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CkR )
= Ez4ik] FFAMAE G PELER (%)
Z—ARNIYT
LR
16,000 RIO TINTO LTD 1,111,081 1.60
14,000 WESFARMERS LIMITED 359,122 0.52
130,000 SCENTRE GROUP 342,021 0.50
16,500 WESTPAC BANKING CORP 313,468 0.45
60,000 SYDNEY AIRPORT 307,819 0.45
2,433,511 3.52
F—ANZVT & 2,433,511 3.52
Y% 2
i@k
3,500 ANHEUSER BUSH INBEV SA NV 283,183 0.41
283,183 0.41
~LX—EF 283,183 0.41
FFF
i@k
11,900 ROYAL BANK OF CANADA 894,722 1.29
23,500 ENBRIDGE INC CAD 857,120 1.24
13,500 NATL BK CANADA 605,579 0.88
14,500 FORTIS INC 544,621 0.79
7,500 TORONTO DOMINION BANK 410,407 0.59
4,000 NUTRIEN LTD 196,910 0.29
3,509,359 5.08
T EE 3,509,359 5.08
AT
LR
120,000 SANDS CHINA LTD 543,005 0.79
543,005 0.79
A= R 543,005 0.79
TATUR
LR
9,500 NOKIAN RENKAAT 270,892 0.39
45,000 NOKIA OYJ AB A 224,643 0.33
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B AN Rkl HIEFELE R (%)
4,500 SAMPO-LEONIA INSURANCE CO PLC 194,356 0.28
689,891 1.00
T4 TURE 689,891 1.00
TR
LR
12,500 TOTAL SA 649,637 0.95
6,500 SCHNEIDER ELECTRIC SE 512,801 0.74
27,000 ORANGE SA 422,409 0.61
2,700 UNIBAIL-RODAMCO-WESTFIELD 407,216 0.59
13,000 AXA 319,849 0.46
2,311,912 3.35
75 AE 2,311,912 3.35
KA
LR
10,500 BASF SE 691,011 1.01
2,200 ALLIANZ AG HOLDING REG 487,498 0.71
8,700 DAIMLER AG 450,160 0.65
12,300 DEUTSCHE POST AG 361,562 0.52
1,100 MUENCHENER RUE-R 264,880 0.38
2,255,111 3.27
A3 2,255,111 3.27
B
LR
210,000 HKT TRUST AND HKT LTD 330,851 0.48
330,851 0.48
HHEET 330,851 0.48
TANVIUR
LR
5,500 EATON CORP PLC 411,345 0.60
7,500 JOHNSON CONTROLS INTERNATIONAL 290,550 0.42
701,895 1.02
TANTRE 701,895 1.02
AZYT
i@k
32,000 ENI SPA 484,230 0.70
484,230 0.70
AZVTH 484,230 0.70
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e AN Rkl HIEEPE R (%)
HA
TEk
21,000 KDDI CORP 538,296 0.79
28,000 ITOCHU CORP 514,519 0.75
2,700 DAITO TRUST CONSTRUCTION CO LTD 350,825 0.51
10,000 SUMITOMO MITSUI FINANCIAL GROUP INC 347,750 0.50
14,000 JAPAN TOBACCO INC 320,770 0.46
11,000 KOMATSU LTD 244,349 0.35
27,000 NISSAN MOTOR CO LTD 182,325 0.26
2,498,834 3.62
A ARG 2,498,834 3.62
NI TN
IR S
4,000 RTL GROUP 191,125 0.28
191,125 0.28
NI T NTE 191,125 0.28
AIUE
IR S
10,500 UNILEVER NV-CVA 631,809 0.92
6,500 LYONDELLBASELL INDUSTRIES NV A 491,790 0.71
37,000 ING GROEP NV - CVA 399,716 0.58
12,500 SIGNIFY NV 333,733 0.48
1,857,048 2.69
FT R E 1,857,048 2.69
IR —
IR S
40,000 DBS GROUP HOLDING LTD 705,412 1.02
705,412 1.02
LU HIR— VR 705,412 1.02
ARV
IR S
23,000 RED ELECTRICA CORPORACION SA 487,718 0.70
11,000 ACS SA 452,295 0.66
2,200 AENA SME SA 404,246 0.59
1,344,259 1.95
AL EE 1,344,259 1.95
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Fk [A] A AR P PE LR (%)
ATz —F
IBET S
21,000 SWEDBANK AB A SHARES 298,961 0.43
298,961 0.43
A= —F L EF 298,961 0.43
AAA
IBET S
25,500 NESTLE SA-REG 2,525,643 3.66
6,300 ROCHE HLDG-GENUS 1,649,119 2.39
1,900 ZURICH INSURANCE 613,988 0.89
30,000 ABB LTD-REG 548,453 0.79
7,700 ADECCO GROUP AG 413,537 0.60
29,000 UBS GROUP AG 333,250 0.48
6,083,990 8.81
AARE} 6,083,990 8.81
AXIR
T
15,500 ASTRAZENECA PLC 1,141,129 1.64
51,500 GLAXOSMITHKLINE PLC 992,561 1.44
105,000 BP PLC 715,772 1.04
70,000 NATIONAL GRID PLC 700,443 1.01
20,000 ROYAL DUTCH SHELL PLC A 620,888 0.90
270,000 VODAFONE GROUP PLC (NEW) 441,038 0.64
44,000 HSBC HOLDINGS PLC 358,254 0.52
13,500 PERSIMMON 335,158 0.49
85,000 STANDARD LIFE ABERDEEN PLC 286,767 0.42
115,000 BT GROUP PLC 281,237 0.41
70,000 DIRECT LINE INSURANCE GROUP PLC 279,629 0.41
350,000 LLOYDS BANKING GROUP PLC 252,948 0.37
7,500 IMPERIAL BRANDS PLC 181,276 0.26
32,000 BABCOCK INTERNATIONAL GROUP PLC 180,861 0.26
5,000 BRITISH AMERICAN TOBACCO PLC 174,177 0.25
6,942,138 10.06
AXVRE 6,942,138 10.06
T AUH
T
44,000 CISCO SYSTEMS INC 2,306,920 3.33
45,000 PFIZER INC 1,884,600 2.72
34,000 VERIZON COMMUNICATIONS INC 1,874,760 2.72
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B AR SR HIEFELL R (%)
60,000 AT&T INC 1,845,300 2.67
22,300 MERCK & CO INC 1,774,857 2.57
36,000 COCA-COLA 1,773,000 2.57
12,500 PEPSICO INC 1,599,875 2.32
22,000 EXXON MOBIL CORP 1,569,700 2.27
13,500 PROCTER & GAMBLE CO 1,401,840 2.03
15,200 PHILIP MORRIS INTERNATIONAL INC 1,188,944 1.72
14,000 ABBVIE INC 1,076,460 1.56
2,700 LOCKHEED MARTIN CORPORATION 918,486 1.33
10,500 WEC ENERGY GROUP INC 843,360 1.22
16,000 ALTRIA GROUP INC 791,200 1.15
12,500 GILEAD SCIENCES INC 783,875 1.14
6,100 INTL BUSINESS MACHINES CORP 778,909 1.13
14,000 EXELON CORP 669,900 0.97
36,000 ARES CAPITAL CORP 635,040 0.92
3,300 CME GROUP INC A 631,026 0.91
6,600 UNITED PARCEL SERVICE INC B 620,994 0.90
11,000 CVS HEALTH CORPORATION 578,050 0.84
16,500 GENERAL MOTORS CO 549,120 0.80
6,500 TARGET CORP 522,925 0.76
7,400 VALERO ENERGY CORP 519,628 0.75
5,200 PAYCHEX INC 446,524 0.65

1,500 BROADCOM INC 382,425 0.55
10,500 MACERICH CO REIT 380,100 0.55
7,000 MAXIM INTEGRATED PRODUCTS 373,100 0.54
3,000 CHEVRON CORP 345,000 0.50
2,100 3M CO 336,231 0.49
2,000 AMGEN INC 335,500 0.49
2,500 JOHNSON & JOHNSON 328,500 0.48
2,600 MICROSOFT CORP 321,672 0.47
7,000 BRISTOL MYERS SQUIBB CO 318,990 0.46
1,500 MCDONALD'S CORP 298,935 0.43
5,800 INTEL CORP 257,752 0.37
5,500 METLIFE INC 256,960 0.37
31,520,458 45.65

T AU 31,520,458 45.65
MABEAR 64,985,173 94.13
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AEECEY) ik (G))) T AREBRLE CRR L)

JPY 3,800,000,000  USD 34,637,464  June 14, 2019 335,153
USD 7,202,785  GBP 5,500,000  June 14, 2019 255,734
JPY 3,500,000,000  USD 32,011,683  June 21, 2019 219,045
USD 10,730,657 EUR 9,550,000  June 14, 2019 75,981
CHF 400,000 USD 398,410  June 14, 2019 117
GBP 150,000  USD 190,045  June 14, 2019 (580)
EUR 250,000 USD 279,914  June 14, 2019 (997)
EUR 250,000 USD 281,674  June 14, 2019 (2,756)
USD 916,080  JPY 100,000,000  June 14, 2019 (4,251)
GBP 150,000  USD 194,679  June 14, 2019 (5,214)
USD 6,548,030  CHF 6,650,000  June 14, 2019 (77,494)
794,738
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Bk SR i) iy F CRRLV)  FRAEE CRI V) REBURR CRRV)
TBRR g

