEUM 6.1250% 01/10/24 29,925 0.02
USD 26,000 L BRANDS INC 9.3750% 01/07/25 144A 29,835 0.02
USD 25,000 STANDARD INDS 4.7500% 15/01/28 144A 25,912 0.02
USD 40,000 GULFPORT ENERGY 6.3750% 15/01/26 W1 24,600 0.01
UsD 24,000 CEDAR FAIR LP 5.3750% 15/04/27 23,640 0.01
USD 23,000 GROUP 1 AUTO 4.0000% 15/08/28 144A 22,598 0.01
USD 84,000 CALLON PETROLEU 6.3750% 01/07/26 WI 20,790 0.01
USD 18,000 HCA INC 5.6250% 01/09/28 20,578 0.01
USD 20,000 MGM RESORTS INTL 4.625% 01/09/26 20,000 0.01
USD 18,000 TRIPADVISOR 1 7.0000% 15/07/25 144A 18,788 0.01
USD 13,000 COMMSCOPE FIN 5.5000% 01/03/24 144A 13,260 0.01
USD 14,000 MARRIOTT OWNERS 4.7500% 15/01/28 WI 13,130 0.01
USD 63,000 OASIS PETROLEUM 6.875% 15/03/22 10,395 0.01
USD 32,000 OASIS PETROLEUM 6.875% 15/01/23 5,120 0.00
143,561,994 83.40

T AYIIEE 146,425,747 85.06

BEA R e 164,110,000 95.35

(1) Bk IR TR R TR
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S 2 E I LAY

