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EH AR E
2017412 H 31 BITHE T 4 A EHIIIR
CkR V)

3%

FILE (MEBAEIERRE $238,632) 11,727,637
B 24 4 57,860
I A 11,785,497
M

T 2,813,998
PRAE T 96,558
EHEEL, SRt B IO ERAEAE M 76,957
EaiE-$1| 67,232
ZOME 28,661
EBHREF 3,083,406
U= 8,702,091

BRAMIES., SNEABBE | BIOTINT A7 RO Y MER B LR EH B

A B S

BE A MiAE S (6,006,801)
SEREA T Al B 11,128,662
SenER 7,591,854
AT 7K 6,140,246
PANESPE R B 4,133,956
S E 2 R I | 497,014
Y EBLAR S A F 23,484,931
WYHAR B

B A MaEs 14,794,236
SEREA T Al B (151,116)
SenER 4,473,852
AT 7K (7,659,204)
PANESPE R B (6,800,766)
S E 2 R | 165,182
FEREAT YT v a 16,401
LR FEHAR A 4,838,585
BB A MRES, SMEZBEEG | BLOT VT 47 HNARD U E BB L OR EBLME S 28,323,516
T FH O fE AT L DM pE O HE AR 37,025,607
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PHEIE B IOEREAE - 81.6%

TABLFY -2.7%
HHE OB’ —0.2%

$ 980,000 Provincia de Buenos Aires/Argentina 144A 7.875 Jun-15-2027 1,049,573 1,089,025
ITVANE —2.5%

ARS 57,230,000 Argentina POM Politica Monetaria ~ 27.835 Jun-21-2020 3,535,695 3,240,025

ARS 6,430,000 Argentine Bonos del Tesoro 22.750 Mar-05-2018 431,297 365,135

ARS 3,451,000 Argentine Bonos del Tesoro 21.200 Sep-19-2018 220,881 179,242

ARS 22,180,000 Argentine Bonos del Tesoro 18.200 Oct-03-2021 1,503,936 1,207,087

ARS 23,320,000 Argentine Bonos del Tesoro 16.000 Oct-17-2023 1,417,256 1,240,292

ARS 26,830,000 Argentine Bonos del Tesoro 15.500 Oct-17-2026 1,765,346 1,435,605

390,000 Argentine Republic Government International Bond 6.875 Apr-22-2021 390,000 424,369

1,500,000 Argentine Republic Government International Bond 5.625 Jan-26-2022 1,501,020 1,583,062

1,010,000 Argentine Republic Government International Bond 7.500 Apr-22-2026 1,099,443 1,144,961

462,673 Argentine Republic Government International Bond 8.280 Dec-31-2033 543,022 548,845

170,000 Argentine Republic Government International Bond 7.625 Apr-22-2046 162,897 192,674

2,900,000 Argentine Republic Government International Bond 144A 7.125 Jun-28-2117 2,737,903 3,004,037

15,308,696 14,565,334

TN F AR 16,358,269 15,654,359

F—ArZV7T - 0.7%

FLE —0.1%
730,000 BHP Billiton Finance USA Ltd. 144A ~ 6.750 Oct-19-2075 749,195 852,341
50,000 FMG Resources August 2006 Pty Ltd. 144A 9.750 Mar-01-2022 50,689 55,325

799,884 907,666

ITVANE —0.6%
AUD 4,540,000 Australia Government Bond 3.000 Mar-21-2047 3,200,041 3,319,556
F—ANFVT & 3,999,925 4,227,222

~NNE— -0.1%

1T —0.1%
EUR 600,000 KBC Group NV MTN ~ 1.875 Mar-11-2027 654,645 745,564
PN . 654,645 745,564

NRIa—FHEE -01%

Loy — —0.1%
400,000 NCL Corp. Ltd. 144A 4.750 Dec-15-2021 416,007 414,000
NI —FEELE 416,007 414,000
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TIGON —1.2%
ITVANE —1.2%

BRL 1,134,000 Brazil Notas do Tesouro Nacional, Serie B 6.000 Aug-15-2050 1,131,187 1,148,598
BRL 5,497,000 Brazil Notas do Tesouro Nacional, Serie F 10.000 Jan-01-2021 1,480,488 1,707,898
BRL 2,097,000 Brazil Notas do Tesouro Nacional, Serie F 10.000 Jan-01-2023 584,617 640,479
BRL 290,000 Brazil Notas do Tesouro Nacional, Serie F 10.000 Jan-01-2027 86,561 86,585
410,000 Brazilian Government International Bond 4.250 Jan-07-2025 408,385 418,712
2,990,000 Brazilian Government International Bond 5.000 Jan-27-2045 2,373,517 2,797,519
6,064,755 6,799,791
TIUNEE 6,064,755 6,799,791
IFF —1.1%
FE —01%
$ 420,000 Hudbay Minerals Inc. 144A 7.625 Jan-15-2025 464,781 459,900
BMHTRA —0.1%
70,000 MEG Energy Corp. 144A 6.375 Jan-30-2023 65,434 59,500
230,000 MEG Energy Corp. 144A 7.000 Mar-31-2024 193,810 194,062
150,000 Teine Energy Ltd. 144A 6.875 Sep-30-2022 144,264 154,875
403,508 408,437
EIERE —0.9%
71,000 Valeant Pharmaceuticals International Inc. 144A 5.375 Mar-15-2020 65,522 71,089
690,000 Valeant Pharmaceuticals International Inc. 144A 7.500 Jul-15-2021 646,795 702,075
60,000 Valeant Pharmaceuticals International Inc. 144A 6.500 Mar-15-2022 60,735 63,000
260,000 Valeant Pharmaceuticals International Inc. 144A 5.500 Mar-01-2023 230,478 237,900
690,000 Valeant Pharmaceuticals International Inc. 144A 5.875 May-15-2023 611,648 639,975
150,000 Valeant Pharmaceuticals International Inc. 144A 7.000 Mar-15-2024 151,330 160,500
2,700,000 Valeant Pharmaceuticals International Inc. 144A 6.125 Apr-15-2025 2,258,025 2,470,500
130,000 Valeant Pharmaceuticals International Inc. 144A 5.500 Nov-01-2025 130,000 132,275
680,000 Valeant Pharmaceuticals International Inc. 144A 9.000 Dec-15-2025 673,628 708,696

4,828,161 5,186,010

N —0.0%
160,000 BC ULC/New Red Finance Inc. 144A 5.000 Oct-15-2025 160,000 161,200
IFEEE 5,856,450 6,215,547

A VREE —0.1%
AM-HTR —0.0%

36,238 Shelf Drilling Holdings Ltd. 144A 9.500 Nov-02-2020 33,615 36,917
BEEBLRY—R —0.1%

80,000 Park Aerospace Holdings Ltd. 144A 5250 Aug-15-2022 80,384 79,500

550,000 Park Aerospace Holdings Ltd. 144A 5.500 Feb-15-2024 569,082 545,875

649,466 625,375

TA< REBET 683,081 662,292
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FE —0.6%
ITVNE —0.6%
CNH 17,000,000 China Government Bond 3.310 Nov-30-2025 2,500,449 2,455,205
CNH 6,500,000 China Government Bond 3.480 Jun-29-2027 1,017,816 944,599
CNH 500,000 China Government Bond 3.600 Jun-27-2028 77,944 72,799
3,596,209 3,472,603
PEAF 3,596,209 3,472,603
a7 -1.2%
AW HRA —0.6%
180,000 Ecopetrol SA 5.875 Sep-18-2023 183,884 198,900
2,100,000 Ecopetrol SA 4.125 Jan-16-2025 2,075,536 2,123,625
690,000 Ecopetrol SA 5.375 Jun-26-2026 677,880 746,718
540,000 Ecopetrol SA 5.875 May-28-2045 473,243 551,340
3,410,543 3,620,583
ITVANE —0.6%
2,750,000 Colombia Government International Bond 5.625 Feb-26-2044 2,846,099 3,161,469
an BT EE 6,256,642 6,782,052
Fr=e—r -02%
T —0.2%
EUR 950,000 Danske Bank A/S MTN Q ~ 5.875 — 1,095,991 1,298,530
Fre—I8E 1,095,991 1,298,530
TITRN —0.5%
ITVANE —0.5%
510,000 Ecuador Government International Bond 144A 10.750 Mar-28-2022 516,142 598,814
720,000 Ecuador Government International Bond 144A 9.650 Dec-13-2026 756,715 828,673
1,230,000 Ecuador Government International Bond 144A 8.875 Oct-23-2027 1,230,000 1,350,780
2,502,857 2,778,267
TITRNVEF 2,502,857 2,778,267
TU7h -0.2%
ITVNE —0.2%
EGP 8,800,000 Egypt Treasury Bills = 18.010 Jun-12-2018 455,262 459,660
EGP 17,600,000 Egypt Treasury Bills = 17.260 Nov-13-2018 853,062 862,010
1,308,324 1,321,670
=7 MeE 1,308,324 1,321,670
TR =0.9%
1T —0.9%
500,000 BNP Paribas SA 144A Q ~ 7.625 — 533,978 550,000
200,000 BNP Paribas SA 144A Q ~ 7.375 — 200,000 231,000
EUR 548,000 BNP Paribas SA Q ~ 6.125 — 621,194 761,727
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EUR 1,000,000 BPCE SA MTN ~ 2.750 Nov-30-2027 1,107,002 1,298,988
200,000 Credit Agricole SA 144A Q ~ 8.125 — 200,000 239,842
EUR 510,000 Credit Agricole SA Q ~ 6.500 — 611,529 694,324
EUR 1,000,000 Societe Generale SA ~ 2.500 Sep-16-2026 1,098,976 1,275,003
4,372,679 5,050,884
e —0.0%

160,000 Pernod Ricard SA 144A 5.500 Jan-15-2042 178,876 194,226

AFLT —0.0%
200,000 SFR Group SA 144A 6.250 May-15-2024 196,337 200,500
75 A& 5 4,747,892 5,445,610

RAY =0.0%
BB EH S - EE —0.0%

200,000 IHO Verwaltungs GmbH PIK 144A 4750 Sep-15-2026 200,000 203,000
KAvBEt 200,000 203,000