CHF (28,000) C ABBN SE 20.7901 31/05/19 OTC May 31, 2019 (319) 0 319
CHF (7,000) C ADEN SE 62.3262 06/06/19 OTC  June 06, 2019 (314) 0 314
SGD (18,000) C DBS SP27.5187 07/06/19 OTC  June 07, 2019 (340) 0 340
USD (12,000) CGILD UQ 69.3792 03/06/19 OTC  June 03, 2019 (617) 0 617
GBP (40,000) CHSBALN 6.7475 03/06/19 OTC  June 03, 2019 (300) 0 300
AUD  (120,000) C SCGAT4.116 07/06/19 OTC ~ June 07, 2019 (456) 0 456
CHF (27,000) C UBSG SE 13.4352 06/06/19 OTC  June 06, 2019 (527) 0 527
EUR (3,300) C ABI BB 77.6344 18/06/19 OTC  June 18, 2019 (297) (337) (40)
EUR (10,000) C ACS SQ 40.0892 14/06/19 OTC  June 14, 2019 (548) (188) 360
EUR (1,800) C AENA SQ 172.12 14/06/19 OTC  June 14, 2019 (534) (611) (77)
EUR (1,500) C ALV GY 209.56 06/06/19 OTC  June 06, 2019 (337) ) 328
USD (1,800) CAMGN UQ 182.977211/06/19 OTC  June 11, 2019 (404) (78) 326
USD (33,000) CARCCUQ 17.8063 14/06/19 OTC  June 14, 2019 (1,046) (501) 545
GBP (14,000) CAZNLN 62.4773 14/06/19 OTC  June 14, 2019 (934) (921) 13
USD (6,500) CBMY UN 49.8085 06/06/19 OTC  June 06, 2019 (272) (12) 260
GBP (90,000) C BP/LN 5.8192 06/06/19 OTC  June 06, 2019 (630) (6) 624
USD (2,500) CCME UQ 189.1546 14/06/19 OTC  June 14, 2019 (708) (9,818) (9,110)
EUR (12,000) C CS FP 23.8022 06/06/19 OTC  June 06, 2019 (299) 1) 298
USD (40,000) C CSCO UQ 60.0808 14/06/19 OTC  June 14, 2019 (2,040) (13) 2,027
USD (10,500) C CVS UN 58.158 03/06/19 OTC ~ June 03, 2019 (905) Q) 903
USD (2,800) C CVX UN 122.89221/06/19 OTC June 21, 2019 (328) (312) 16
SGD (18,000) C DBS SP 26.3622 18/06/19 OTC  June 18, 2019 (261) (57) 204
USD (13,000) CEXC UN 51.6568 28/06/19 OTC  June 28, 2019 (969) (469) 500
EUR (11,000) C FP FP 50.2944 18/06/19 OTC ~ June 18, 2019 (1,304) (131) 1,173
GBP (45,000) C GSK LN 16.2814 07/06/19 OTC  June 07, 2019 (891) (10 881
USD (5,000) CIBM UN 141.75 18/06/19 OTC  June 18, 2019 (405) (59) 346
USD (7,000) CJCIUN 41.55221/06/19 OTC  June 21,2019 (329) (1,023) (694)
USD (2,300) C INJUN 141.3256 28/06/19 OTC  June 28, 2019 (625) (481) 144
USD (32,000) C KO UN 50.4712 21/06/19 OTC ~ June 21, 2019 (1,088) 4,171) (3,083)
EUR (12,000) C LIGHT NA26.21507/06/19 OTC  June 07, 2019 (394) (29) 365
USD (2,500) CLMT UN 352.8105 13/06/19 OTC  June 13,2019 (1,596) (1,574) 22
USD (9,500) C MAC UN 44.66 06/06/19 OTC  June 06, 2019 (1,234) 0 1,234
USD (1,400) CMCD UN 201.7255 24/06/19 OTC ~ June 24, 2019 (356) (2,923) (2,567)
USD (5,300) C MET UN 49.5868 06/06/19 OTC  June 06, 2019 421) (19) 402
USD (10,000) C MRK UN 82.3056 06/06/19 OTC  June 06, 2019 (633) (543) 90
USD (10,000) CMRK UN 83.1176 12/06/19 OTC  June 12, 2019 (2,563) (863) 1,700
USD (2,400) CMSFT UQ 136.0033 06/06/19 OTC ~ June 06, 2019 (462) ) 460
EUR (1,000) CMUV2GY 223.407 05/06/19 OTC  June 05, 2019 (314) (73) 241
USD (6,500) CMXIM UQ58.1117 12/06/19 OTC  June 12, 2019 (318) (278) 40
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BE Bk 7 i P CRIY) BRI CRIF L) RESURE kv
CHF  (25,000) CNESN SE 103.00507/06/19 OTC June 07, 2019 (1,925) (794) 1,131
GBP  (66,000) CNG/LN 8.255621/06/19 OTC  June 21, 2019 (475) (1,475) (1,000)
EUR  (25,000) C ORA FP 14.0352 14/06/19 OTC June 14,2019 (538) (1,663) (1,125)
USD (4,700) CPAYX UQ87.958821/06/19 OTC June 21, 2019 (390) (3,037) (2,647)
USD (6,000) C PEP UQ 132.184 26/06/19 OTC June 26, 2019 (1,067) (2,208) (1,141)
USD (6,000) CPEPUQ 135.803228/06/19 OTC June 28, 2019 (1,097) (637) 460
USD  (20,000) C PFE UN 43.0254 14/06/19 OTC  June 14,2019 (892) (3,165) (2,273)
USD  (23,000) C PFE UN 43.524 12/06/19 OTC  June 12,2019 (835) (1,313) (478)
USD (6,100) C PG UN 110.8905 28/06/19 OTC June 28, 2019 (902) (627) 275
USD (6,100) C PG UN 111.0585 25/06/19 OTC  June 25, 2019 (709) (407) 302
USD (7,000) C PM UN 89.1203 18/06/19 OTC  June 18, 2019 (933) (152) 781
USD (6,500) C PM UN 90.8844 14/06/19 OTC  June 14,2019 (390) (20) 370
EUR  (17,000) CRDSANA30.33606/06/19 OTC June 06,2019 (604) (1) 603
EUR  (22,000) C REE SQ20.155207/06/19 OTC June 07,2019 (1,005) (57) 948
AUD  (15,000) CRIO AT 108.444507/06/19 OTC  June 07, 2019 (2,303) (83) 2,220
CHF (5,500) C ROG SE 283.55 12/06/19 OTC  June 12, 2019 (727) 1) 636
EUR (6,000) C SU FP 78.2838 06/06/19 OTC  June 06, 2019 (434) 0 434
USD  (50,000) C T UN 32.97 14/06/19 OTC June 14, 2019 (1,255) (483) 772
USD (6,000) CTGT UN 85.3004 11/06/19 OTC June 11, 2019 (239) (616) (377)
EUR (9,500) C UNANA 56.6358 14/06/19 OTC June 14, 2019 (682) (224) 458
USD (6,000) C UPS UN 101.5875 06/06/19 OTC  June 06, 2019 (290) ) 285
USD  (15,000) C VZUN 58.7704 06/06/19 OTC  June 06,2019 (678) (50) 628
USD  (15,000) C VZUN 59.0304 06/06/19 OTC  June 06,2019 (1,193) (32) 1,161
AUD  (15,000) C WBC AT 29.484 07/06/19 OTC  June 07, 2019 (615) 0 615
USD  (10,000) C WEC UN 82.9608 11/06/19 OTC June 11, 2019 (558) (884) (326)
AUD  (12,000) C WES AT 37.8976 07/06/19 OTC June 07, 2019 (662) (495) 167
USD  (17,000) C XOM UN 77.74 11/06/19 OTC  June 11, 2019 (636) 37 599
CHF (1,600) C ZURN SE 336.295 03/06/19 OTC  June 03, 2019 (310) @) 306
PY (2,000) C 1878 JT 15417.9 14/06/19 OTC  June 14, 2019 (555) (291) 264
JPY  (13,000) C2914JT2701.2523 19/06/19 OTC June 19, 2019 (661) (134) 527
JPY  (20,000) C8001JT2123.946707/06/19 OTC June 07, 2019 (732) (69) 663
JPY (9,000) C 8316 JT 4049.627 04/06/19 OTC  June 04, 2019 (378) ©) 376
(50,988) (44,570) 6,418
(50,988) (44,570) 6,418
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HH N PE B
201945 A 31 HHAE
CkR )
B fe2i) Rl HIEPELE R (%)
TIUN
& IERE
40,000 ITAU UNIBANCO HOLDING SA 354,914 1.66
45,000 BB SEGURIDADE PARTICIPACOES 339,042 1.60
62,004 AMBEV SA 273,285 1.29
44,300 KROTON EDUCACIONAL SA 111,590 0.53
8,000 COSAN SA 94,952 0.45
1,173,783 5.53
TIVINEE 1,173,783 5.53
FE
T ER
900,000 IND & COMM BANK OF CHINA LTD H 642,429 3.02
800,000 CHINA CONSTRUCTION BANK H 632,231 2.98
610,000 CHINA PETROL & CHEM CORP SINOPEC H 405,877 1.91
920,000 BANK OF CHINA LTD H 381,123 1.79
230,000 JJANGSU EXPRESSWAY CO LTD H 320,143 1.51
20,000 ANHUI CONCH CEMENT CO LTD H 116,759 0.55
15,000 CHINA PACIFIC INSURANCE CO LID H 55,448 0.26
2,554,010 12.02
HhEE 2,554,010 12.02
Fx=
T ER
7,000 KOMERCNI BANKA AS 263,493 1.24
60,000 MONETA MONEY BAN 195,324 0.92
458,817 2.16
Fradt 458,817 2.16
Y
HIERE
116,000 CHINA OVERSEAS LAND&INVEST LTD 402,180 1.90
210,000 CNOOC LTD 342,093 1.61
38,000 CHINA MOBILE LTD 331,552 1.56
160,000 GUANGDONG INVESTMENT LTD 314,484 1.48
1,390,309 6.55
PR 1,390,309 6.55
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B AN FFHAmAE FE PE LR (%)
AVRRTT
RIS
820,000 BANK RAKYAT INDONESIA PERSERO TBK 235,716 1.11
700,000 TELEKOM INDONESIA -B 191,405 0.90
427,121 2.01
AR T 427,121 2.01
<L =7
RIS
93,410 MALAYAN BANKING BHD MAYBANK 201,015 0.95
201,015 0.95
~L—v TR 201,015 0.95
AxTa
EiER
110,045 WAL-MART DE MEXICO SER V 303,464 1.42
50,000 GRUPO F BANORT-O 274,135 1.29
80,000 KIMBERLY-CLA M-A 143,995 0.68
95,074 FIBRA UNO ADMINISTRACION SA 122,482 0.58
844,076 3.97
AX Tt 844,076 3.97
FIvE
RIS
6,000 X 5 RETAIL GROUP NV REGS GDR 176,520 0.83
176,520 0.83
FTUHE 176,520 0.83
2=
RIS
770,000 DMCI HOLDINGS INC 156,147 0.74
156,147 0.74
74V E 156,147 0.74
R—FK
TiEK
29,000 POWSZECHNY ZAKLAD UBEZPIECZE 311,980 1.47
7,500 BANK POLSKA KASA OPIEKI (PEKAO) 206,921 0.97
518,901 2.44
NN 518,901 2.44
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o Ez4ik] FFHAmAE FIEPEL R (%)
FE[E
& IERE
17,000 SAMSUNG ELECT CO LTD N/VOTING SHS 496,781 2.33
30,000 MACQUARIE KOREA INFRA FUND 301,042 1.41
8,000 SHINHAN FINANCIAL GROUP LTD 298,606 1.41
3,500 HYUNDAI MOTOR CO LTD 251,876 1.19
2,500 KOREA TOBACCO & GINSENG CORP 212,031 1.00
900 SK TELECOM CO LTD 189,316 0.89
5,300 ORANGE LIFE INSURANCE LTD 161,555 0.76
2,500 DB INSURANCE CO LTD 129,108 0.61
550 POSCO 109,689 0.52
1,500 S-OIL CORP 105,176 0.50
2,255,180 10.62
i EF 2,255,180 10.62
=0y
& IERE
7,500 LUKOIL PJSC-SPON ADR 604,200 2.84
70,000 GAZPROM- ADR 459,900 2.17
3,000 TATNEFT- ADR 204,360 0.96
9,000 MMC NORILSK NICKEL PJSC ADR 187,920 0.88
15,000 MOBILE TELESYSTEMS SP ADR 117,225 0.55
9,000 PHOSAGRO OAO GDR REGS 115,830 0.55
6,000 SEVERSTAL GDR REGS 94,620 0.45
1,784,055 8.40
=S 1,784,055 8.40
=yl
EiER
32,000 ABSA GROUP LTD 365,732 1.73
67,000 SANLAM LTD 345,087 1.62
70,000 FIRSTRAND LTD 316,702 1.49
14,700 MONDI LTD 297,792 1.40
21,000 STANDARD BANK GROUP LTD 282,262 1.33
7,600 SASOL LTD 188,417 0.89
30,000 AVI LTD 181,419 0.85
10,000 MOTUS HOLDINGS L 58,174 0.27
2,035,585 9.58
T 7Y E 2,035,585 9.58
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& I STAm%E T PELL R (%)
B
e ER
135,000 TAIWAN SEMICONDUCTOR MANUF CO LTD 1,006,002 4.73
90,000 FORMOSA PLASTICS CORP 314,688 1.47
114,000 HON HAI PRECISION INDUSTRY LTD 266,578 1.26
70,000 CHUNGHWA TELECOM CO LTD 249,187 1.17
130,000 CTCI CORP 192,720 0.91
16,010 POYA CO LTD 189,469 0.89
70,000 UNI-PRESIDENT EN 180,079 0.85
32,840 DELTA ELECTRONIC INDUSTRIAL CO LTD 148,079 0.70
110,000 CATHAY FINANCIAL HOLDINGS 142,013 0.67
72,000 QUANTA COMPUTER 134,191 0.63
82,000 PRIMAX ELECTRONICS LTD 125,195 0.59
120,000 INVENTEC CORPORATION 90,372 0.43
10,000 YAGEO CORPORATION 82,588 0.39
3,121,161 14.69
I=XCE 3,121,161 14.69
vt
e ER
190,000 PTT PUBLIC CO LTD NVDR L 277,249 1.31
80,000 TISCO FINANCIAL GROUP PUB CO NVDR 222,745 1.05
580,000 LAND AND HOUSE PLC NVDR 193,971 0.91
693,965 3.27
2AFE 693,965 3.27
MABEAR 17,790,645 83.76
AE BRI TR
2019455 H 31 H Bi4E
WF(EWY) WEGED) bt FEBHALE CRIL)
BRL 30,500,000 USD 7,720,933 June 14, 2019 (71,058)
BRL 33,100,000 USD 8,139,177 July 02, 2019 149,046
USD 493,839  BRL 2,000,000 July 02, 2019 (6,960)
PZ 315,657,840  USD 2,863,193 June 19,2019 43,135
USD 15,044  JPY 1,645,600 June 19, 2019 (107)
IPZ 314,581,880  USD 2,882,128 June 26, 2019 16,013
130,069
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EAENE SO