202049 H 30 H HifE
HE(EW) HE (5E0) T ] B KRIEBHELE CEKR V)
AUD 9,465 USD 6,667 October 08, 2020 66
ZAR 32,934 USD 1,909 October 20, 2020 26
BRL 26,838 USD 4,745 November 04, 2020 17
ZAR 16,630 USD 966 October 08, 2020 13
AUD 1,400 USD 987 October 20, 2020 9
BRL 5,387 USD 952 November 04, 2020 3
TRY 7,493 USD 953 October 08, 2020 1
TRY 25 USD 3 October 08, 2020 0
AUD 1,377 USD 979 October 08, 2020 0
AUD 46 USD 33 October 08, 2020 (1)
AUD 46 USD 33 October 08, 2020 (1)
ZAR 16,171 USD 951 October 20, 2020 (€8]
MXN 192,849 USD 8,553 October 20, 2020 2)
MXN 21,398 USD 952 October 20, 2020 3)
MXN 43,174 USD 1,926 October 08, 2020 )
TRY 7,428 USD 957 October 20, 2020 (14)
ZAR 15,836 USD 949 October 08, 2020 (18)
ZAR 31,797 USD 1,892 October 08, 2020 (20)
AUD 1,290 USD 941 October 08, 2020 (23)
AUD 1,290 USD 941 October 08, 2020 (23)
TRY 7,481 USD 973 October 20, 2020 (23)
ZAR 15,846 USD 965 October 08, 2020 (33)
ZAR 15,640 USD 954 October 08, 2020 (34)
TRY 7,193 USD 951 October 08, 2020 35)
TRY 7,182 USD 954 October 08, 2020 (39)
TRY 7,059 USD 941 October 08, 2020 42)
MXN 21,006 USD 979 October 20, 2020 (48)
MXN 20,428 USD 969 October 08, 2020 (62)
MXN 40,501 USD 1,899 October 08, 2020 (100)
MXN 81,003 USD 3,798 October 08, 2020 (201)
TRY 42,688 USD 5,663 October 08, 2020 (224)
AUD 13,022 USD 9,541 October 20, 2020 (278)
AUD 17,036 USD 12,419 October 20, 2020 (300)
TRY 72,801 USD 9,552 October 20, 2020 (309)
BRL 48,980,595 USD 8,883,000 November 04, 2020 (192,556)
BRL 146,947,346 USD 26,662,000 November 04, 2020 (589,682)
BRL 244,521,300 USD 44,899,000 November 04, 2020 (1,514,499)
JPY 1,476,810,033 USD 13,933,957 October 08, 2020 59,530
USD 47,501 TRY 359,009 October 08, 2020 1,749
USD 109,238 BRL 606,774 November 04, 2020 1,580
USD 56,766 AUD 77,593 October 08, 2020 1,569
USD 103,644 ZAR 1,742,862 October 08, 2020 1,050
USD 21,679 TRY 162,048 October 08, 2020 1,028
USD 20,738 TRY 157,014 October 08, 2020 729
USD 16,966 TRY 127,874 October 08, 2020 670
USD 14,162 TRY 107,025 October 08, 2020 523
USD 63,682 BRL 356,407 November 04, 2020 447
USD 12,299 MXN 267,021 October 08, 2020 440
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W (V) e (7Eh) i F REBUHLE CREV)
USD 14,188 AUD 19,496 October 08, 2020 319
USD 16,139 BRL 89,295 November 04, 2020 296
USD 40,812 TRY 319,141 October 20, 2020 292
UsSD 18,949 TRY 148,428 October 20, 2020 104
USD 2,876 TRY 21,876 October 08, 2020 88
uUsD 40,747 BRL 229,231 November 04, 2020 76
USD 1,912 TRY 14,414 October 08, 2020 75
USD 1,974 MXN 42,866 October 08, 2020 71
uUsD 966 MXN 20,254 October 20, 2020 69
USD 1,925 MXN 42,561 October 20, 2020 38
USD 952 TRY 7,187 October 08, 2020 37
USD 966 AUD 1,319 October 08, 2020 27
USD 962 BRL 5,325 November 04, 2020 18
USD 970 ZAR 16,378 October 20, 2020 8
USD 949 ZAR 16,132 October 20, 2020 1
USD 4,739 AUD 6,697 October 08, 2020 (25)
USD 2,864 AUD 4,067 October 08, 2020 (28)
USD 3,810 ZAR 65,709 October 20, 2020 (52)
uUSD 18,083 AUD 25,557 October 08, 2020 O7)
ZAR 31,966,075 USD 1,907,365 October 08, 2020 (25,675)
MXN 22,262,024 USD 1,016,748 October 08, 2020 (28,052)
JPY 1,468,357,341 USD 13,955,318 October 20, 2020 (40,053)
ZAR 31,667,359 USD 1,926,666 October 20, 2020 (65,465)
MXN 22,102,005 USD 1,046,918 October 20, 2020 (66,816)
BRL 74,989,002 USD 13,411,081 November 04, 2020 (106,063)
TRY 43,578,182 USD 5,759,682 October 20, 2020 (226,636)
TRY 44,229,739 USD 5,929,281 October 08, 2020 (292,575)
AUD 15,430,684 USD 11,308,227 October 20, 2020 (331,151)
AUD 15,583,213 USD 11,460,417 October 08, 2020 (375,111)
USD 38,067 JPY 4,004,426 October 08, 2020 124
USD 7,676 IPY 804,020 October 20, 2020 57
USD 8,578 JPY 903,279 October 08, 2020 19
USD 7,590 JPY 802,016 October 20, 2020 (10)
USD 7,537 IPY 800,124 October 08, 2020 (45)
USD 31,135 JPY 3,303,902 October 08, 2020 (170)
JPY 102,348 USD 970 October 20, 2020 0
JPY 102,348 USD 970 October 20, 2020 0
JPY 300,298 USD 2,850 October 08, 2020 %)
JPY 1,001,718 USD 9,562 October 20, 2020 (69)

(3,785,509)
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1434 (201648 H19H) 10, 211 0.0 68.6 — 19, 722
1581 (2017428 A21H) 10, 208 0.0 64.0 — 17, 754
1634 (201848 H20H) 10, 206 A0.0 38.7 — 13,511
1741 (20194 8 A19H) 10, 205 A0.0 59. 3 — 8, 458
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10A K 10, 204 A0.0 59.5 -
11AX 10, 204 A0.0 61.1 —
123K 10, 204 A0.0 55. 6 —
20204F 1 AR 10, 204 A0. 0 48.8 -
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