H—rP—8 —03%

$17 —0.3%
1,540,000 Credit Suisse Group Funding Guernsey Ltd. 4.875 May-15-2045 1,650,329 1,772,602
H—r o —BaE 1,650,329 1,772,602

AVERYT -21%
ITVANE —2.1%

$ 1,160,000 Indonesia Government International Bond 4.350 Jan-11-2048 1,150,334 1,176,857
IDR 118,251,000,000 Indonesia Treasury Bond 7.000 May-15-2027 8,915,759 9,145,267
IDR 20,000,000,000 Indonesia Treasury Bond 8.375 Mar-15-2034 1,544,081 1,652,847

11,610,174 11,974,971
AR T EF 11,610,174 11,974,971

TANVIUR = 01%
BRESEY—ER —0.0%

150,000 AerCap Ireland Capital DAC/AerCap Global Aviation Trust 4.625 Oct-30-2020 153,937 157,242
WEBE®arTTF —0.1%
240,000 Ardagh Packaging Finance PLC/Ardagh Holdings USA Inc. 144A 4.625 May-15-2023 240,000 244,871
250,000 Ardagh Packaging Finance PLC/Ardagh Holdings USA Inc. 144A 6.000 Feb-15-2025 264,256 263,125
504,256 507,996
TANVG U REF 658,193 665,238
AZYT —7.0%
HUT —0.6%
EUR 1,189,000 Intesa Sanpaolo SpA MTN Q ~ 7.000 — 1,373,959 1,582,714
EUR 1,690,000 UniCredit SpA Q ~ 6.625 — 1,866,485 2,206,921

3,240,444 3,789,635
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ITVANE —6.4%
EUR 19,860,000 Italy Buoni Poliennali Del Tesoro 2.000 Dec-01-2025 23,803,742 24,429,781
EUR 3,930,000 Italy Buoni Poliennali Del Tesoro 5.000 Sep-01-2040 6,329,957 6,172,929
EUR 5,050,000 Italy Buoni Poliennali Del Tesoro 144A 3.250 Sep-01-2046 6,285,278 6,174,467
36,418,977 36,777,177
AZVTEE 39,659,421 40,566,812

AA -1.5%

ITVNE —1.5%
JPY 309,300,000 Japanese Government CPI Linked Bond 0.100 Mar-10-2024 3,047,462 2,889,820
JPY 100,500,000 Japanese Government CPI Linked Bond 0.100 Mar-10-2025 1,001,181 944,334
JPY 536,099,668 Japanese Government CPI Linked Bond 0.100 Mar-10-2026 5,385,801 5,058,801
9,434,444 8,892,955
AAEE 9,434,444 8,892,955

FXVRNVEEETY—V— B - 0.0%
BEVEE - EE —0.0%

300,000 Adient Global Holdings Ltd. 144A 4.875 Aug-15-2026 310,388 308,250
FYINEBETr—V—BEEH 310,388 308,250
77x—h —0.1%

ITVANE —0.1%

510,000 Kuwait International Government Bond 144A 3.500 Mar-20-2027 511,585 518,606

77 x—MEEE 511,585 518,606

NI TAT —0.0%
AFAT —0.0%

200,000 Altice Financing SA 144A 6.625 Feb-15-2023 197,380 209,420
EHEE —0.0%
$ 10,000 Allergan Funding SCS 4.550 Mar-15-2035 9,888 10,582
NreyT NI AR 207,268 220,002
AxTa —5.0%
1T —0.2%
720,000 Banco Mercantil del Norte SA/Grand Cayman 144A Q ~ 7.625 — 753,297 788,400
200,000 Banco Mercantil del Norte SA/Grand Cayman 144A Q ~ 6.875 — 200,000 210,750
953,297 999,150
BMHTR —02%
1,140,000 Petroleos Mexicanos 6.375 Jan-23-2045 1,104,038 1,148,949
ITVANE —4.6%
MXN 13,480,000 Mexican Bonos 7.750 Nov-23-2034 783,022 691,058
MXN 419,302,000 Mexican Bonos 7.750 Nov-13-2042 24,076,260 21,386,719
MXN 86,100,000 Mexican Bonos 8.000 Nov-07-2047 4,956,353 4,512,883
29,815,635 26,590,660
AxTagEt 31,872,970 28,738,759
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AU -2.0%
$RIT —0.5%
EUR 1,100,000  ABN AMRO Bank NV Q ~ 5.750 1,219,834 1,443,722

EUR 1,000,000 ING Groep NV MTN ~ 2.500 Feb-15-2029 1,096,257 1,279,017
2,316,091 2,722,739

AFLT —0.1%

640,000 Myriad International Holdings BV 144A 4.850 Jul-06-2027 646,792 664,300
B TR —1.4%

530,000 Petrobras Global Finance BV 7.375 Jan-17-2027 551,744 584,325

280,000 Petrobras Global Finance BV 6.750 Jan-27-2041 229,490 281,400

660,000 Petrobras Global Finance BV 5.625 May-20-2043 493,936 592,350

930,000 Petrobras Global Finance BV 6.850 Jun-05-2115 768,863 895,125

5,480,000 Petrobras Global Finance BV 144A 5.999 Jan-27-2028 5,560,543 5,529,320

7,604,576 7,882,520

EEL —0.0%

10,000 Teva Pharmaceutical Finance Netherlands 111 BV 2.800 Jul-21-2023 9,512 8,708
160,000 Teva Pharmaceutical Finance Netherlands 111 BV 3.150 Oct-01-2026 147,136 132,103
156,648 140,811

FoUF &R 10,724,107 11,410,870

FAP VT —0.1%
ITVAE —0.1%

260,000 Nigeria Government International Bond 144A MTN 6.500 Nov-28-2027 260,000 271,700
240,000 Nigeria Government International Bond 144A MTN 7.625 Nov-28-2047 240,000 258,000
500,000 529,700
FAV YT EE 500,000 529,700
a7 -3.1%

ITVAE —31%
RUB 190,230,000 Russian Federal Bond - OFZ 7.750 Sep-16-2026 3,221,479 3,380,251
RUB 690,551,000 Russian Federal Bond - OFZ 8.150 Feb-03-2027 11,745,136 12,618,445
RUB 103,683,000 Russian Federal Bond - OFZ 7.050 Jan-19-2028 1,684,037 1,752,325
16,650,652 17,751,021
== 16,650,652 17,751,021

BTV -1.1%
ITVNE —1.1%

ZAR 66,640,000 Republic of South Africa Government Bond 10.500 Dec-21-2026 5,525,671 6,016,158
ZAR 5,490,000 Republic of South Africa Government Bond 6.500 Feb-28-2041 305,926 313,811
5,831,597 6,329,969

M7 7UAEE 5,831,597 6,329,969
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ARLY = 0.4%
1T —0.4%
600,000 Banco Bilbao Vizcaya Argentaria SA Q ~ 6.125 — 600,000 618,749
EUR 400,000 Banco Bilbao Vizcaya Argentaria SA Q ~ 8.875 — 463,936 570,580
1,000,000 Banco Santander SA Q ~ 6.375 — 1,032,050 1,024,855
2,095,986 2,214,184
ARALUEF 2,095,986 2,214,184
AR =0.2%
1T —0.2%
EUR 640,000 UBS Group AG Q ~ 5.750 — 738,431 876,580
350,000 UBS Group AG Q ~ 6.875 — 391,101 388,173
1,129,532 1,264,753
ARG E 1,129,532 1,264,753
Mra —0.5%
ITVANE —0.5%
TRY 11,190,000 Turkey Government Bond 10.500 Aug-11-2027 2,711,155 2,794,844
Mragdt 2,711,155 2,794,844

77 EREEA - 0.8%
ITUANE — 0.8%

3,540,000 Abu Dhabi Government International Bond 144A 2.500 Oct-11-2022 3,527,496 3,473,625
940,000 Abu Dhabi Government International Bond 144A 4.125 Oct-11-2047 931,713 935,300
4,459,209 4,408,925
777 EREEAAF 4,459,209 4,408,925

AFYR - 1.7%

HIT —1.5%

200,000 Barclays Bank PLC 7.625 Nov-21-2022 202,706 226,500
250,000 HSBC Holdings PLC 4250 Aug-18-2025 260,899 259,257
500,000 HSBC Holdings PLC 4.300 Mar-08-2026 518,471 531,590
350,000 HSBC Holdings PLC Q ~ 6.375 — 381,520 376,250
200,000 HSBC Holdings PLC Q ~ 6.375 — 199,926 213,000
200,000 Lloyds Banking Group PLC Q ~ 7.500 — 228,066 226,750
1,400,000 Royal Bank of Scotland Group PLC 6.100 Jun-10-2023 1,552,243 1,541,628
4,370,000 Royal Bank of Scotland Group PLC 5.125 May-28-2024 4,436,010 4,635,125
220,000 Royal Bank of Scotland Group PLC Q ~ 8.625 — 220,000 247,775
$ 250,000 Santander UK Group Holdings PLC 144A MTN 4.750 Sep-15-2025 261,453 262,097
280,000 Standard Chartered PLC 144A 5.700 Mar-26-2044 287,630 339,610

8,548,924 8,859,582
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AFAT —01%

300,000 Virgin Media Secured Finance PLC 144A 5.500 Aug-15-2026 303,427 307,500
A TR —0.0%

37,000 Ensco PLC 8.000 Jan-31-2024 37,399 37,092

AW HRH—ER —0.1%

340,000 KCA Deutag UK Finance PLC 144A 9.875 Apr-01-2022 335,743 360,400
AFYREE 9,225493 9,564,574

TAVA —45.8%

BE _02%
690,000 BAT Capital Corp. 144A 3.557 Aug-15-2027 691,635 690,895
610,000 BAT Capital Corp. 144A 4.540 Aug-15-2047 615,177 642,274
30,000 Reynolds American Inc. 6.150 Sep-15-2043 34,136 38,559