2019455 H 31 H BAE
Bk SR il iy F CRRV) BRI CRR L) REBRE CkRLY)
TBRR g
KRW (7,000) C 055550 KP 49064.4 05/06/19 June 05, 2019 (544) 0 544
TWD  (70,000) C 2330 TT 284.1957 03/06/19 June 03, 2019 (1,064) 0 1,064
ZAR (65,000) C FSR SJ 76.252 12/06/19 June 12,2019 (377) (74) 303
ZAR (60,000) C SLM SJ 85.58 12/06/19 June 12,2019 (492) (86) 406
ZAR (20,000) C SBK SJ 223.85 12/06/19 June 12,2019 (286) (49) 237
ZAR (30,000) C ABG SJ 189.7989 12/06/19 June 12,2019 (504) (264) 240
HKD  (220,000) C 177 HK 11.5178 06/06/19 June 06, 2019 (506) (76) 430
HKD  (150,000) C 270 HK 15.8274 14/06/19 June 14, 2019 (360) (1,754) (1,394)
KRW (2,400) C 033780 KP 108043.2 14/06/19  June 14, 2019 (464) (162) 302
HKD  (800,000) C 3988 HK 3.6057 06/06/19 June 06, 2019 (400) 0 400
HKD  (450,000) C 939 HK 6.9056 05/06/19 June 05, 2019 (270) 0 270
HKD  (550,000) C 386 HK 5.865 05/06/19 June 05, 2019 (550) 1) 549
HKD  (200,000) C 883 HK 14.7368 04/06/19 June 04, 2019 (660) 0 660
BRL (40,000) C BBSE3 BS 30.6022 14/06/19 June 14,2019 (284) (4,529) (4,245)
BRL (35,000) C ITUB4 BS 36.166 14/06/19 June 14,2019 (322) (3,118) (2,796)
MXN  (100,000) C WALMEX MM 58.406 18/06/19 June 18,2019 (380) (1,314) (934)
USD (60,000) C OGZD LI 6.8758 18/06/19 June 18,2019 (504) (3,265) (2,761)
USD (6,500) C LKOD LI 88.1466 18/06/19 June 18,2019 (536) (289) 247
HKD  (300,000) C 939 HK 6.853 25/06/19 June 25,2019 (390) (316) 74
HKD  (850,000) C 1398 HK 5.8136 26/06/19 June 26,2019 (1,445) (890) 555
KRW  (15,000) C 005935 KP 37400 21/06/19 June 21, 2019 (773) (1,555) (782)
TWD  (60,000) C 2330 TT 254.2834 21/06/19 June 21, 2019 (570) (889) (319)
HKD (35,000) C 941 HK 76.9813 21/06/19 June 21,2019 (692) (117) 575
(12,373) (18,748) (6,375)
(12,373) (18,748) (6,375)
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IS D7 RTAINSUR=G 0=\ AL+ KUK D7UR

EAHEEE
2019412 A 31 BITH T 3 2 3HAIIHE
CKRL)

RIS 21,972,133

A IATAFAL & A 967

AR 238 U CA AR TRl E SN DA RS ER L OV A AR IR D MRS 60,910,145

EHBRAFH 82,883,245

A% M (4,133,296)
St FERR AR 78,749,949

SRER

FFIZED D SN ALY 4 (7,060,505)
XX A NS AT L 4 (2,029,766)
4 AR (59,042)
LR 69,600,636

B RURBUINBIA B T0) 27,905

BEMHEORAE \IRBTIMEEDER LD EBERAFH 69,628,541




IS D7 RTAINSUR=G 0=\ AL+ KUK D7UR

FE A MRES I

(2019412 H 31 A BLFE)
Z7URIZ
ATEAfi#E S 5EE
S5 0] CERL) (%)
&% -95.01% (20184E12 731 H : 89.48%)
TNEAF -0.57% (20184E12H31 0 : 1.14%)
BUF - 0.57% (20185212 A 31 H: 1.14%)
Argentine Republic Government International Bond, 6.875%, 22/04/21 5,000,000 2,688,375 0.25
Argentine Republic Government International Bond, 7.820%, 31/12/33 5,504,415 3,529,557 0.32
6,217,932 0.57
TNEBTF AR 6,217,932 0.57
W N—DVEEE - 0.33% (20184E12H 31 H: 0.43%)
BRI N ERS - 0.33% (20184£12 5 310 : 0.00%)
Shanghai Port Group BVI Holding Co Ltd, 0.000%, 09/08/21 3,500,000 3,631,688 0.33
3,631,688 0.33
WEAN—VUEAF 3,631,688 0.33
H1E - 0.48% (20184E12H 31 H: 2.01%)
BAR -0.48% (20184E12H 31H: 0.57%)
China Railway Construction Corp Ltd, 0.000%, 29/01/21 5,000,000 5,246,768 0.48
5,246,768 0.48
hESEH 5,246,768 0.48
FzattFiE -0.39% (2018512531 H: 1.67%)
ITRIVE— -0.39% (20184E12 A 31 H: 1.67%)
Energo-Pro AS, 4.500%, 04/05/24 3,800,000 4,302,094 0.39
4,302,094 0.39
FadEt 4,302,094 0.39
TIPSk -5.05% (20184E12H 31 5 : 1.36%)
BUF -5.05% (2018512318 : 1.36%)
Egypt Government International Bond, 6.125%, 31/01/22 8,000,000 8,333,350 0.77
Egypt Government International Bond, 6.375%, 11/04/31 24,000,000 28,787,714 2.64
Egypt Government International Bond, 8.700%, 01/03/49 16,000,000 17,897,117 1.64
55,018,181 5.05
TV MERE 55,018,181 5.05
TIvA -3.56% (2018512531 H : 2.49%)
BRIEESAINERR - 0.26% (2018412531 H: 0.00%)
Kapla Holding SAS, 3.375%, 15/12/26 2,500,000 2,358,953 0.26
2,858,953 0.26
& -2.48% (20185212 431 H: 2.49%)
CNP Assurances, 2.000%, 27/07/50 4,200,000 4,745,164 0.43
La Mondiale SAM, 4.375%, 24/04/68" 3,500,000 4,210,973 0.39
Societe Generale SA, 7.375%, 13/03/68" 10,833,000 11,505,311 1.06



IS D7 RTAINSUR=G 0=\ AL+ KUK D7UR

Z7URIZ
ANIEATHE HH5EE
L Hi CRFM) (%)
Societe Generale SA, 7.375%, 04/04/68" 6,000,000 6,561,039 0.60
27,022,487 248
FraP— -0.82% (2018512 4310 : 0.00%)
Worldline SA/France, 0.000%, 30/07/26 7,224,000 8,875,334 0.82
8,875,334 0.82
7T AR 38,756,774 3.56
KA -3.43% (20185512831 H: 0.37%)
TRIVE— -0.53% (2018512 H 31 H: 0.00%)
RAG-Stiftung, 0.000%, 18/02/21 5,000,000 5,733,490 0.53
5,733,490 0.53
& -0.69% (2018512431 H : 0.00%)
Commerzbank AG, 4.000%, 23/03/26 6,000,000 7,566,171 0.69
7,566,171 0.69
BUF -2.21% (2018512431 R : 0.00%)
Bundesrepublik Deutschland Bundesanleihe, 3.250%, 04/01/20 21,500,000 24,129,030 2.21
24,129,030 2.21
KAV &3 37,428,691 3.43
AR -2.99% (20185E12 A 31 H: 5.72%)
ITRIVE— -0.27% (20184E12 A 31 H: 0.78%)
Indian Renewable Energy Development Agency Ltd, 7.125%, 10/10/22 210,000,000 2,876,709 0.27
2,876,709 0.27
&7 -1.08% (2018512431 H: 3.15%)
HDFC Bank Ltd, 8.100%, 22/03/25 270,000,000 3,825,851 0.35
Housing Development Finance Corp Ltd, 6.875%, 30/04/20 420,000,000 5,871,997 0.54
Housing Development Finance Corp Ltd, 7.000%, 09/01/20 150,000,000 2,094,730 0.19
11,792,578 1.08
BOF - 0.81% (20185212 431 H: 1.20%)
Kerala Infrastructure Investment Fund Board, 9.723%, 29/03/24 300,000,000 4,238,756 0.39
National Highways Authority of India, 7.300%, 18/05/22 330,000,000 4,576,397 0.42
8,815,153 0.81
INIRTEEE - 0.83% (20185E12 4318 : 0.59%)
NTPC Ltd, 7.250%, 03/05/22 150,000,000 2,090,374 0.19
NTPC Ltd, 7.375%, 10/08/21 500,000,000 6,988,230 0.64
9,078,604 0.83
A NG 32,563,044 2.99
AVRRTT -0.79% (20184E12H31H:2.32%)
BAR-0.79% (20185124318 : 2.32%)
Jasa Marga Persero Tbk PT, 7.500%, 11/12/20 62,500,000,000 4,412,030 0.40
Wijaya Karya Persero Tbk PT, 7.700%, 31/01/21 60,560,000,000 4,198,739 0.39
8,610,769 0.79
AVRFRLT A 8,610,769 0.79




IS D7 RTAINSUR=G 0=\ AL+ KUK D7UR

77V Rz
ANTEAfi#E L HEE
G Him CKkRL) (%)
AZVT -5.65% (20184E12H31H : 13.68%)
FHF - 0.62% (2018512 H31H: 0.64%)
Fabric BC SpA, 4.125%, 30/11/24 (FRN) 6,000,000 6,737,212 0.62
6,737,212 0.62
BESHEBAINER - 0.40% (20184E12A31H: 0.65%)
EVOCA SpA, 4.250%, 01/11/26 (FRN) 2,000,000 2,267,819 021
Gamenet Group SpA, 5.125%, 27/04/23 (FRN) 1,835,556 2,088,095 0.19
4,355,914 0.40
BERIEHEBHREERS - 0.62% (2018512831 H: 0.00%)
Sisal Pay SpA, 3.875%, 17/12/26 (FRN) 6,000,000 6,779,965 0.62
6,779,965 0.62
& -1.91% (2018512 H31 8 : 2.40%)
Assicurazioni Generali SpA, 2.124%, 01/10/30 5,190,000 6,033,332 0.55
UniCredit SpA, 2.000%, 23/09/29 9,000,000 9,977,809 0.92
Unione di Banche Italiane SpA, 2.625%, 20/06/24 4,100,000 4,792,369 0.44
20,803,510 1.91
BURF - 2.10% (2018512 H 31 8 : 9.55%)
Italy Buoni Poliennali Del Tesoro, 1.000%, 15/07/22 20,000,000 22,946,919 2.10
22,946,919 2.10
AZYVT &5 61,623,520 5.65
AA -3.01% (2018512 H 31 5: 4.41%)
ESERAIEER - 0.44% (20185212531 H: 0.63%)
Kyoritsu Maintenance Co Ltd, 0.000%, 31/03/21 500,000,000 4,805,907 0.44
4,805,907 0.44
BERIEEBAIEER - 1.10% (201845125 31 H: 0.00%)
Fancl Corp, 0.000%, 18/04/24 300,000,000 3,025,823 0.28
GMO Payment Gateway Inc, 0.000%, 19/06/23 200,000,000 2224244 0.20
Park24 Co Ltd, 0.000%, 29/10/25 400,000,000 3,760,865 0.34
Ship Healthcare Holdings Inc, 0.000%, 13/12/23 300,000,000 3,023,144 0.28
12,034,076 1.10
& - 0.80% (2018512 H31H: 0.39%)
Relo Group Inc, 0.000%, 22/03/21 500,000,000 4,917,530 0.45
SBI Holdings Inc/Japan, 0.000%, 13/09/23 400,000,000 3,843,889 0.35
8,761,419 0.80
BAR -0.27% (20184E12)5 31 H : 2.35%)
Kandenko Co Ltd, 0.000%, 31/03/21 300,000,000 2,902,355 0.27
2,902,355 0.27
Frad— -0.40% (2018412831 H: 0.00%)
Rohm Co Ltd, 0.000%, 05/12/24 440,000,000 4,302,461 0.40
4,302,461 0.40
H A4 32,806,218 3.01
T —T— -0.62% (20184E12H31H: 1.46%)
ERIEEBTEER - 0.62% (2018FE12H31H: 1.46%)
AA Bond Co Ltd, 4.875%, 31/07/24 2,500,000 3,364,666 0.31
AA Bond Co Ltd, 5.500%, 31/07/22 3,000,000 3,387,424 0.31
6,752,090 0.62
Tx—v—45 6,752,090 0.62
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NTEL TV -2.45% (201845125 31 H: 2.66%)
EIE - 0.85% (20184F12 831 H: 0.55%)
Crystal Almond Sarl, 4.250%, 15/10/24 3,000,000 3,453,395 0.32
Summer BC Holdco B Sarl, 5.750%, 31/10/26 5,000,000 5,836,929 0.53
9,290,324 0.85
&R -1.60% (2018512 H31 5 : 1.45%)
Amigo Luxembourg SA, 7.625%, 15/01/24 2,500,000 3,125,137 0.29
Eliott Capital Sarl, 0.000%, 30/12/22 6,000,000 7,053,453 0.65
Swiss Re Finance Luxembourg SA, 4.250%, 04/09/68" 7,000,000 7,194,524 0.66
17,373,114 1.60
NI TNIEE 26,663,438 2.45
F—U %R -0.30% (20184E12H 31 H: 0.93%)
BAR -0.30% (20184E12 31 H: 0.00%)
HTA Group Ltd/Mauritius, 9.125%, 08/03/22 3,168,000 3,234,271 0.30
3,234,271 0.30
ENR RNy 3,234,271 0.30
FFUH -2.78% (2018512 A 311 : 3.10%)
BSEEAWNEER - 0.56% (20184E12 431 H: 0.00%)
ZF Europe Finance BV, 3.000%, 23/10/29 5,200,000 6,059,620 0.56
6,059,620 0.56
&b - 1.94% (20185£12 431 H: 2.02%)
Atradius Finance BV, 5.250%, 23/09/44 3,125,000 3,993,316 0.36
JAB Holdings BV, 2.250%, 19/12/39 15,400,000 17,197,205 1.58
21,190,521 1.94
GAR -0.28% (20184E125 31 H: 0.79%)
Selecta Group BV, 5.875%, 01/02/24 2,600,000 2,994,689 0.28
2,994,689 0.28
FIVE AR 30,244,830 2.78
Zv—r -0.29% (201845125 31 H: 0.00%)
B - 0.29% (20184512 H 31 H: 0.00%)
Oman Government International Bond, 6.000%, 01/08/29 3,000,000 3,138,141 0.29
3,138,141 0.29
Fe—r B8 3,138,141 0.29
~J— - 0.42% (20184212431 8 : 0.00%)
B - 0.42% (20184E12 531 H: 0.00%)
Peru Government Bond, 5.350%, 12/08/40 144A 15,000,000 4,605,485 0.42
4,605,485 0.42
~—BE 4,605,485 0.42
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2Y7 -6.47% (20184E12H31H: 0.00%)
BUF - 6.47% (20185212 A 31 H: 0.00%)
Russian Federal Bond - OFZ, 6.900%, 23/05/29 765,000,000 12,943,004 1.19
Russian Federal Bond - OFZ, 7.100%, 16/10/24 1,000,000,000 16,851,473 1.55
Russian Federal Bond - OFZ, 7.250%, 10/05/34 2,350,000,000 40,658,442 3.73
70,452,919 6.47
== 1s 70,452,919 6.47
BEE -0.32% (2018512 H 31 H : 2.49%)
BUF - 0.32% (2018512 H 31 H : 2.06%)
Export-Import Bank of Korea, 6.900%, 07/02/23 250,000,000 3,485,475 0.32
3,485,475 0.32
EBEESH 3,485,475 0.32
ARAY -5.31% (20185124 315 : 4.50%)
&t -5.31% (2018512 H 31 H : 4.50%)
Abanca Corp Bancaria SA, 4.625%, 07/04/30 6,000,000 7,122,700 0.65
Banco de Sabadell SA, 6.125%, 23/02/68" 4,600,000 5,329,016 0.49
Banco de Sabadell SA, 6.500%, 18/08/68") 9,000,000 10,553,588 0.97
CaixaBank SA, 5.250%, 23/06/66" 16,400,000 18,773,730 1.72
Ibercaja Banco SA, 5.000%, 28/07/25 4,900,000 5,632,290 0.52
Ibercaja Banco SA, 7.000%, 06/07/68" 8,800,000 10,418,191 0.96
57,829,515 5.31
AR B E 57,829,515 5.31
E SRS - 2.14% (20185212 H31H: 1.03%)
BUF -2.14% (20185212 431 H: 1.03%)
Inter-American Development Bank, 7.875%, 14/03/23 210,000,000,000 15,912,502 1.46
Inter-American Development Bank, 8.010%, 11/12/21 100,000,000,000 7,408,821 0.68
23,321,323 2.14
E B A3 23,321,323 2.14
AFYR -19.17% (2018512 A 31 H: 14.54%)
FH - 0.42% (20185212 431 H: 0.00%)
INEOS Finance Ple, 2.875%, 01/05/26 4,000,000 4,627,976 0.42
4,627,976 0.42
BRIEEBREERL - 0.22% (2018512831 H: 0.65%)
RAC Bond Co Plc, 5.000%, 06/11/22 2,000,000 2,361,880 0.22
2,361,880 0.22
TRIVE— -1.24% (20184E12 A 31 H: 1.95%)
EnQuest Plc, 7.000%, 15/04/22 144A 4,000,000 3,492,927 0.32
Neptune Energy Bondco Plc, 6.625%, 15/05/25 10,000,000 9,987,500 0.92
13,480,427 1.24
£ -16.49% (20185125310 : 11.29%)
Aviva Plc, 5.902%, 27/07/68" 2,107,000 2,845,880 0.26
Barclays Plc, 6.375%, 15/03/68" 4,000,000 5,701,004 0.52
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Barclays Plc, 7.125%, 15/09/68" 8,500,000 12,677,051 1.16
Barclays Plc, 7.750%, 15/12/68™" 6,000,000 6,553,170 0.60
Barclays Plc, 8.000%, 15/09/68) 8,000,000 8,970,313 0.82
Direct Line Insurance Group Plc, 4.750%, 07/06/68) 9,500,000 11,869,834 1.09
HSBC Holdings Plc, 2.904%, 18/05/24 (FRN) 5,000,000 5,040,919 0.46
Just Group Plc, 9.375%, 26/04/68" 8,475,000 11,930,042 1.09
Legal & General Group Plc, 3.750%, 26/11/49 12,000,000 16,014,035 1.47
Lloyds Banking Group Plc, 7.625%, 27/06/68" 4,391,000 6,503,391 0.60
Nationwide Building Society, 5.875%, 20/12/68) 6,000,000 8,572,375 0.79
Newday Bondco Plc, 7.375%, 01/02/24 2,150,000 2,776,482 0.26
Pension Insurance Corp Plc, 5.625%, 20/09/30 3,000,000 4,401,220 0.40
Pension Insurance Corp Plc, 7.375%, 25/01/68" 2,000,000 3,046,479 0.28
Phoenix Group Holdings Plc, 4.375%, 24/01/29 3,000,000 3,729,517 0.34
Phoenix Group Holdings Plc, 5.750%, 26/10/68" 4,350,000 5,658,275 0.52
Rothesay Life Plc, 3.375%, 12/07/26 6,000,000 7,980,129 0.73
Royal Bank of Scotland Group Plc, 7.500%, 30/09/68" 6,000,000 6,157,500 0.57
Royal Bank of Scotland Group Plc, 8.625%, 30/09/68" 11,000,000 11,852,500 1.09
Santander UK Group Holdings Plc, 7.375%, 24/09/68" 9,950,000 14,312,090 1.31
Standard Chartered Plc, 3.116%, 20/01/23 (FRN) 2,000,000 2,015,732 0.19
Standard Chartered Plc, 7.014%, 30/01/68™" 4,000,000 4,809,257 0.44
Virgin Money UK Plec, 5.000%, 09/02/26 6,249,000 8,432,779 0.77
Virgin Money UK Plc, 8.000%, 08/06/68" 5,710,000 7,911,142 0.73
179,761,116 16.49
BAR -0.68% (20185125310 : 0.00%)
Heathrow Finance Plc, 4.125%, 01/09/29 5,500,000 7,372,785 0.68
7,372,785 0.68
INEFE -0.12% (2018512431 H: 0.36%)
Drax Finco Plc, 4.250%, 01/05/22 1,000,000 1,342,813 0.12
1,342,813 0.12
AXY2EE 208,946,997 19.17
KE -28.49% (2018512 431 H: 10.66%)
HEE -1.36% (2018512318 : 1.53%)
Booking Holdings Inc, 0.900%, 15/09/21 3,000,000 3,466,500 0.32
Netflix Inc, 3.625%, 15/06/30 6,000,000 6,916,248 0.63
Palo Alto Networks Inc, 0.750%, 01/07/23 4,000,000 4,423,736 0.41
14,806,484 1.36
RRIEEBRERRS - 0.38% (2018££12 5 31 H: 0.00%)
Ashtead Capital Inc, 4.250%, 01/11/29 144A 4,000,000 4,088,519 0.38
4,088,519 0.38
TRIVF— -0.26% (20185512 431 H: 0.00%)
Kosmos Energy Ltd, 7.125%, 04/04/26 2,800,000 2,862,125 0.26
2,862,125 0.26
&b - 0.67% (20184£12 4318 : 1.42%)
Dresdner Funding Trust I, 8.151%, 30/06/31 2,228,000 3,003,669 0.28
JPMorgan Chase Bank NA, 0.000%, 07/08/22 4,000,000 4,283,638 0.39
7,287,307 0.67
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BURF - 24.08% (20184E12 831 H: 7.19%)
U.S. Treasury Bond, 8.750%, 15/08/20 60,000,000 62,620,314 5.74
U.S. Treasury Note, 1.500%, 15/07/20 100,000,000 99,929,690 9.17
U.S. Treasury Note, 1.500%, 15/08/20 100,000,000 99,906,250 9.17