1,340,948 1,371,728

REMZERMEE —0.1%

431,241 American Airlines 2013-1 Class B Pass Through Trust 144A 5.625 Jan-15-2021 451,785 448,491
TRV —0.0%
150,000 Hanesbrands Inc. 144A 4.625 May-15-2024 151,617 153,000
HEVE S - EE —0.1%
120,000 American Axle & Manufacturing Inc. 6.625 Oct-15-2022 123,697 124,500
20,000 Goodyear Tire & Rubber Co./The 5.125 Nov-15-2023 20,150 20,868
220,000 Goodyear Tire & Rubber Co./The 5.000 May-31-2026 221,836 226,842
365,683 372,210
17 —4.4%
950,000 BAC Capital Trust XIV Q ~ 4.000 — 765,255 848,948
1,840,000 Bank of America Corp. MTN 4.250 Oct-22-2026 1,869,616 1,939,055
680,000 Bank of America Corp. Q ~ 6.250 — 689,545 751,433
190,000 Bank of America Corp. Q ~ 6.100 — 209,113 208,525
EUR 1,000,000 Barclays PLC Q ~ 8.000 — 1,158,471 1,384,306
720,000 Citigroup Inc. 4.600 Mar-09-2026 750,362 766,240
1,360,000 Citigroup Inc. 4.450 Sep-29-2027 1,383,930 1,439,836
230,000 Citigroup Inc. 4.125 Jul-25-2028 229,032 237,051
279,000 Citigroup Inc. 8.125 Jul-15-2039 419,644 446,101
947,000 Citigroup Inc. 5.300 May-06-2044 1,098,596 1,118,100
4,770,000 Citigroup Inc. Q ~ 5.950 — 5,022,316 5,080,050
310,000 Citigroup Inc. Q ~ 5.350 — 295,311 316,975
10,000 Goldman Sachs Capital II Q ~ 4.000 — 6,877 8,840
12,000 Goldman Sachs Capital 11T Q ~ 4.000 — 7,749 10,500
530,000 Goldman Sachs Group Inc./The 4.250 Oct-21-2025 542,191 553,919
870,000 Goldman Sachs Group Inc./The 6.750 Oct-01-2037 1,102,113 1,164,620
1,020,000 Goldman Sachs Group Inc./The 5.150 May-22-2045 1,105,833 1,182,838
350,000 Goldman Sachs Group Inc./The 4.750 Oct-21-2045 379,211 400,930
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200,000 UBS Group AG Q ~ 7.000 — 200,000 227,000
$ 3,967,000 Wachovia Capital Trust III Q ~ 5.570 — 3,925,320 3,996,752
350,000 Wells Fargo & Co. MTN 3.550 Sep-29-2025 366,458 359,263
880,000 Wells Fargo & Co. MTN 4300 Jul-22-2027 910,666 937,028
250,000 Wells Fargo & Co. MTN 4.650 Nov-04-2044 244,958 272,623
750,000 Wells Fargo & Co. MTN 4.400 Jun-14-2046 771,691 790,981
682,000 Wells Fargo & Co. Q ~ 5.875 — 748,103 755,349
24,202,361 25,197,263

el —0.2%
840,000 Anheuser-Busch InBev Finance Inc. 3.650 Feb-01-2026 879,130 866,861
180,000 Anheuser-Busch InBev Finance Inc. 4900 Feb-01-2046 204,023 208,618
130,000 Constellation Brands Inc. 4.750 Nov-15-2024 133,154 142,454
90,000 Cott Holdings Inc. 144A 5.500 Apr-01-2025 90,000 92,475

1,306,307 1,310,408

KR ES (CMBS) — 0.0%

100,000  JPMorgan Chase Commercial Mortgage Securities Trust, Series 2014-FL6, Class C 144A~ 4.507 Nov-15-2031 98,713 98,940
100,000  JPMorgan Chase Commercial Mortgage Securities Trust, Series 2014-FL6, Class D 144A ~ 5.727 Nov-15-2031 95,630 94,329
194,343 193,269

HEYF—EZX —0.1%

10,000 United Rentals North America Inc. 5.750 Nov-15-2024 9,808 10,525
250,000 United Rentals North America Inc. 5.875 Sep-15-2026 261,014 267,500
100,000 Wesleyan University 4.781 Jul-01-2116 100,000 106,154

370,822 384,179

A Ea—F— —0.3%
940,000 Dell International LLC/EMC Corp. 144A 3.480 Jun-01-2019 948,343 951,776
770,000 Dell International LLC/EMC Corp. 144A 4.420 Jun-15-2021 789,932 802,355

1,738,275 1,754,131

LRSI —ER —0.1%

10,000 Ally Financial Inc. 8.000 Nov-01-2031 11,659 13,000
250,000 International Lease Finance Corp. 6.250 May-15-2019 260,256 261,976
80,000 International Lease Finance Corp. 5.875 Aug-15-2022 84,816 88,629
90,000 Navient Corp. MTN 8.450 Jun-15-2018 91,562 92,295
130,000 Quicken Loans Inc. 144A 5.750 May-01-2025 130,427 134,551
578,720 590,451

B —04%
160,000 Calpine Corp. 144A 5.250 Jun-01-2026 160,000 156,802
650,000 FirstEnergy Corp. 3.900 Jul-15-2027 656,449 666,020
1,090,000 FirstEnergy Corp. 7.375 Nov-15-2031 1,392,313 1,470,084
116,915 Mirant Mid-Atlantic Series C Pass Through Trust 10.060 Dec-30-2028 127,323 117,500
2,336,085 2,410,406

B —0.1%
GBP 320,000 Kraft Heinz Foods Co. 4.125 Jul-01-2027 476,981 483,451
240,000 Kraft Heinz Foods Co. 5.200 Jul-15-2045 269,143 264,004
80,000 Lamb Weston Holdings Inc. 144A 4.875 Nov-01-2026 79,734 83,600

825,858 831,055
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ANNVATT =8 —0.2%
1,160,000 Becton Dickinson and Co. 3.700 Jun-06-2027 1,165,089 1,168,944
140,000 DJO Finance LLC/DJO Finance Corp. 10.750 Apr-15-2020 140,328 126,000

1,305,417 1,294,944

NNVARFT —P—ER —0.3%

370,000 Catholic Health Initiatives 4.350 Nov-01-2042 343,075 357,189
30,000 Centene Corp. 4.750 May-15-2022 30,857 31,125
20,000 Centene Corp. 6.125 Feb-15-2024 20,000 21,150

220,000 Centene Corp. 4.750 Jan-15-2025 212,577 223,850

120,000 DaVita Inc. 5.750 Aug-15-2022 122,336 123,450
30,000 DaVita Inc. 5.125 Jul-15-2024 29,507 30,300

180,000 Dignity Health 5.267 Nov-01-2064 189,087 192,332

310,000 Fresenius Medical Care US Finance Inc. 144A 5.750 Feb-15-2021 328,778 335,395
50,000 HCA Inc. 5.375 Feb-01-2025 51,470 51,750
20,000 HCA Inc. 5.250 Jun-15-2026 20,476 21,200
30,000 HCA Inc. 4.500 Feb-15-2027 30,220 30,150

310,000 Tenet Healthcare Corp. 8.125 Apr-01-2022 306,476 315,425

1,684,859 1,733,316

HEEEF —0.0%

20,000 PulteGroup Inc. 6.375 May-15-2033 20,679 22,400
80,000 Shea Homes LP/Shea Homes Funding Corp. 144A 6.125 Apr-01-2025 82,264 83,200
102,943 105,600

R —0.3%
360,000 Chubb INA Holdings Inc. 4.350 Nov-03-2045 391,806 406,474
980,000 Teachers Insurance & Annuity Association of America 144A 4.900 Sep-15-2044 1,080,707 1,120,998

1,472,513 1,527,472

A F—FyMRFE —09%

20,000 Amazon.com Inc. 4.950 Dec-05-2044 19,998 24,311
1,980,000 Amazon.com Inc. 144A 4.050 Aug-22-2047 1,987,045 2,133,879
2,760,000 Amazon.com Inc. 144A 4250 Aug-22-2057 2,774,271 3,010,868

60,000 Netflix Inc. 5.500 Feb-15-2022 63,829 63,075

130,000 Netflix Inc. 5.875 Feb-15-2025 134,698 138,125

4,979,841 5,370,258
BIRRER —0.1%
590,000 Hilton Worldwide Finance LLC/Hilton Worldwide Finance Corp. 4.875 Apr-01-2027 611,620 617,288
ATA4T —0.5%

120,000 CCO Holdings LLC/CCO Holdings Capital Corp. 144A 5.375 May-01-2025 119,078 123,638
20,000 CCO Holdings LLC/CCO Holdings Capital Corp. 144A 5.750 Feb-15-2026 19,803 20,775
70,000 CCO Holdings LLC/CCO Holdings Capital Corp. 144A 5.125 May-01-2027 69,354 68,950

440,000  Charter Communications Operating LLC/Charter Communications Operating Capital 4.908 Jul-23-2025 450,806 467,802

270,000  Charter Communications Operating LLC/Charter Communications Operating Capital 4.200 Mar-15-2028 269,360 267,994

1,200,000  Charter Communications Operating LLC/Charter Communications Operating Capital 6.834 Oct-23-2055 1,382,941 1,443,412

80,000 CSC Holdings LLC 8.625 Feb-15-2019 83,516 84,399

40,000 DISH DBS Corp. 6.750 Jun-01-2021 42,375 42,000

50,000 DISH DBS Corp. 5.875 Nov-15-2024 50,000 48,687
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400,000 DISH DBS Corp. 7.750  Jul-01-2026 436,762 420,500
20,000 Time Warner Cable LLC 7.300 Jul-01-2038 23,107 25,069
2,947,102 3,013,226

G —03%

220,000 Freeport-McMoRan Inc. 2.375 Mar-15-2018 219,339 219,725
400,000 Freeport-McMoRan Inc. 5.450 Mar-15-2043 384,543 399,500
1,340,000 Glencore Funding LLC 144A 3.000 Oct-27-2022 1,334,526 1,326,935

1,938,408 1,946,160

ZOMBTEE — 0.1%

320,000 General Electric Co. MTN 5.875 Jan-14-2038 408,957 413,820
BHE —0.2%

240,000 City of Chicago IL 6.314 Jan-01-2044 231,194 255,780

110,000 Inland Valley Development Agency 5.500 Mar-01-2033 118,640 124,739

180,000 New Jersey Transportation Trust Fund Authority 6.561 Dec-15-2040 199,951 238,520