262,456,254 24.08
GAR -0.65% (201845125 31 H: 0.00%)
Fortive Corp, 0.875%, 15/02/22 144A 5,000,000 5,047,500 0.46
1I-VI Inc, 0.250%, 01/09/22 2,000,000 2,041,667 0.19
7,089,167 0.65
AREE -1.09% (2018412531 H: 0.00%)
NextEra Energy Capital Holdings Inc, 2.200%, 02/12/26 17,250,000 11,906,960 1.09
11,906,960 1.09
XEEE 310,496,816 28.49
BEkaE 1,035,376,979 95.01
BRE - 0.11% (2018412 A 31 H: 0.00%)
HE - 0.11% (20184£12 5 31 H: 0.00%)
Frad— -0.11% (2018412 531 H: 0.00%)
Broadcom Inc, 8.000%, 30/09/22 PFD 1,000 1,166,590 0.11
1,166,590 0.11
XE&EH 1,166,590 0.1
T 1,166,590 0.11
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USD 282,952,250 EUR (250,000,000) UBS AG London 24/06/2020 (611,810) (0.06)
USD 31,358,949 JPY (3,400,000,000) Citigroup 24/06/2020 (251,191) (0.02)
USD 11,982,385 AUD (17,250,000) Deutsche Bank AG 24/06/2020 (178,400) (0.02)
USD 11,710,516 RUB (750,000,000) UBS AG London 24/06/2020 (114,339) (0.01)
USD 5,603,495 EUR (5,000,000) Deutsche Bank AG 24/06/2020 (67,786) (0.01)
USD 19,654,088 RUB  (1,250,000,000) Goldman Sachs International 24/06/2020 (54,003) 0.00
USD 25,625,535 HKD (200,000,000) Deutsche Bank AG 24/06/2020 (32,375) 0.00
USD 117,251 GBP (90,464) Brown Brothers Harriman & Co.  03/01/2020 (2,293) 0.00
USD 351,565 JPY (38,400,000) Brown Brothers Harriman & Co.  06/01/2020 (2,008) 0.00
USD 173,490 EUR (156,362) Brown Brothers Harriman & Co.  02/01/2020 (1,949) 0.00
USD 88,406 GBP (68,209) Brown Brothers Harriman & Co.  03/01/2020 (1,729) 0.00
USD 51,473 GBP (39,767) Brown Brothers Harriman & Co.  02/01/2020 (1,077) 0.00
USD 84,699 EUR (76,337) Brown Brothers Harriman & Co.  02/01/2020 (951) 0.00
USD 38,812 GBP (29,985) Brown Brothers Harriman & Co.  02/01/2020 (812) 0.00
USD 116,136 JPY (12,700,000) Brown Brothers Harriman & Co.  06/01/2020 (800) 0.00
USD 33,214 GBP (25,626) Brown Brothers Harriman & Co.  03/01/2020 (650) 0.00
USD 28,103 GBP (21,712) Brown Brothers Harriman & Co.  02/01/2020 (588) 0.00
USD 27,236 GBP (21,014) Brown Brothers Harriman & Co.  03/01/2020 (533) 0.00
USD 23,940 GBP (18,495) Brown Brothers Harriman & Co.  02/01/2020 (501) 0.00
USD 19,170 GBP (14,810) Brown Brothers Harriman & Co.  02/01/2020 (401) 0.00
USD 17,108 GBP (13,199) Brown Brothers Harriman & Co.  03/01/2020 (335) 0.00
USD 11,472 GBP (8,863) Brown Brothers Harriman & Co.  02/01/2020 (240) 0.00
USD 21,277 EUR (19,177) Brown Brothers Harriman & Co.  02/01/2020 (239) 0.00
USD 11,196 GBP (8,650) Brown Brothers Harriman & Co.  02/01/2020 (234) 0.00
USD 10,493 GBP (8,106) Brown Brothers Harriman & Co.  02/01/2020 (219) 0.00
USD 10,686 GBP (8,244) Brown Brothers Harriman & Co.  03/01/2020 (209) 0.00
USD 31,128 JPY (3,400,000) Brown Brothers Harriman & Co.  06/01/2020 178) 0.00
USD 25,148 JPY (2,750,000) Brown Brothers Harriman & Co.  06/01/2020 (173) 0.00
USD 6,742 GBP (5,208) Brown Brothers Harriman & Co.  02/01/2020 (141) 0.00
USD 3,484 GBP (2,691) Brown Brothers Harriman & Co.  02/01/2020 (73) 0.00
USD 2,762 GBP (2,134) Brown Brothers Harriman & Co.  02/01/2020 (58) 0.00
USD 2,032 GBP (1,570) Brown Brothers Harriman & Co.  02/01/2020 42) 0.00
USD 1,855 GBP (1,431) Brown Brothers Harriman & Co.  03/01/2020 (36) 0.00
USD 1,429 GBP (1,102) Brown Brothers Harriman & Co.  03/01/2020 (28) 0.00
USD 1,296 GBP (1,000) Brown Brothers Harriman & Co.  03/01/2020 (26) 0.00
USD 3,661 JPY (400,000) Brown Brothers Harriman & Co.  06/01/2020 (22) 0.00
USD 708 GBP (547) Brown Brothers Harriman & Co.  02/01/2020 (15) 0.00
USD 216 GBP (167) Brown Brothers Harriman & Co.  03/01/2020 4) 0.00
USD 182 GBP (140) Brown Brothers Harriman & Co.  03/01/2020 3) 0.00
USD 61 GBP (48) Brown Brothers Harriman & Co.  02/01/2020 (1) 0.00
GBP 1 USD (1) Brown Brothers Harriman & Co.  02/01/2020 0 0.00
GBP 1 USD (2) Brown Brothers Harriman & Co.  03/01/2020 0 0.00
GBP 14 USD (19) Brown Brothers Harriman & Co.  03/01/2020 0 0.00
GBP 17 USD (22) Brown Brothers Harriman & Co.  03/01/2020 0 0.00
USD 6 GBP (5) Brown Brothers Harriman & Co.  03/01/2020 0 0.00
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EUR 52 USD (58) Brown Brothers Harriman & Co.  03/01/2020 1 0.00
EUR 48 USD (53) Brown Brothers Harriman & Co.  02/01/2020 1 0.00
GBP 17 USD (22) Brown Brothers Harriman & Co.  02/01/2020 1 0.00
GBP 189 USD (245) Brown Brothers Harriman & Co.  02/01/2020 5 0.00
GBP 274 USD (354) Brown Brothers Harriman & Co.  02/01/2020 8 0.00
GBP 1,305 USD (1,692) Brown Brothers Harriman & Co.  03/01/2020 33 0.00
GBP 3,928 USD (5,084) Brown Brothers Harriman & Co.  02/01/2020 106 0.00
EUR 10,260 USD (11,384) Brown Brothers Harriman & Co.  02/01/2020 128 0.00
GBP 12,129 USD (15,700) Brown Brothers Harriman & Co.  02/01/2020 329 0.00
EUR 32,678 USD (36,257) Brown Brothers Harriman & Co.  02/01/2020 407 0.00
GBP 35,755 USD (46,343) Brown Brothers Harriman & Co.  03/01/2020 906 0.00
EUR 136,834 USD (151,750) Brown Brothers Harriman & Co.  03/01/2020 1,777 0.00
USD 37,303,122 INR (2,700,000,000) Goldman Sachs International 24/06/2020 226,995 0.02
USD 160,153,889 GBP (119,000,000) UBS AG London 24/06/2020 2,167,197 0.20
N ERBCEENIIRIREL A F 2,397,894 0.22
NERBLEEIMRDIREZLHREF (1,326,472) 0.12)
~NYUHYREEF VAN E AR FERFI—066% (20185F12F31H :1.92%)
7RI
ZE 51 REBHE L0586
BE ZHEESE BR  SIERLRER B5IHRF ®’¥ER CRE) (%)
EUR 1,562,245 USD 1,755,887 Brown Brothers Harriman & Co.  30/01/2020 19,028 0.00
EUR 1,717,603 USD 1,930,503 Brown Brothers Harriman & Co.  30/01/2020 20,886 0.00
GBP 1,467,284 USD 1,940,502 Brown Brothers Harriman & Co.  30/01/2020 25,647 0.00
GBP 1,685,814 USD 2,229,510 Brown Brothers Harriman & Co.  30/01/2020 29,502 0.00
GBP 1,785,489 USD 2,361,331 Brown Brothers Harriman & Co.  30/01/2020 31,113 0.00
JPY 5,831,344,096 USD 53,766,456 Brown Brothers Harriman & Co.  30/01/2020 287,125 0.03
JPY 6,477,929,599 USD 59,728,137 Brown Brothers Harriman & Co.  30/01/2020 318,962 0.03
JPY 10,222,615,731 USD 94,255,083 Brown Brothers Harriman & Co.  30/01/2020 503,344 0.05
EUR 51,818,377 USD 58,241,345 Brown Brothers Harriman & Co.  30/01/2020 629,636 0.06
GBP 47,774,904 USD 63,182,910 Brown Brothers Harriman & Co.  30/01/2020 832,503 0.08
GBP 80,667,846 USD 106,684,240 Brown Brothers Harriman & Co.  30/01/2020 1,453,497 0.13
EUR 254,647,976 USD 286,211,985 Brown Brothers Harriman & Co.  30/01/2020 3,102,123 0.28
~yVHYRE ISR T ANNE BB B RIIR DR ER R A5 7,253,366 0.66
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a—LF T gy
Currency Option with Goldman Sachs International
with the right to buy US Dollar (USD) versus Goldman Sachs 2H20H
50,000,000 Colombian Peso (COP) International 3200.00 479,550 0.04
Ty I T var
Future Option with Goldman Sachs International with Goldman Sachs 1H20H
2,750 the right to sell US Bond February 2020 International 154.00 1,460,937 0.13
Currency Option with Goldman Sachs International
with the right to sell Euro (EUR) versus Japanese Yen ~Goldman Sachs 2H20H
80,000,000 (JPY) International 118.00 55,113 0.01
Currency Option with UBS AG London with the
obligation to sell Euro (EUR) versus Japanese Yen 2H20H
(80,000,000) (JPY) UBS AG London 118.00 (55,113) 0.00
BB T al iR DRETA R AR 1,995,600 0.18
BRA ST a iROREBRR G (55,113) (0.01)
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IVVYNT TN AT S
B Hellenic Republic BNP Paribas 1.00 20/12/2024 USD 5,000,000 30,199 0.00
B Hellenic Republic BNP Paribas 1.00 20/12/2024 USD 10,000,000 60,398 0.01
B Hellenic Republic BNP Paribas 1.00 20/12/2024 USD 10,000,000 60,398 0.01
=4 Hellenic Republic BNP Paribas 1.00 20/12/2024 USD 25,000,000 150,994 0.01
IVV b T T3V AU T IR DR EBFIR A 301,989 0.03
77V Rz
FaFriar. FlzE REHHE 502846
HOva 841 BBBE (%)  WHE WK ETmA kY (%)
IVOYN T TN AT IR
Commonwealth Bank of
B Australia BNP Paribas 1.00 20/06/2021 USD 1,000,000 (13,392) 0.00
National Australia Bank
= Ltd BNP Paribas 1.00 20/06/2021 USD 1,000,000 (13,440) 0.00
National Australia Bank Deutsche Bank
BN Ltd AG 1.00 20/06/2021 USD 1,000,000 (13,440) 0.00
Commonwealth Bank of Deutsche Bank
B Australia AG 1.00 20/06/2021 USD 1,000,000 (13,392) 0.00
IV T T ZNR AT oI AARD AR EHIB L L F (53,664) 0.00
AUy T RBREBFI AT 301,989 0.03
AUy L IRDAREERREE (53,664) 0.00
HEEZEC TAEME CHIES NI &REE 1,048,492,418 96.21
BRFEC CAEME CHESh I S&MAE (1,435,249) 0.13)
ZOMOEFERLLOALE 42,715,682 3.92
BWEIEADIREE CRBTHMERE 1,089,772,851 100.00
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| SEaE

(A)SME (MR AFEE  FEERIBER

E Bl *
X 5 e M 4 . 9 | 9 BBBBULT L N
i nem | mEmmem | T Ak %[ Sap | 2t | 2ham

a—n Fa—n Fa—n T % % % % %
A 3, 200 3,238 396, 344 14.9 — 14.9 - —
AX2)T 1,200 1,265 154, 828 5.8 — 3.5 2.3 —
75U 4, 850 5, 167 632, 343 23.7 — 23.7 - —
RS 3, 050 3,353 410,313 15.4 2.4 15.4 - —
FT K 1,331 1,386 169, 649 6.4 — 6.4 - —
A 700 757 92, 752 3.5 — 3.5 - —
F—A R T 500 538 65,915 2.5 - 2.5 - -
NI NT 500 520 63, 744 2.4 — 2.4 — —
TAYH 2,603 2, 626 321, 463 12.0 - 12.0 - —
A~ G 500 557 68, 225 2.6 — 2.6 — —
& # 18, 434 19, 413 2, 375, 581 89.0 2.4 86.7 2.3 —

kAR SRL . WIR ORI 2 D23 [ O xR B 7E EASG O fElc L0 EmE L= b DT,
fALALLERIT, MU PERBEIC R T 2RO EI S,
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A—0OBT/NA A VHLESG (RE#EEE <F—T72F
(B) #ME (PMEHE) ARAE SBIBE R

T m =
& izl . e AEin A
B FHima% NERAE | BT fESEH A
a—n % Foa—n Foa—n T
KA WilthfES | BAYER AG 2.375 500 511 62,579 | 2075/4/2
(BOREEMES) | BAYER AG 3.125 400 411 50,402 | 2079/11/12
DEUTSCHE BAHN FIN GMBH 1.6 400 410 50,174 | 2099/10/18
E.ON SE 0.75 1, 500 1,477 180,772 | 2030/12/18
MERCK KGAA 2.875 400 428 52,415 | 2079/ 6 /25
A2YT WilthES | ENEL SPA 3.5 700 761 93,184 | 2080/5/24
(AUREEAES) | IMOBILIARE GRANDE DIST 2.125 500 503 61,643 | 2024/11/28
TR LSBT S | ARKEMA 2.75 400 423 51,768 | 2067/9/17
(BUEEEAES | CNP ASSURANCES 4.5 400 486 59,529 | 2047/6/10
DANONE SA 1.75 500 512 62,721 | 2167/6 /23
ORANGE SA 5.25 450 526 64,411 | 2049/12/29
ORANGE SA 1.75 600 604 73,974 | 2168/3/19
SUEZ 1. 625 1,000 1,000 122,425 | 2068/ 9/12
SUEZ ENVIRONNEMENT 2.875 500 532 65,197 | 2167/4/19
TOTAL S. A. 3. 369 500 568 69,607 | 2049/12/29
UNIBAIL-RODAMCO SE 2.125 500 512 62,708 | 2066/10/25
A4X Y A Lt | INFORMA PLC 1.25 500 494 60,456 | 2028/ 4 /22
(BDREEMEY | TTV PLC 1.375 400 402 49,280 | 2026/ 9 /26
NGG FINANCE PLC 2.125 750 760 93,046 | 2082/9/5
Tesco 5.125% 10-Apr—47 5.125 500 736 90,067 | 2047/4 /10
VODAFONE GROUP PLC 2.5 400 436 53,370 | 2039/5 /24
VODAFONE GROUP PLC 3.1 500 523 64,091 | 2079/1/3
s W@ AAES | DIGITAL DUTCH FINCO BY 1.5 331 333 40,862 | 2030/3/15
(BOREEAMES) | VOLKSWAGEN INTL FIN NV 3.375 500 532 65,173 | 2167/6 /27
WINTERSHALL DEA FINANCE 1.823 500 519 63,614 | 2031/9/25
P SRS ' .

A o i | ABERTIS INFRAESTRUCTURAS 3.0 700 757 92,752 | 2031/3/27

(BUREEAMS
F=A YT fﬁﬁ@g OMV AG 2.875 500 538 65,915 | 2167/6/19
NIty TN E@%Eﬁéﬁ AROUNDTOWN SA 2.875 500 520 63,744 | 2068/ 1 /12
TAYT L@ AAES | AT&T INC 3.15 500 586 71,815 | 2036/9/4
(BOREEMER) | AT&T INC 1.8 413 393 48,099 | 2039/9/14
FORD MOTOR CREDIT CO LLC 2.386 364 370 45,283 | 2026/2/17
LIBERTY MUTUAL GROUP INC 3.625 500 521 63,864 | 2059/5 /23
PROLOGIS EURO FINANCE 1.5 400 360 44,170 | 2049/ 9 /10
THERMO FISHER SCIENTIFIC 1.875 426 394 48,229 | 2049/10/ 1

e P TR
EReZ 1= (8% | PHOENIX GROUP HOLDINGS 4.375 500 557 68,225 | 2029/1 /24

= Gl 2,375, 581

*FREIRF AT WER O 2 23 [ O St %5 AR TE EAR S OMPEIC X W A L7 b o T9,
*FHIE - SEAEE OO AR 45T,
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EHMEE
20194F 3 H29 BIZ#& 13 5 AR
Ck FL)

In %

SRAT R R 2,722, 459

18 Z5F R, (R U B AEBR %) 154, 116, 724

7 HUE 24 42 55 (U BRI B4 bR 1%) 340, 350

& A5 157,179, 533

EH

5% T T T = 13, 666, 144

EHER 2,253, 364

PR 1,001, 801

B | $RA TR 70, 805

SRIT PR 21, 540

e 751, 121

TR N 21, 069

B FH S 33, 262

M A 1, 035

BHAR 17, 820, 141

MIREEE 139, 359, 392

BeEAAMAESTE H AR DS (20, 463, 465)
SMEBER L OB LIRS (309, 102, 333)
Y EHME LR (329, 565, 798)
BB A MRS AN 228 4% (2, 498, 439)
I E R U ERIAR DRl 2B S 9, 831, 443

LHRETmEIE A 7, 333, 004

ERDRERICK HHEEDIEREE (182, 873, 402)




JPY Class (in JPY)

USD Class (in JPY)

EUR Class (in JPY)

AUD Class (in JPY)

BRL Class (in JPY)

ZAR Class (in JPY)

TRY Class (in JPY)

Currency Select Class (in JPY)
MXN Class (in JPY)

JPY-N Class (in JPY)