550,000 State of Illinois 5.100 Jun-01-2033 527,119 549,087

180,000 Sumter Landing Community Development District 4.172 Oct-01-2047 180,000 195,152

1,256,904 1,363,278

AM-HTR —1.7%

80,000 Anadarko Petroleum Corp. 3.450 Jul-15-2024 71,285 79,669
520,000 Anadarko Petroleum Corp. 5.550 Mar-15-2026 558,028 583,432
240,000 Anadarko Petroleum Corp. 4.500 Jul-15-2044 217,466 239,163
200,000 Anadarko Petroleum Corp. 6.600 Mar-15-2046 240,206 257,256

1,050,000 Apache Corp. 5.100 Sep-01-2040 1,107,682 1,118,654
940,000 Apache Corp. 4.750 Apr-15-2043 982,895 966,072

90,000 Chesapeake Energy Corp. 6.125 Feb-15-2021 66,361 91,125

90,000 Chesapeake Energy Corp. 5.750 Mar-15-2023 69,069 83,250
360,000 Devon Energy Corp. 5.850 Dec-15-2025 359,512 420,363
360,000 Devon Energy Corp. 5.000 Jun-15-2045 346,919 401,597
140,000 EP Energy LLC/Everest Acquisition Finance Inc. 6.375 Jun-15-2023 121,721 75,600
460,000 Exxon Mobil Corp. 4.114 Mar-01-2046 481,567 514,849
450,000 Kerr-McGee Corp. 6.950 Jul-01-2024 506,001 530,450
110,000 Oasis Petroleum Inc. 6.875 Mar-15-2022 111,496 112,887
230,000 Occidental Petroleum Corp. 4.625 Jun-15-2045 230,824 260,733

30,000 Occidental Petroleum Corp. 4.400 Apr-15-2046 29,736 33,209
500,000 Occidental Petroleum Corp. 4.100 Feb-15-2047 499,635 531,490

20,000 QEP Resources Inc. 5.250 May-01-2023 19,747 20,237

30,000 Range Resources Corp. 5.875 Jul-01-2022 30,657 30,600

60,000 Range Resources Corp. 5.000 Mar-15-2023 54,338 59,700

50,000 Range Resources Corp. 4.875 May-15-2025 49,679 48,250

30,000 RSP Permian Inc. 6.625 Oct-01-2022 27,783 31,463
390,000 Sanchez Energy Corp. 7.750 Jun-15-2021 383,238 366,600

2,520,000 Sanchez Energy Corp. 6.125 Jan-15-2023 2,175,918 2,129,400
190,000 Whiting Petroleum Corp. 6.250 Apr-01-2023 182,574 194,988
340,000 WPX Energy Inc. 8.250 Aug-01-2023 352,206 385,900

9,276,543 9,566,937
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Hi AR Y —ER —03%
330,000 Halliburton Co. 3.800 Nov-15-2025 335,574 342,958
450,000 Halliburton Co. 4.850 Nov-15-2035 479,703 504,829
610,000 Schlumberger Holdings Corp. 144A 4.000 Dec-21-2025 627,244 641,013

1,442,521 1,488,800

WAL= 77 —0.1%

340,000  Reynolds Group Issuer Inc./Reynolds Group Issuer LLC/Reynolds Group Issuer 144A 5.125 Jul-15-2023 352,749 351,900
E#EMhm —0.1%

320,000 Cardinal Health Inc. 3.410 Jun-15-2027 320,413 313,231
RATFA —0.5%

60,000 Blue Racer Midstream LLC/Blue Racer Finance Corp. 144A 6.125 Nov-15-2022 60,348 62,550

80,000 Cheniere Corpus Christi Holdings LLC 5.125 Jun-30-2027 80,000 82,752
220,000 DCP Midstream Operating LP 144A 6.750 Sep-15-2037 218,715 239,800
120,000 Genesis Energy LP/Genesis Energy Finance Corp. 6.750 Aug-01-2022 118,138 124,500

70,000 Kinder Morgan Energy Partners LP 3.500 Sep-01-2023 60,608 70,045
280,000 Kinder Morgan Energy Partners LP 4.250 Sep-01-2024 280,312 289,991
150,000 Kinder Morgan Inc./DE 5.300 Dec-01-2034 146,465 160,015
150,000 MPLX LP 4.875 Dec-01-2024 147,065 161,685

10,000 MPLX LP 4.875 Jun-01-2025 9,349 10,717
500,000 NGPL PipeCo LLC 144A 4375 Aug-15-2022 514,542 508,438
100,000 Rockies Express Pipeline LLC 144A 5.625 Apr-15-2020 100,680 104,750

60,000 Rockies Express Pipeline LLC 144A 6.875 Apr-15-2040 57,257 67,500

30,000 Summit Midstream Holdings LLC/Summit Midstream Finance Corp. 5.500 Aug-15-2022 27,856 30,000
140,000 Targa Resources Partners LP/Targa Resources Partners Finance Corp. 4.250 Nov-15-2023 133,195 138,425
110,000 Targa Resources Partners LP/Targa Resources Partners Finance Corp. 6.750 Mar-15-2024 110,000 117,975
490,000 Transcontinental Gas Pipe Line Co. LLC 7.850 Feb-01-2026 568,383 626,303
280,000 Williams Cos Inc./The 8.750 Mar-15-2032 328,308 369,600

2,961,221 3,165,046

REIT — 0.2%
450,000 CTR Partnership LP/CareTrust Capital Corp. 5.250 Jun-01-2025 463,275 459,000
450,000 MPT Operating Partnership LP/MPT Finance Corp. 5.000 Oct-15-2027 462,341 458,438
925,616 917,438

NFE —0.1%
450,000 Beacon Escrow Corp. 144A 4.875 Nov-01-2025 456,160 451,688
210,000 Dollar Tree Inc. 5.750 Mar-01-2023 215,931 219,975
672,091 671,663

I7=T —03%

10,000 First Data Corp. 144A 7.000 Dec-01-2023 10,000 10,575
570,000 First Data Corp. 144A 5.000 Jan-15-2024 587,302 586,388
580,000 Microsoft Corp. 3.300 Feb-06-2027 584,435 598,271
280,000 Microsoft Corp. 3.700 Aug-08-2046 280,748 291,903

1,462,485 1,487,137
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VTV AERBLOBFHEEE —33.1%
12,090,216 United States Treasury Inflation Indexed Bonds 0.125 Apr-15-2022 11,964,583 12,005,076
8,614,142 United States Treasury Inflation Indexed Bonds 0.875 Feb-15-2047 8,660,478 8,951,352
12,340,000 United States Treasury Note/Bond 1.875 Dec-15-2020 12,319,903 12,304,330
3,410,000 United States Treasury Note/Bond 1.750 May-31-2022 3,408,685 3,350,591
8,440,000 United States Treasury Note/Bond 1.750 Jun-30-2022 8,411,702 8,287,355
6,000,000 United States Treasury Note/Bond 1.875 Jul-31-2022 5,950,742 5,918,672
5,650,000 United States Treasury Note/Bond 2.125 Jul-31-2024 5,649,655 5,582,906
9,454,000 United States Treasury Note/Bond 1.875 Aug-31-2024 9,413,569 9,199,555
6,420,000 United States Treasury Note/Bond 2.250 Oct-31-2024 6,407,884 6,390,408
15,950,000 United States Treasury Note/Bond 2.125 Nov-30-2024 15,843,269 15,740,656
3,610,000 United States Treasury Note/Bond 2.375 May-15-2027 3,660,287 3,599,706
5,660,000 United States Treasury Note/Bond 2.250 Aug-15-2027 5,613,275 5,580,406
6,120,000 United States Treasury Note/Bond 2.250 Nov-15-2027 6,085,614 6,033,698
32,630,000 United States Treasury Note/Bond 3.750 Nov-15-2043 37,009,819 38,879,410
3,000,000 United States Treasury Note/Bond 2.875 Aug-15-2045 2,858,102 3,076,641
15,200,000 United States Treasury Note/Bond 3.000 Nov-15-2045 15,244,002 15,962,969
2,000,000 United States Treasury Note/Bond 2.875 Nov-15-2046 1,933,802 2,051,641
12,526,300 United States Treasury Note/Bond 3.000 Feb-15-2047 12,817,218 13,173,655
6,369,000 United States Treasury Note/Bond 3.000 May-15-2047 6,489,830 6,696,158
1,800,000 United States Treasury Note/Bond 2.750 Aug-15-2047 1,753,501 1,802,250
6,690,000 United States Treasury Note/Bond 2.750 Nov-15-2047 6,614,368 6,700,976

188,110,288 191,288,411

RERBE —03%

400,000 CenturyLink Inc. 6.750 Dec-01-2023 402,940 391,999
30,000 CenturyLink Inc. 5.625 Apr-01-2025 30,000 27,300
70,000 CommScope Technologies LLC 144A 5.000 Mar-15-2027 70,000 70,000
50,000 Level 3 Financing Inc. 6.125 Jan-15-2021 50,669 50,813
400,000 Sprint Capital Corp. 8.750 Mar-15-2032 470,478 454,000
19,000 Sprint Communications Inc. 144A 9.000 Nov-15-2018 19,682 19,999
210,000 Sprint Corp. 7.875 Sep-15-2023 209,110 223,650
120,000 Sprint Corp. 7.625 Feb-15-2025 117,316 125,700
490,000 Verizon Communications Inc. 4.125 Aug-15-2046 446,108 452,664

1,816,303 1,816,125

EE — 0.1%

320,000 XPO CNW Inc. 6.700 May-01-2034 321,247 332,799
200,000 XPO Logistics Inc. 144A 6.500 Jun-15-2022 195,643 208,750

516,890 541,549

ESERI UV —Z —0.1%

52,000 DAE Funding LLC 144A 4.500 Aug-01-2022 52,295 51,090
400,000 DAE Funding LLC 144A 5.000 Aug-01-2024 409,296 395,000
461,591 446,090

TAY G A E 258,890,079 264,456,280
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ONTTA —0.2%
ITVANE —0.2%

UYu 16,800,000 Uruguay Government International Bond 8.500 Mar-15-2028 578,351 575,182
UuYuU 21,940,000 Uruguay Government International Bond 144A 9.875 Jun-20-2022 774,925 804,543
1,353,276 1,379,725

INTTAEF 1,353,276 1,379,725

FPHME B K OB R A 5 463,226,905 471,783,547

A—bu—r (14E48) - 1.9% ~

HFE - 01%
VARG —0.1%

340,000 BC Unlimited Liability Co. Term B-3 3.819-3.943 Feb-16-2024 340,411 340,372
B FEE 340,411 340,372

7502 —0.0%
=TV FHETLE —0.0%

240,000 Numericable U.S. LLC USD Term B-12 4349 Jan-31-2026 239,415 232,100
7528 239,415 232,100

TANVIUR —0.1%
BE) XX TT4T —01%

389,022 Avolon TLB Borrower 1 (US) LLC Initial Term B-2 3.751 Mar-20-2022 390,861 386,641
TANVIUREF 390,861 386,641

AIUE - 0.0%
=T N ERTLE —0.0%

76,500 Ziggo Secured Finance Partnership Term E 3.977 Apr-15-2025 76,686 76,001
F7o¥ A7 76,686 76,001
TAVA —1.7%
REMEREE —01%
168,300 American Airlines Inc. 2017 Replacement Class B Term # 0.000-3.477 Dec-14-2023 169,034 168,471
170,000 American Airlines Inc. 2017 Replacement Term # 0.000 Jun-27-2020 170,637 170,531
339,671 339,002
BREHN —0.3%
340,000 American Builders & Contractors Supply Co. Inc. Term B-1 # 0.000 Oct-31-2023 342,550 341,931
600,000 Beacon Roofing Supply Inc. Term B # 0.000 Jan-02-2025 603,750 602,518
613,160 Quikrete Holdings Inc. First Lien Initial Term # 0.000 Nov-15-2023 614,693 615,161

1,560,993 1,559,610

TN EETLE —0.0%
184,891 Charter Communications Operating LLC Term B-1 # 0.000 Apr-15-2025 184,660 185,238
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BRRESHUNERM -2 —01%
330,000 Prine Securty Serviees Bomower, LLC (aka Poteton | Scurty Sofutons) 2016-2 Refrencing Firt Len Term B-1 # 0.000 May-02-2022 333,300 332,740
176,000 Trans Union LLC 2017 Replacement Tranch B-3 # 0.000 Apr-07-2023 176,135 176,913
509,435 509,653
EBH —01%
640,000 Energy Future Intermediate Holding Co. LLC DIP Term  4.501-4.569 Jun-30-2018 643,072 642,240
BHIBIOEE —0.0%
116,620 Post Holdings, Inc. Series A Incremental Term # 0.000 May-24-2024 117,203 117,155
F—h —02%
605,000 Caesars Resort Collection LLC Term B # 0.000 Oct-02-2024 609,112 608,252
91,868 Golden Nugget Inc. B Term # 0.000 Oct-04-2023 92,787 92,664
601,189 Scientific Games International Inc. Term B-4 4.673-4.819 Aug-14-2024 607,679 607,201
1,309,578 1,308,117
R — 0.1%
600,000 MPH Acquisition Holdings LLC Tranche B # 0.000 Jun-07-2023 602,250 601,922
NNWVRTT —01%
50,930 Change Healthcare Holdings LLC Closing Date Term 4319 Mar-01-2024 51,176 51,069
329,671 Jaguar Holding Co. I1 2017 Term # 0.000-4.443 Aug-18-2022 332,166 330,680

383,342 381,749

BIAMER —0.1%

340,000 Hilton Worldwide Finance LLC Series B-2 Term # 0.000 Oct-25-2023 342,125 342,086
AFAT PEE —0.3%
600,000 CBS Radio Inc. Term B-1 # 0.000-4.172 Nov-18-2024 603,748 602,437
410,000 Sinclair Television Group Initial Term # 0.000 Dec-12-2024 408,975 410,125
600,000 Univision Communications Inc. 2017 Replacement Term # 0.000 Mar-15-2024 597,325 598,913
1,610,048 1,611,475
HE —0.1%
292,500 Berry Global Inc. Term M 3.682-3.819 Oct-03-2022 294,013 293,962
97,500 Berry Global Inc. Term N # 0.000 Jan-19-2024 97,817 98,028
205,850 Reynolds Group Holdings Inc. Incremental US Term 4319 Feb-06-2023 206,968 207,090
598,798 599,080
REIT — 0.0%
169,569 MGM Growth Properties Operating Partnership LP Term B 3.819 Apr-25-2023 170,180 170,447
INGE —0.0%
72,897 Michaels Stores, Inc. 2016 Replacement Term B-1 # 0.000 Jan-30-2023 73,080 73,019
81,787 Staples Inc. Closing Date Term 5.488 Sep-12-2024 81,536 80,182
154,616 153,201
Fr780— —0.1%
363,005 First Data Corp. 2024A New Dollar Term # 0.000 Apr-26-2024 364,906 363,653
139,646 Micron Technology Inc. 3.390 Apr-26-2022 141,263 141,056
506,169 504,709
Bty —r R —0.0%
130,900 XPO Logistics Inc. Refinancing Term # 0.000 Nov-01-2021 131,554 131,851
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ERBE —0.1%
170,000 CenturyLink Inc. Initial Term B 4319 Jan-31-2025 165,926 164,323
340,000 Level 3 Financing Inc. Tranche B 2024 3.696 Feb-22-2024 340,979 340,425
506,905 504,748
TAV A 9,670,599 9,662,283
Z—nbo— (148) & 10,717,972 10,697,397
MK

oG LEE~DOHEE - 12.6%
TAIH —12.6%

73,036,789 Dreyfus Government Cash Management ¢ 73,036,789 73,036,789
TR AR 73,036,789 73,036,789
thoFEE~DFE S E 73,036,789 73,036,789

B -0.1%
TAVT —01%
AW TR —0.1%

21,550 Sanchez Energy Corp. 4.875% 583,807 398,675
19,200 Sanchez Energy Corp. 6.500% 508,017 369,984
1,091,824 768,659

TAY G A E 1,091,824 768,659

B HeRR AR 1,091,824 768,659
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BERATy S vary - 0.0%
TAVT —0.0%
5,990,000 Markit CDX.NA.HY.29 108.000 Jan-17-2018 14,376 19,662
15,000,000 Markit CDX.NA.IG.29 50.000 Jan-17-2018 4,875 12,475
TAYHEFEr 19,251 32,137
BRRAUy S varait 19,251 32,137
BELSvar -04%
TAVT —0.4%
20 10 Yr U.S. Treasury Note Options (Call) $ 123.75 Jan-05-2018 4,411 7,812
53 10 Yr U.S. Treasury Note Options (Call) 132.00 Jan-26-2018 924 —
1,506 10 Yr U.S. Treasury Note Options (Put) 117.50 Feb-23-2018 26,242 23,531
49 5Yr U.S. Treasury Note Options (Call) 116.25 Jan-26-2018 8,893 10,336
599 5 Yr U.S. Treasury Note Options (Put) 114.25 Jan-26-2018 10,438 4,680
79 5Yr U.S. Treasury Note Options (Put) 113.75 Feb-23-2018 1,994 1,234
17 Canadian Dollar FX Currency (Call) 79.00 Jan-05-2018 9,711 15,980
9 Canadian Dollar FX Currency (Call) 78.50  Jan-05-2018 6,266 12,780
8 Canadian Dollar FX Currency (Call) 80.00 Jan-05-2018 2,814 2,000
16 Euro Currency Future (Call) 1.17 Jan-05-2018 20,629 75,000
9 Euro Currency Future (Call) 1.19  Feb-09-2018 10,916 24,300
840 Euro-BUND Future (Call) 168.00 Jan-26-2018 32,894 10,087
627 Euro-BUND Future (Call) 170.50 Feb-23-2018 24,889 7,529
112 Euro-BUND Future (Put) 162.00 Jan-26-2018 88,000 117,006
86 Euro-BUND Future (Put) 163.00 Jan-26-2018 63,929 158,001
70 Euro-BUND Future (Put) 162.50 Jan-26-2018 105,790 98,346
18 Euro-BUND Future (Put) 162.00 Feb-23-2018 25,050 25,073
36 Japanese Yen Future (Call) 89.00 Jan-05-2018 41,915 15,750
36 Japanese Yen Future (Call) 89.50 Jan-05-2018 40,115 5,850
18 Japanese Yen Future (Call) 90.00 Jan-05-2018 13,082 900
65 Japanese Yen Future (Call) 89.00 Feb-09-2018 60,405 71,500
137 U.S. Treasury Long Bond Options (Call) 151.00 Jan-26-2018 181,559 344,641
1,185 U.S. Treasury Long Bond Options (Put) 138.00 Jan-26-2018 39,164 18,516
254 U.S. Treasury Long Bond Options (Put) 153.00 Jan-26-2018 269,379 321,469
19 U.S. Treasury Long Bond Options (Put) 154.00 Jan-26-2018 26,456 34,437
3,780,000 USD (Put)/COP (Call) 985.00 Jan-11-2018 23,341 26,446
3,440,000 USD (Put)/COP (Call) 968.00 Feb-08-2018 42,622 33,590
3,780,000 USD (Put)/COP (Call) 965.00 Mar-09-2018 44,963 49,331
2,960,000 USD (Put)/MXN (Call) 18.33  Jan-06-2018 49,906 3
8,000,000 USD (Put)/MXN (Call) 19.00 Jan-18-2018 139,280 9,797
3,960,000 USD (Put)/MXN (Call) 19.44 Mar-27-2018 51,135 54,121
3,920,000 USD (Put)/RUB (Call) 58.79 Jan-11-2018 23,461 88,204
3,590,000 USD (Put)/RUB (Call) 59.45 Feb-16-2018 46,849 122,733
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Tk TRETLA &R (%) WA CKkRL) CKkRL)
3,920,000 USD (Put)/RUB (Call) 58.63 Mar-13-2018 43,434 96,843
4,670,000 USD (Put)/TRY (Call) 3.93  Jan-20-2018 55,195 160,939
TAV & 1,636,051 2,048,765
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90 Day Euro Dollar Futures 46 USD 11,230,900  Mar-16-2020 (3,308)
90 Day Euro Dollar Futures 92 USD 22,449,150  Mar-15-2021 1,597
5 Yr U.S. Treasury Note Futures 300 USD 34,849,219  Mar-29-2018 15,179
10 Yr U.S. Treasury Note Futures 1,271 USD 157,663,578  Mar-20-2018 (425,155)
10 Yr Government of Canada Bond Futures 21 CAD 2,830,380  Mar-20-2018 (27,556)
Australian Dollar Currency Futures 44 USD 3,436,840 Mar-19-2018 126,201
Canadian Dollar Currency Futures 31 USD 2,476,900  Mar-20-2018 40,406
Euro-BTP Italian Government Bond Futures 31 EUR 4,220,340  Mar-08-2018 (56,213)
Euro FX Currency Futures 82 USD 12,377,388  Mar-19-2018 211,864
Japanese Yen Currency Futures 167 USD 18,607,975  Mar-19-2018 89,521
Mexican Peso Currency Futures 525 USD 13,146,000  Mar-19-2018 (387,300)
U.S. Long Term Treasury Bond Futures 1,151 USD 176,103,000 Mar-20-2018 682,210
U.S. Ultra Long Term Treasury Bond Futures 587 USD 98,414,219  Mar-20-2018 556,731
824,177