IR 17 ) S A

5,999
7,773
5,607
3,474
1,901
2,708
1,690
5,916
4,443
8, 843

JLS ATV N~ A—)LF-TF7UF

FEATH 32 RS

5,157, 580
3,615, 816
25, 268

12, 845,371
54, 584, 788
331,718
12, 220, 503
408, 898
2,206, 431
70, 793

S PEAM S

30, 940, 936, 265
28, 105, 565, 080
141, 673, 222
44,627,933, 714
103, 739, 336, 937
898, 208, 528

20, 650, 208, 967
2,419, 028, 197
9, 803, 980, 944
626, 015, 889



JLS ATV N~ A—)LF-TF7UF

HEE PE FHHH
20194 3 A 29 H BifE
Ck Kv)
RS Fo /4 (1) k24 BT A PELL R (%)
F—RESUT
TEAE (EELFE
USD 2, 625, 000 NUFARM AU LTD 5.7500% 30/04/26 144A 2,428,125 0.11
2,428, 125 0.11
F—ANT VT E 2,428,125 0.11
F—RArUY7
TEAE (EELFIE
UsD 3, 200, 000 JBS INVEST 7.25% 03/04/24 144A 3, 287, 040 0.15
3, 287, 040 0. 15
A== Y TE 3, 287, 040 0. 15
ININT
LTEAHE (BT LR
USD 1, 300, 000 SILVERSEA CRUISE 7.25% 01/02/25 144 1,407, 770 0. 06
1,407, 770 0. 06
SN 1,407, 770 0.06
NS a—4
LTEAHE (EE LR
UsD 8, 375, 000 DIGICEL LTD 6% 15/04/21 144A 7,003, 593 0.33
USD 3, 008, 000 FLY LEASING LTD 6.375% 15/10/21 3, 045, 600 0.14
USD 4, 300, 000 DIGICEL LTD 6.75% 01/03/23 144A 2,703, 668 0.12
USD 1, 900, 000 VIKING CRUISES LTD 6.25% 15/5/25 14 1,928, 500 0. 09
USD 1, 610, 000 NCL CORP 4.75% 15/12/21  144A 1,628,113 0.07
UsD 1, 600, 000 FLY LEASING LTD 5.2500% 15/10/24 1,528, 000 0.07
UsD 1, 275, 000 VIK CRUISES L 5.8750% 15/09/27 144A 1,233, 563 0. 06
UsD 550, 000 WEATHERFORD BERMUDA 6.5% 01/08/36 310, 750 0.01
19, 381, 787 0. 89
NI oK E 19, 381, 787 0.89
hra
Z D&
USD 1, 550, 000 PRECISION DRILL 6.5% 15/12/21 1, 056, 252 0. 05
1, 056, 252 0. 05
TEE (EELFIE
USsD 7,825, 000 BOMBARDIER INC 8.75% 01/12/21 144A 8, 627, 062 0. 40
USD 8, 450, 000 GARDA WORLD SEC 7.25% 15/11/21 144A 8, 407, 749 0. 39
USsD 6, 875, 000 KISSNER GR HDG 8.375% 01/12/22 144A 7,175, 780 0.34
USD 6, 800, 000 1011778 BC UL 5.0000% 15/10/25 144A 6, 672, 499 0.31



JLS ATV N~ A—)LF-TF7UF

Bk FB/ 4 (1) il RS Al PE LR (%)

usb 6, 100, 000 VALEANT PHARMA 7% 15/03/24 144A 6, 420, 249 0.30
usb 6, 261, 000 1011778 BC/NEW RED 4.25% 15/05/24 1 6, 214, 042 0.28
USD 6, 700, 000 MEG ENERGY CORP 6.375% 30/1/23 144A 6, 138, 875 0.28
ush 6, 125, 000 VRX ESCROW 6. 125% 15/4/25 144A 6,017,813 0.27
ush 6, 025, 000 NOVA CHEMICALS CORP 4.875% 01/06/24 5, 889, 438 0.27
ush 5,600, 000 BOMBARDIER INC 7.5% 15/03/25  144A 5,719, 000 0. 26
ush 5, 250, 000 AIR CANADA 7.75% 15/04/21 144A 5,624, 063 0. 26
ush 5,675, 000 NOVA CHEMICALS CORP 5.25% 01/06/27 5,497, 656 0.25
usbh 5, 725, 000 TASEKO MINES 8.7500% 15/06/22 144A 5,267, 000 0.24
USD 4,900, 000 IAMGOLD CORP 7% 15/04/25 144A 4,961, 250 0.23
USsD 4,700, 000 PARAMOUNT RES 6.875% 30/06/23 144A 4,817, 500 0.22
USD 4,700, 000 COOKE/ALPHA 8.5000% 15/12/22 144A 4, 598, 950 0.21
USD 4, 475, 000 PANTHER BF AG 8.5000% 15/05/27 144A 4, 480, 594 0.20
USD 4, 250, 000 QUEBECOR MEDIA 5.75% 15/01/23 4, 430, 625 0.20
USD 3,775,000 TECK RESOURCES LTD 6.125% 01/10/35 4, 009, 788 0.18
ush 4, 100, 000 PRECISION DRILLING 5.25% 15/11/24 3,823, 250 0.17
usDh 3, 400, 000 FIRST QUANTUM 6.5000% 01/03/24 144A 3, 162, 000 0.14
ush 3, 400, 000 FIRST QUANTUM 6. 8750% 01/03/26 144A 3, 128, 000 0.14
usDh 2,900, 000 BOMBARDIER INC 6% 15/10/22 144A 2,925, 375 0.13
usDh 2, 955, 000 SEVEN GENS EN 5.3750% 30/09/25 144A 2, 866, 350 0.13
ush 2, 350, 000 1011778 BC/NEWRED 4. 625% 15/01/22 1 2, 355, 875 0.11
USD 2,225,000 HUDBAY MINERALS 7.625% 15/01/25 14 2, 283, 406 0. 10
USD 2, 126, 000 BAUSCH HEALTH 5.875% 15/05/23 144A 2,143, 306 0. 10
USD 2, 175,000 BROOKFIELD RESID 6.375% 15/5/25 144 2,077,125 0. 09
UsD 1, 975, 000 TECK RESOURCES LTD 6% 15/08/40 2, 045, 086 0. 09
USD 1, 875, 000 BAUSCH HLTH A 8.5000% 31/01/27 144A 1,976, 081 0.09
usb 2,000, 000 FIRST QUANTUM MIN 7.25% 01/04/23 14 1,942, 500 0.09
usb 1, 895, 000 CONUMA COAL 10.0000% 01/05/23 144A 1,937, 638 0.09
usbh 1, 800, 000 ROCKPOINT GAS 7.0000% 31/03/23 144A 1, 786, 500 0. 08
usbh 1, 625, 000 CLEARWATER SEAFOOD 6.875% 1/5/25 14 1, 604, 688 0.07
usbh 1, 585, 000 CASCADES INC 5.5% 15/07/22 144A 1, 588, 376 0.07
usDh 1, 575, 000 MOUNTAIN PROV 8.0000% 15/12/22 144A 1,571, 063 0.07
ush 1, 425, 000 VIDEOTRON 5.375% 15/6/24 144A 1, 485, 563 0.07
USD 1, 650, 000 NORTHWEST/DOM 7. 1250% 01/11/22 144A 1,452,512 0.07
USD 1, 425, 000 PANTHER BF AG 6.2500% 15/05/26 144A 1, 449, 047 0.07
USD 1, 400, 000 HUDBAY MINERALS 7.25% 15/01/23 144A 1,443, 750 0.07
USD 1, 225, 000 GOEASY LTD 7.8750% 01/11/22 144A 1, 286, 250 0. 06
USD 1, 175, 000 OPEN TEXT CORP 5.875% 01/06/26 144A 1, 230, 108 0. 06
USD 1, 125, 000 MASONITE INTL 5. 7500% 15/09/26 144A 1, 139, 063 0.05
usDh 1, 100, 000 BOMBARDIER INC 6.125% 15/01/23 144A 1,113, 750 0.05
usb 1, 000, 000 RITCHIE BROS 5.375% 15/01/25  144A 1, 020, 000 0.05
usbh 875, 000 SUPERIOR PLUS 7.0000% 15/07/26 144A 877, 188 0. 04
usbh 700, 000 BAUSCH HEALTH 5.7500% 15/08/27 144A 714, 875 0.03
usbh 550, 000 PRECISION DRILL 7.7500% 15/12/23 WI 565, 125 0.03
usbh 500, 000 TECK RESOURCES 8.5% 01/06/24  144A 536, 079 0.02



JLS ATV N~ A—)LF-TF7UF

RS Fo /4 (1) FZai) FEATE M PE L (%)
USD 500, 000 PARKLAND FUEL 6.0000% 01/04/26 144A 498, 905 0. 02
UsD 165, 000 SANJEL CORP 0% 19/06/19 0 0. 00
164, 998, 767 7.54
155 166, 055, 019 7.59
HATVEE
Z Dt fES
Usb 1, 500, 000 TRANSOCEAN PO 6.8750% 01/02/27 144A 1, 563, 750 0. 06
Usb 1, 300, 000 TRANSOCEAN 6. 1250% 01/08/25 144A 1,243, 856 0. 06
Usb 1, 275, 000 TRANSOCEAN 5. 8750% 15/01/24 144A 1,219,936 0. 06
4,027, 542 0.18
TRLE EESHE)
USD 5, 850, 000 PARK AEROSPACE HDG 5. 25% 15/08/22 1 5, 996, 249 0.28
USD 4, 400, 000 WYNN MACAU LT 5.5000% 01/10/27 144A 4,213,000 0. 20
USD 3, 850, 000 SHELF DRL HOL 8.2500% 15/02/25 144A 3,619, 000 0.17
USD 3, 825, 000 NOBLE HLDG IN 7.8750% 01/02/26 144A 3,519, 000 0.16
UsD 2,975, 000 TRANSOCEAN IN 7.5000% 15/01/26 144A 2,922, 938 0.13
UsD 2, 800, 000 PARK AEROSPAC 3.6250% 15/03/21 144A 2, 782, 500 0.13
UsDb 2,000, 000 PARK AEROSPACE 5.5% 15/02/24  144A 2, 065, 000 0. 09
UsD 1, 825, 000 WYNN MACAU LT 4.8750% 01/10/24 144A 1, 780, 452 0.08
UsDb 950, 000 AVOLON HDGS 5.2500% 15/05/24 144A 974, 121 0.04
UsDh 1, 001, 000 NOBLE HDGS INTL 7.75% 15/01/24 890, 890 0.04
28, 763, 150 1.32
A kR 32, 790, 692 1.50
I3V
TEtE EESHE)
USD 8, 725, 000 NUMERICABLE SFR 7.375% 01/05/26 144 * 8, 550, 500 0.38
UsD 4, 600, 000 SPCM SA 4.875% 15/09/25 144A 4,502, 250 0.21
USD 3, 200, 000 ALTICE FRANCE 8.1250% 01/02/27 144A 3, 224, 000 0.15
16, 276, 750 0.74
75 RE 16, 276, 750 0.74
KAy
PIK{&
USD 3, 400, 000 IHO VERWALTUNGS PIK 15/09/21 144A 3, 400, 000 0.16
3, 400, 000 0.16
TELE EESHE)
Usb 2, 000, 000 UNITYMEDIA KABEL 6. 125% 15/01/25 14 2, 067, 500 0. 09
2, 067, 500 0. 09
KA gt 5, 467, 500 0. 25
FAILSUR
TELE EESHE)
Usb 2, 400, 000 ARDAGH PKG FIN 4.25% 15/09/22 144A 2, 391, 000 0.11
Usb 1, 600, 000 JAMES HARDIE 5.0000% 15/01/28 144A 1, 544, 000 0.07
3, 935, 000 0.18
TANT v RE 3, 935, 000 0.18