KR IEBHEAR

Gt ES L AEETTA it 11 H CKkRL)

90 Day Euro Dollar Futures (1,159) USD (284,650,400) Mar-19-2018 314,039
90 Day Euro Dollar Futures (851) USD (208,654,563)  Jun-18-2018 196,418
90 Day Euro Dollar Futures (46) USD (11,265,400)  Sep-17-2018 11,501
90 Day Euro Dollar Futures (626) USD (153,143,075) Dec-17-2018 269,982
10 Yr Australian Treasury Bond Futures (58) AUD (7,491,160) Mar-15-2018 13,929
10 Yr Japanese Government Bond Futures (20) JPY (3,015,600,000) Mar-13-2018 7,796
10 Yr Ultra U.S. Treasury Note Futures (90) uUSD (12,020,625) Mar-20-2018 51,869
British Pound Currency Futures (44) USD (3,728,175) Mar-19-2018 (31,482)
Euro-BOBL Medium German Bond Futures (80) EUR (10,528,800) Mar-08-2018 34,420
Euro-BUND Long German Bond Futures (1,950) EUR (315,276,000) Mar-08-2018 2,057,282
Euro-BUXL Ultra Long German Bond Futures (50) EUR (8,193,000) Mar-08-2018 48,341
2,974,095

SEMRRINARDAREBRREF 3,798,272
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Jan-19-2018  Barclays Bank PLC AUD 6,367,000 USD 4,964,247 (15,785)
Feb-08-2018 UBS AG AUD 7,386,758 USD 5,663,206 (114,297)
Jan-19-2018  JPMorgan Chase Bank, N.A. BRL 8,954,769 USD 2,784,183 90,896

Feb-08-2018  Bank of America, N.A. CNH 12,376,421 USD 1,858,991 (37,535)
Jan-19-2018  Citibank, N.A. CNH 64,704,505 USD 9,691,321 (234,765)
Jan-19-2018  JPMorgan Chase Bank, N.A. CNH 37,623,000 USD 5,752,313 (19,296)
Jan-19-2018  Barclays Bank PLC CNY 27,514,746  USD 4,118,957 (101,523)
Jan-19-2018  JPMorgan Chase Bank, N.A. CNY 10,327,000 USD 1,579,293 (4,762)
Jan-19-2018  Barclays Bank PLC Cor 5,361,760,000 USD 1,764,143 (28,921)
Jan-19-2018  Barclays Bank PLC COP 2,424,608,000 USD 812,264 1,434

Feb-09-2018  Citibank, N.A. cor 3,554,460,000 USD 1,170,000 (16,418)
Jan-12-2018  Goldman Sachs International Ccor 3,887,730,000 USD 1,285,200 (15,852)
Jan-19-2018  Goldman Sachs International COP 11,495,250,000 USD 3,866,419 22,212

Mar-12-2018  Goldman Sachs International CcopP 4,072,666,500 USD 1,341,900 (14,298)
Jan-19-2018  Barclays Bank PLC EUR 2,048,000 USD 2,450,760 (11,449)
Jan-19-2018  Citibank, N.A. EUR 5,691,305 USD 6,757,628 (84,746)
Feb-08-2018  Citibank, N.A. EUR 25,500,481 USD 29,851,883 (842,486)
Feb-08-2018 UBS AG EUR 21,450,000 USD 25,381,850 (437,045)
Jan-19-2018  Citibank, N.A. IDR 3,310,880,000 USD 243,338 (224)
Jan-19-2018  JPMorgan Chase Bank, N.A. INR 305,653,000 USD 4,716,649 (61,197)
Jan-19-2018  Bank of America, N.A. JPY 1,378,107,109 USD 12,325,878 80,638

Feb-08-2018  Bank of America, N.A. JPY 77,795,278  USD 684,420 (7,500)
Jan-19-2018  Barclays Bank PLC JPY 484,080,000 USD 4,276,075 (25,242)
Feb-08-2018  Citibank, N.A. JPY 456,426,317 USD 4,021,165 (38,342)
Jan-09-2018  Deutsche Bank AG JPY 17,165,035,941 USD 152,118,362 (325,661)
Jan-19-2018  JPMorgan Chase Bank, N.A. JPY 313,077,000 USD 2,776,010 (5,852)
Jan-09-2018  Morgan Stanley & Co. International plc JPY 3,864,976,096 USD 34,258,606 (66,549)
Jan-09-2018  Royal Bank of Canada JPY 1,451,680,000 USD 12,867,199 (25,284)
Jan-09-2018 UBS AG JPY 16,984,229,474  USD 150,520,038 (318,229)
Jan-19-2018  Bank of America, N.A. KRW 2,922,861,144 USD 2,583,219 (147,911)
Jan-19-2018  JPMorgan Chase Bank, N.A. KRW 1,125,661,000 USD 1,051,037 (784)
Jan-19-2018  Bank of America, N.A. MXN 93,657,627 USD 4,945,975 177,886

Jan-19-2018  Barclays Bank PLC MXN 63,292,000 USD 3,375,764 153,582

Jan-19-2018  JPMorgan Chase Bank, N.A. MXN 32,295,000 USD 1,717,617 73,486

Jan-19-2018  Barclays Bank PLC PHP 159,285,000 USD 3,060,701 (127,275)
Jan-19-2018  JPMorgan Chase Bank, N.A. PHP 101,394,000 USD 2,029,707 378

Jan-11-2018  Citibank, N.A. RUB 83,971,198 USD 1,411,200 (45,141)
Mar-13-2018  Citibank, N.A. RUB 87,036,618 USD 1,450,400 (46,601)
Feb-16-2018  Goldman Sachs International RUB 83,229,840 USD 1,364,200 (72,082)
Jan-22-2018  JPMorgan Chase Bank, N.A. TRY 6,766,020 USD 1,674,757 (97,811)
Jan-19-2018  Bank of America, N.A. TWD 46,661,000 USD 1,558,223 (11,554)
Jan-19-2018  JPMorgan Chase Bank, N.A. TWD 221,560,000 USD 7,347,789 (105,972)
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Jan-19-2018  JPMorgan Chase Bank, N.A. TWD 34,085,000 USD 1,148,726 2,033
Mar-07-2018  Bank of America, N.A. ZAR 10,549,702  USD 767,000 (76,690)
Jan-19-2018  Barclays Bank PLC ZAR 32,650,000 USD 2,401,406 (227,515)
Jan-19-2018  JPMorgan Chase Bank, N.A. ZAR 63,060,370 USD 4,671,746 (405,765)
Jan-24-2018  JPMorgan Chase Bank, N.A. ZAR 14,127,560 USD 998,414 (138,156)

(3,753,970)

AREBHELE
R H 5 4 F Ul E e Sl E S CkRL)

Apr-10-2018  Bank of America, N.A. ARS 22,080,000 USD 1,152,401 (37,829)
Feb-05-2018  Citibank, N.A. ARS 10,928,000 USD 561,286 9,000
Apr-12-2018  Citibank, N.A. ARS 7,788,099 USD 403,738 (11,024)
Apr-11-2018  Goldman Sachs International ARS 11,130,000 USD 573,268 (11,739)
Mar-23-2018  JPMorgan Chase Bank, N.A. ARS 109,197,000 USD 5,907,117 (341,909)
Sep-17-2018  JPMorgan Chase Bank, N.A. ARS 37,263,000 USD 1,786,337 (50,446)
Jan-19-2018  Citibank, N.A. BRL 10,190,398 USD 3,150,000 (85,078)
Jan-19-2018  Goldman Sachs International BRL 13,315,120 USD 4,111,438 (106,707)
Jan-19-2018  Barclays Bank PLC CAD 9,428,981 USD 7,543,800 (16,130)
Jan-19-2018  Barclays Bank PLC CAD 1,670,000 USD 1,325,081 8,171
Feb-08-2018  Royal Bank of Canada CAD 300,000 USD 232,726 6,844
Jan-19-2018  Goldman Sachs International CLP 2,472,080,000 USD 3,895,309 124,298
Jan-19-2018  Barclays Bank PLC CcopP 3,418,590,000 USD 1,123,132 20,102
Jan-19-2018  Citibank, N.A. cop 7,445,370,000 USD 2,481,707 8,151
Jan-19-2018  JPMorgan Chase Bank, N.A. cop 2,602,720,000 USD 878,377 (7,983)
Jan-19-2018  Barclays Bank PLC GBP 189,752 USD 252,960 3,900
Jan-19-2018  JPMorgan Chase Bank, N.A. IDR 22,475,086,000 USD 1,639,321 14,037
Jan-19-2018  JPMorgan Chase Bank, N.A. IDR 6,346,235,000 USD 469,049 (2,195)
Jan-19-2018  Bank of America, N.A. INR 411,834,000 USD 6,291,865 145,760
Jan-19-2018  Barclays Bank PLC INR 741,823,100 USD 11,252,531 343,352
Jan-19-2018  JPMorgan Chase Bank, N.A. INR 373,667,000 USD 5,733,423 107,590
Jan-09-2018  Deutsche Bank AG JPY 17,165,035,941  USD 153,672,244 (1,228,221)
Feb-09-2018  Deutsche Bank AG JPY 17,165,035,941 USD 152,355,996 318,691
Jan-09-2018  JPMorgan Chase Bank, N.A. JPY 499,800,000 USD 4,415,758 23,005
Feb-09-2018  JPMorgan Chase Bank, N.A. JPY 1,451,680,000 USD 12,887,933 24,058
Jan-09-2018  Morgan Stanley & Co. International plc JPY 3,864,976,096 USD 34,620,564 (295,410)
Feb-09-2018 Morgan Stanley & Co. International plc JPY 3,808,392,691 USD 33,812,634 61,176
Jan-09-2018  Royal Bank of Canada JPY 98,980,000 USD 884,222 (5,173)
Jan-09-2018  Royal Bank of Canada JPY 852,900,000 USD 7,544,463 30,209
Jan-09-2018 UBS AG JPY 16,582,336,710 USD 148,453,261 (1,184,237)
Jan-09-2018 UBS AG JPY 401,892,764 USD 3,562,304 6,437
Feb-09-2018 UBS AG JPY 16,984,229,474  USD 150,755,181 311,320
Feb-09-2018 UBS AG JPY 114,290,935 USD 1,017,372 (809)
Jan-19-2018  Bank of America, N.A. MXN 28,582,200 USD 1,486,360 (31,247)
Jan-19-2018  Barclays Bank PLC MXN 147,387,786  USD 7,656,798 (153,318)
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Jan-19-2018  Barclays Bank PLC MXN 7,002,000 USD 355,554 916
Jan-25-2018  Barclays Bank PLC MXN 29,908,928 USD 1,543,360 (22,598)
Jan-16-2018  Goldman Sachs International MXN 18,638,228 USD 980,000 (30,541)
Jan-19-2018  Goldman Sachs International MXN 56,230,848 USD 2,917,517 (54,817)
Feb-27-2018  Goldman Sachs International MXN 36,087,600 USD 1,830,000 (5,307)
Jan-11-2018  JPMorgan Chase Bank, N.A. MXN 19,573,148 USD 1,036,000 (37,882)
Jan-19-2018  JPMorgan Chase Bank, N.A. MXN 19,393,557 USD 1,005,587 (18,266)
Mar-14-2018  JPMorgan Chase Bank, N.A. MXN 54,573,890 USD 2,812,000 (59,507)
Jan-19-2018  Barclays Bank PLC PEN 4,896,000 USD 1,510,645 (1,241)
Jan-19-2018  JPMorgan Chase Bank, N.A. PEN 12,770,000 USD 3,928,626 8,278
Jan-19-2018  Bank of America, N.A. PLN 4,082,000 USD 1,174,136 636
Feb-08-2018  Bank of America, N.A. PLN 469,650 USD 128,989 6,180
Jan-19-2018  Barclays Bank PLC PLN 30,110,405 USD 8,408,249 257,319
Jan-19-2018  Barclays Bank PLC RUB 749,857,742  USD 12,777,335 213,284
Jan-19-2018  Barclays Bank PLC RUB 132,725,000 USD 2,301,636 (2,294)
Jan-19-2018  Goldman Sachs International RUB 153,560,000 USD 2,632,156 28,134
Jan-19-2018  Bank of America, N.A. TRY 7,566,000 USD 1,898,096 85,867
Feb-08-2018  Bank of America, N.A. TRY 12,499,034 USD 3,173,068 85,157
Jan-22-2018  Barclays Bank PLC TRY 6,766,020 USD 1,677,041 95,527
Jan-19-2018  JPMorgan Chase Bank, N.A. TRY 5,073,000 USD 1,332,003 (1,756)
Jan-19-2018  Bank of America, N.A. ZAR 59,361,001 USD 4,271,969 507,677
Jan-19-2018  Bank of America, N.A. ZAR 4,390,000 USD 354,255 (780)
Jan-24-2018  Bank of America, N.A. ZAR 14,127,560  USD 1,001,064 135,506
Feb-14-2018  JPMorgan Chase Bank, N.A. ZAR 18,320,400 USD 1,256,500 212,873
Mar-07-2018  JPMorgan Chase Bank, N.A. ZAR 10,510,585 USD 767,000 73,562
e
HEABAELENIROIRERBEAFH (4,281,397)
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5Yr U.S. Treasury Note Option (Call) Merill Lynch, Pierce, Fenner & Smith Inc. (95) 116.00 Jan-26-2018 (19,126) (17,070)
5Yr U.S. Treasury Note Option (Call) Merill Lynch, Pierce, Fenner & Smith Inc. (155) 115.75 Jan-26-2018 (27,588) (14,531)
5Yr U.S. Treasury Note Option (Put) Merill Lynch, Pierce, Fenner & Smith Inc. (303) 116.75 Jan-26-2018 (56,994) (21,305)
5Yr U.S. Treasury Note Option (Put) Mermill Lynch, Pierce, Fenner & Smith Inc. (7) 11725 Feb-23-2018 (1,792) (547)
10 Yr U.S. Treasury Note Option (Call) Merrill Lynch, Pierce, Fenner & Smith Inc. (349) 125.00 Jan-26-2018 (119,966) (49,078)
10 Yr U.S. Treasury Note Option (Call) Merrill Lynch, Pierce, Fenner & Smith Inc. (39) 124.00 Jan-26-2018 (13,633) (18,281)
10 Yr U.S. Treasury Note Option (Call) Merrill Lynch, Pierce, Fenner & Smith Inc. (140) 124.00 Jan-26-2018 (75,436) (59,063)
10 Yr U.S. Treasury Note Option (Call) Merrill Lynch, Pierce, Fenner & Smith Inc. (42) 123.50 Jan-26-2018 (13,049) (9,844)
10 Yr U.S. Treasury Note Option (Call) Merrill Lynch, Pierce, Fenner & Smith Inc. (37) 126.50 Feb-23-2018 (6,871) (3,469)
10 Yr U.S. Treasury Note Option (Call) Merrill Lynch, Pierce, Fenner & Smith Inc. (37) 122.00 Feb-23-2018 (7,449) (4,625)
10 Yr U.S. Treasury Note Option (Put) Merrill Lynch, Pierce, Fenner & Smith Inc. (54) 126.00 Jan-26-2018 (14,247) (2,531)
10 Yr U.S. Treasury Note Option (Put) Merrill Lynch, Pierce, Fenner & Smith Inc. (37) 12550 Jan-26-2018 (15,246) (2,891)
10 Yr U.S. Treasury Note Option (Put) Merrill Lynch, Pierce, Fenner & Smith Inc. (54) 123.00 Jan-26-2018 (16,778) (6,750)
10 Yr U.S. Treasury Note Option (Put) Merrill Lynch, Pierce, Fenner & Smith Inc. (112)  125.00 Feb-23-2018 (66,767) (35,000)
Australian Dollar Currency Option (Call)  Merrill Lynch, Pierce, Fenner & Smith Inc. (38) 77.00 Feb-09-2018 (12,662) (53,960)
British Pound Currency Option (Call)  Merrill Lynch, Pierce, Fenner & Smith Inc. (18) 134.00 Jan-05-2018 (7,055) (18,225)
British Pound Currency Option (Put)  Merrill Lynch, Pierce, Fenner & Smith Inc. (33) 135.00 Jan-05-2018 (14,597) (16,087)
Canadian Dollar Currency Option (Call) - Merrill Lynch, Pierce, Fenner & Smith Inc. (19) 79.00 Feb-09-2018 (6,896) (24,890)
Euro - BUND Long German Bond Option (Call) ~ Merrill Lynch, Pierce, Fenner & Smith Inc. (57) 161.00 Jan-26-2018 (12,021) (30,116)
Euro - BUND Long German Bond Option (Call) ~ Merrill Lynch, Pierce, Fenner & Smith Inc. (1) 161.00 Feb-23-2018 (728) (865)
Euro - BUND Long German Bond Option (Put) - Merrill Lynch, Pierce, Fenner & Smith Inc. (44) 163.00 Jan-26-2018 (15,999) (11,095)
Euro - BUND Long German Bond Option (Put) - Merrill Lynch, Pierce, Fenner & Smith Inc. (254) 160.50 Jan-26-2018 (119,202) (91,501)
Euro FX Currency Option (Call) Merrill Lynch, Pierce, Fenner & Smith Inc. (1) 1.19 Jan-05-2018 (698) (2,225)
Euro FX Currency Option (Call) Merrill Lynch, Pierce, Fenner & Smith Inc. (59) 1.20 Feb-09-2018 (50,081) (109,888)
U.S. Dollar (Call) vs Chilian Peso (Put) Goldman Sachs Bank USA  §  (5,410,000)  633.50 Mar-20-2018 (53,748) (37,921)
U.S. Dollar (Call) vs South Aftican Rand (Put)  JPMorgan Chase Bank, N.A. (4,670,000) 15.00 Jan-23-2018 (60,831) (126)
U.S. Dollar (Call) vs South Aftican Rand (Put)  Bank of America, N.A. (2,600,000) 14.32 Mar-06-2018 (54,717) (5,171)
U.S. Dollar (Call) vs South Aftican Rand (Put)  Goldman Sachs Bank USA (1,900,000) 13.50 Mar-16-2018 (62,852) (14,185)
U.S. Dollar (Put) vs Mexican Peso (Call) Barclays Bank PLC (5,910,000) 17.85 Jan-06-2018 (41,252) (1)
U.S. Dollar (Put) vs Mexican Peso (Call) JPMorgan Chase Bank, N.A. (2,960,000) 18.45 Jan-10-2018 (32,220) (50)
U.S. Dollar (Put) vs Mexican Peso (Call)  Goldman Sachs Bank USA (3,720,000) 18.35 Jan-12-2018 (28,160) (105)
U.S. Dollar (Put) vs Mexican Peso (Call) Bank of America, N.A. (8,000,000) 18.50 Jan-18-2018 (66,560) (1,382)
U.S. Dollar (Put) vs Mexican Peso (Call) Barclays Bank PLC (8,000,000) 18.50 Jan-18-2018 (51,200) (1,382)
U.S. Dollar (Put) vs Mexican Peso (Call) Barclays Bank PLC (4,160,000) 18.89 Jan-24-2018 (49,629) (5,458)
U.S. Dollar (Put) vs Mexican Peso (Call) ~ Citibank, N.A. (3,440,000) 18.50 Feb-08-2018 (19,178) (3,180)
U.S. Dollar (Put) vs Mexican Peso (Call)  Goldman Sachs Bank USA (3,590,000) 18.75 Feb-17-2018 (34,105) (8,226)
U.S. Dollar (Put) vs Mexican Peso (Call)  Goldman Sachs Bank USA (5,560,000) 19.21 Feb-24-2018 (51,819) (39,951)
U.S. Dollar (Put) vs Mexican Peso (Call) JPMorgan Chase Bank, N.A. (7,980,000) 18.91 Mar-12-2018 (95,720) (39,651)
U.S. Dollar (Put) vs Mexican Peso (Call)  Goldman Sachs Bank USA (2,500,000) 18.68 Mar-14-2018 (19,775) (8,291)
U.S. Dollar (Put) vs Mexican Peso (Call) Goldman Sachs Bank USA (7,920,000) 18.93 Mar-27-2018 (45,196) (49,328)
U.S. Dollar (Put) vs Mexican Peso (Call) Morgan Stanley Capital Services LLC (3,960,000) 19.26 Mar-28-2018 (34,167) (41,294)
U.S. Dollar (Put) vs South Aftican Rand (Cal) JPMorgan Chase Bank, N.A. (3,590,000) 14.00 Feb-13-2018 (67,384) (444,572)
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U.S. Long Term Treasury Bond Options (Call) - Merrill Lynch, Pierce, Fenner & Smith Inc. (223) 153.00 Jan-26-2018 (158,645) (282,234)
U.S. Long Term Treasury Bond Options (Call) - Merrill Lynch, Pierce, Fenner & Smith Inc. (56) 151.00 Jan-26-2018 (41,477) (28,875)
U.S. Long Term Treasury Bond Options (Put) - Merrill Lynch, Pierce, Fenner & Smith Inc. (105) 154.00 Jan-26-2018 (125,077) (85,313)
U.S. Long Term Treasury Bond Options (Put) - Merrill Lynch, Pierce, Fenner & Smith Inc. (39) 155.00 Jan-26-2018 (28,617) (20,109)
U.S. Long Term Treasury Bond Options (Put) - Merrill Lynch, Pierce, Fenner & Smith Inc. (134) 149.00 Jan-26-2018 (58,853) (23,031)
U.S. Long Term Treasury Bond Options (Put) - Merrill Lynch, Pierce, Fenner & Smith Inc. (38) 150.00 Jan-26-2018 (17,150) (11,281)
U.S. Long Term Treasury Bond Options (Put) - Merrill Lynch, Pierce, Fenner & Smith Inc. (21) 152.00 Jan-26-2018 (18,572) (17,391)
U.S. Long Term Treasury Bond Options (Put) - Merrill Lynch, Pierce, Fenner & Smith Inc. (9) 155.00 Feb-23-2018 (12,921) (9,000)
AT a B EE (2,024,706)  (1,781,345)

FTEXTvT a8

METTA AT TVRT LI Ak

FHINE 5 F CkRL) CkRv) - WEHA CKFV) CKRV)
Markit CDX.NA.HY.29 Bank of America, N.A. (5,990,000)  103.00 Jan-18-2018 (14,376) (1,809)
Markit CDX.NA.IG.29 Goldman Sachs Bank USA (15,000,000) 90.00 Jan-18-2018 (4,875) (1,041)
RERATY S aBaEt (19,251) (2,850)

S

DLOYR AU TYIRIZBRBIL DY TIAIL- RV TEE) - TOTHIa0DENEH

AVTTAR:
s T ETCAR BESH GHEAR TVUyhe NWOyhaTIoR TGRS AN REREE
GIGI it A CKRLV) (%) AT YA (%) CKRV) CKRV) CkFV)
Chicago Mercantile Dec-20-2022 7,870,000  5.000 Markit CDX.NA.HY 3.070  (662,066) (674,852) 12,786
Exchange 0.29% Dec-20-2022
Credit Suisse Dec-20-2022 780,000  1.000 Toll Brothers, Inc. 0.770 (8,656) (7,327)  (1,329)
International 4.375% Dec-28-2022
JP Morgan Chase Dec-20-2022 780,000  1.000 Toll Brothers, Inc. 0.770 (8,656) (7,437)  (1,219)
Bank, N.A. 4.375% Dec-28-2022
(679,378) (689,616) 10,238
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AV TIAR EARASVEN
RUECA BEERF GERL IV Ivh NWO9NATLR Tk Coipg)  REBENR
5 B Tl A (CKEV) (%) AT I A (%) CKRV) CkFV) CRFV)
Chicago Mercantile Dec-20-2020 (97,333) 5.000 Markit ITRX XOVER 1.541 11,967 7,330 4,637
Exchange CDSI S24 5Y
Dec-20-2020
Chicago Mercantile Jun-20-2021 2,000,000  5.000 Markit iTraxx Europe 1.647 275,165 176,117 99,048
Exchange Crossover Series 25
Version 1 Jun-20-2021
Chicago Mercantile Dec-20-2021 2,600,000  1.000 Markit CDX.NA.IG. 0.400 60,262 29,553 30,709
Exchange 0.27% Dec-20-2021
Chicago Mercantile Jun-20-2022 54,260,000  1.000 Markit CDX.NA.IG. 0.475 1,224,658 1,041,945 182,713
Exchange 0.28% Jun-20-2022
Chicago Mercantile Dec-20-2027 1,560,000  1.000 Markit CDX.NA.IG. 0.901 14,520 12,029 2,491
Exchange 0.29% Dec-20-2027
1,586,572 1,266,974 319,598
IUV IR T TV AT TR A F 907,194 577,358 329,836
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SFRT VT
EIEAARVEN
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Bank of America, N.A. Jan-04-2021 8,480,000 12.487 BRL-CDI 187,329 — 187,329
Chicago Mercantile Exchange  Sep-28-2019 14,490,000  1.705 USD-LIBOR-BBA (22,626) — (22,626)
Chicago Mercantile Exchange Apr-13-2020 46,900,000  7.190 MXN-TIIE- Banxico (40,251) — (40,251)
Chicago Mercantile Exchange Apr-14-2020 211,700,000  7.108 MXN-TIIE- Banxico (200,673) — (200,673)
Chicago Mercantile Exchange Apr-15-2020 86,200,000  7.085 MXN-TIIE- Banxico (83,870) — (83,870)
Chicago Mercantile Exchange Apr-15-2020 125,500,000  7.075 MXN-TIIE- Banxico (123,475) — (123,475)
Chicago Mercantile Exchange May-28-2020 169,100,000  7.440 MXN-TIIE- Banxico (100,327) — (100,327)
Chicago Mercantile Exchange May-29-2020 82,100,000  7.400 MXN-TIIE- Banxico (52,548) — (52,548)
Chicago Mercantile Exchange Jun-01-2020 166,600,000  7.340 MXN-TIIE- Banxico (119,122) — (119,122)
Chicago Mercantile Exchange  Jun-14-2020 3,210,000 1.671% USD-LIBOR-BBA (34,438) (1,850) (32,588)
Chicago Mercantile Exchange Jun-01-2021 17,030,000  1.340 USD-LIBOR-BBA (477,534) — (477,534)
Chicago Mercantile Exchange Jun-27-2021 9,670,000  1.220 USD-LIBOR-BBA (318,825) — (318,825)
Chicago Mercantile Exchange Dec-01-2022 9,490,000 2.169 USD-LIBOR-BBA (29,799) — (29,799)
Chicago Mercantile Exchange Jun-20-2024 2,277,900,000  0.127 JPY-LIBOR-BBA 46,299 278 46,021
Chicago Mercantile Exchange May-23-2026 46,477,000 1.738 USD-LIBOR-BBA 2,252,512 1,654,616 597,896
Chicago Mercantile Exchange May-27-2026 8,510,000 1.735 USD-LIBOR-BBA 413,149 — 413,149
Chicago Mercantile Exchange Nov-15-2043 37,690,000  2.630 USD-LIBOR-BBA (483,461) (134,496) (348,965)
Chicago Mercantile Exchange Nov-15-2043 32,096,000  2.734 USD-LIBOR-BBA (1,073,350) (418,507) (654,843)
Chicago Mercantile Exchange Nov-15-2043 39,760,000 2.474 USD-LIBOR-BBA 716,184 478,389 237,795
Chicago Mercantile Exchange Nov-04-2045 2,910,000 2.591 USD-LIBOR-BBA (16,408) — (16,408)
Chicago Mercantile Exchange Apr-19-2047 334,400,000  0.785 JPY-LIBOR-BBA 123,705 (2,779) 126,484
Chicago Mercantile Exchange Aug-23-2047 2,958,800 1.498 EUR-EURIBOR- Reuters (22,754) 2,973 (25,727)
Goldman Sachs Bank USA  Jan-02-2019 63,000,000  9.925 BRL-CDI 614,004 — 614,004
SRRT TR EF 1,153,721 1,578,624 (424,903)
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12341 (201448 A19AR) 10, 199 0.1 59.7 — 8, 648
131 (20154~ 8 A19AH) 10, 206 0.1 44.7 — 22,034
14341 (20164~ 8 A19H) 10, 211 0.0 68. 6 — 19,722
1581 (20174E 8 A21AH) 10, 208 AO0. 0 64.0 — 17, 754
1611 (20184E 8 A20H) 10, 206 AO0. 0 38.7 — 13,511
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20174E 8 H21H 10, 208 - 64.0 —
8 AR 10, 208 0.0 56. 6 —
9 AR 10, 208 0.0 63.9 —
10H XK 10, 208 0.0 51.7 —
11AR 10, 208 0.0 66.0 —
128K 10, 208 0.0 51.5 —
201841 HE 10, 208 0.0 46. 2 —
2 AR 10, 207 A0.0 55. 1 —
3 AR 10, 207 A0.0 45.2 —
4 AR 10, 207 A0.0 46.3 —
5 A K 10, 207 A0.0 40. 7 —
6 AR 10, 207 A0.0 24. 4 —
7THRE 10, 207 A0.0 35.3 —
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20184E 8 H20H 10, 206 A0.0 38.7 —
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