JLS ATV N~ A—)LF-TF7UF

RS Fo /4 (1) FZai) FEATE M PE L (%)
Tv—T—
TELE EELAE)
UsD 2, 625, 000 DELPHI JERSEY 5.0000% 01/10/25 144A 2, 310, 000 0.11
2, 310, 000 0.11
Uy —U—F 2,310, 000 0.11
oI NG
TELE EELAE)
UsD 7,900, 000 ALTICE FINANCING 7.5% 15/05/26 144A 7, 820, 999 0.37
UsD 7,415, 000 ALTICE SA 7.75% 15/05/22  144A * 7,377,925 0.35
Usb 4, 000, 000 TR OP / TR FI 5.3750% 01/09/25 144A 3, 800, 000 0.17
UsD 4, 050, 000 MALLINCKRODT FIN 5.625% 15/10/23 14 3, 381, 750 0.15
UsD 3, 550, 000 ALTICE SA 7.625% 15/02/23  144A 3,075, 188 0.14
Usb 2, 400, 000 LHMC FINCO SA 7.8750% 20/12/23 144A 2, 478, 000 0.11
Usb 2, 650, 000 MALLINCKRODT FIN 5.75% 1/8/22 144A 2, 464, 500 0.11
UsD 2, 200, 000 ALTICE FINCO 7.625% 15/02/25  144A 1, 996, 500 0. 09
UsD 1, 800, 000 INEOS GROUP HDGS 5.625% 01/08/24 14 1,773, 000 0.08
Usb 1, 600, 000 ALTICE FIN SA 6.625% 15/02/23 144A 1, 632, 000 0.07
Usb 1, 650, 000 CONS ENERGY F 6.5000% 15/05/26 144A 1,629, 375 0.07
UsD 1, 275, 000 INTELSAT JACK 8% 15/02/24 144A 1,329, 188 0.06
38, 758, 425 1.77
eI NTE 38, 758, 425 1.77
A¥xoa
TEtE EESHE)
UsD 800, 000 CEMEX SAB DE CV 7.75% 16/04/26 144A 870, 008 0.04
870, 008 0. 04
A¥ it 870, 008 0. 04
TS24
TELE EELAE)
UsD 10, 350, 000 ZIGGO 6.0000% 15/01/27 144A 9,897, 188 0.44
Usb 4, 400, 000 VTR FIN 6.875% 15/01/24 144A 4,510, 000 0.20
UsD 3, 150, 000 EAGLE INT/RUY 7.5000% 01/05/25 144A 3,094, 875 0.14
UsD 2, 600, 000 ALCOA NEDERLAND HDG 7% 30/09/26 144 2, 794, 480 0.13
UsD 2,200, 000 UPC HOLDING B 5.5000% 15/01/28 144A 2,191, 750 0.10
Usb 1, 800, 000 ALCOA NEDER HDG 6.75% 30/9/24 144A 1, 903, 500 0.09
UsD 1, 600, 000 ALCOA NEDERLA 6. 1250% 15/05/28 144A 1, 642, 000 0.08
usD 1, 500, 000 CONSTELLIUM N 5.8750% 15/02/26 144A 1, 470, 000 0.07
Usb 1, 200, 000 NXP BV/NXP FD 4.625% 01/06/23 144A 1,248, 720 0. 06
Usb 1, 200, 000 ZIGGO 5.8750% 15/01/25 144A 1, 182, 000 0.05
uUsD 625, 000 CLEAR CHANNEL 8.7500% 15/12/20 144A 641, 406 0.03
USD 600, 000 OCI NV 6.6250% 15/04/23 144A 619, 500 0.03
31, 195, 419 1.42
* 7 HE 31,195, 419 1.42




JLS ATV N~ A—)LF-TF7UF

RS Fo /4 (1) FZai) FEATE M PE LR (%)
A4 R
EENEFIE
UsD 1, 800, 000 CREDIT SUISSE GR FRN 29/12/49 144A 1,791, 000 0. 08
1,791, 000 0. 08
ZA AFE 1, 791, 000 0.08
1F¥UR
EESFIE
UsD 5, 750, 000 RBS FRN 29/03/49 5,318, 750 0.24
UsD 1, 200, 000 ROYAL BK SCOTLAND FRN 29/12/49 1, 269, 000 0. 06
UsD 800, 000 BARCLAYS PLC FRN 15/09/67 816, 000 0. 04
UsD 600, 000 BARCLAYS PLC FRN 15/12/66 595, 500 0.03
7,999, 250 0.37
TEAE (BE£FE
UsD 6, 800, 000 KIRS MIDCO 3 8.6250% 15/07/23 144A 5, 865, 000 0. 26
UsD 5, 000, 000 SENSATA TECHNO 6.25% 15/02/26 144A 5, 275, 000 0.24
UsD 2, 600, 000 VIRGIN MEDIA SEC 5.5% 15/08/26 144 2, 645, 500 0.12
UsD 3, 200, 000 KCA DEUTAG UK 9.6250% 01/04/23 144A 2, 592, 000 0.12
UsD 2, 400, 000 MERLIN ENTERT 5.7500% 15/06/26 144A 2, 469, 000 0.11
UsD 2, 410, 000 TRONOX FINANC 5. 7500% 01/10/25 144A 2,227, 144 0. 10
UsD 2, 200, 000 ALGECO GLOBAL 8.0000% 15/02/23 144A 2, 208, 250 0. 10
UsD 2, 000, 000 VIRGIN MEDIA FIN 5.75% 15/01/25 144 2, 030, 000 0. 09
UsD 1, 800, 000 INMARSAT FIN 6.5% 01/10/24 144A 1,878, 750 0. 09
UsD 1, 200, 000 DRAX FINCO PL 6.6250% 01/11/25 144A 1,212, 000 0. 06
28, 403, 244 1.29
PELNS- 36, 402, 494 1. 66
TAYH
EENSFIE
UsD 6, 250, 000 JP MORGAN CHASE & CO FRN 29/01/49 * 6, 852, 062 0.31
UsD 7, 850, 000 ILFC E CAP TRUST I FRN 21/12/65 144 6, 083, 750 0. 28
USD 5, 150, 000 SUMMIT MIDSTREAM FRN 15/06/66 A 4,763, 750 0.22
uUsD 4, 350, 000 CITIGROUP INC FRN 29/12/49 T 4,571,567 0.21
UsD 3, 050, 000 BANK OF AMERICA CORP FRN 29/09/49 X 3,237,819 0.15
UsD 1, 725, 000 GEN MOTORS FIN FRN 30/03/67 B 1,587,518 0.07
UsD 1, 650, 000 CHARLES SCHWAB FRN 01/06/66 1,536, 563 0.07
UsD 1, 500, 000 GOLDMAN SACHS FRN 29/12/49 L 1, 500, 000 0.07
uUsD 1, 100, 000 BANK OF AMERICA FRN 29/12/49 DD 1,194, 875 0. 05
UsD 1, 000, 000 BANK OF AMERICA CORP FRN 23/10/49 7 1, 094, 430 0. 05
UsD 1, 000, 000 CITIGROUP INC FRN 29/12/49 1,018, 750 0. 05
UsD 775, 000 BANK OF AMER CRP FRN 15/09/66 FF 785, 695 0.04
USD 475, 000 JP MORGAN CHASE & CO FRN 29/12/49 U * 498, 099 0.02
34,724, 878 1.59



JLS ATV N~ A—)LF-TF7UF

Bk FB/ 4 (1) il RS Al PE LR (%)

ATV ITvI/FIUE

usb 5,375, 000 SOUTHWESTERN ENERGY 4.95% 23/01/25 5, 267, 500 0.24
ush 4, 200, 000 ENDO FIN LLC/FIN 5.375% 15/01/23 1 3, 339, 000 0.15
USD 3, 140, 000 LENNAR CORP 4.75% 15/11/22 3,216, 553 0.15
usb 2, 160, 000 CRESTWOOD MID 6.25% 01/04/23 WI 2,214, 000 0.10
usbh 1, 800, 000 ENDO FIN LLC/FINCO 6% 01/02/25 144A 1, 289, 250 0. 06

15, 326, 303 0.70

TEiE (EEEFE

ush 10, 525, 000 GRIFFON CORP 5. 25% 01/03/22 10, 314, 499 0.48
usb 9, 680, 000 SPRINT CAPITAL 8.75% 15/03/32 10, 260, 799 0.48
ush 8, 900, 000 CALPINE CORP 5.375% 15/01/23 8,877,749 0.42
ush 8, 375, 000 CINEMARK USA 5.1256% 15/12/22 8,511, 093 0.40
USD 8, 525, 000 BUILDERS FIRSTS 5.625% 1/09/24 144A 8,397,124 0.39
usbh 8, 625, 000 COMMSCOPE 5.5% 15/06/24  144A 8, 389, 968 0. 39
ush 8, 025, 000 CCO HDGS LLC 5.75% 15/02/26 144A 8, 386, 124 0. 39
USD 8,270, 000 PBF LOGIST LP/FIN 6.875% 15/5/23 WI 8,373,374 0.39
ush 8, 250, 000 TRANSDIGM INC 6% 15/07/22 8,353, 124 0.39
ush 8, 575, 000 SM ENERGY CO 6.75% 15/09/26 8, 167, 687 0. 38
USD 7,825,000 FELCOR LODGING LP 6% 01/06/25 8, 059, 749 0.38
ush 8, 000, 000 IRON MOUNTAIN INC 5.75% 15/08/24 8, 054, 999 0. 38
ush 7,825,000 BUILD MAT CORP 5.375% 15/11/24 144A 8,001, 062 0.38
usb 7, 814, 000 LEVEL 3 FIN INC 5.625% 01/02/23 7,892, 608 0.37
usbh 8, 200, 000 CLIFFS NATURAL R 5.7500% 01/03/25 7, 830, 999 0.37
ush 8, 600, 000 INCEPTION MRGR 8.625% 15/11/24 144A 7,739,999 0.36
USD 7,825,000 BWAY HDGS CO 5.5% 15/04/24  144A 7,736, 968 0.36
ush 7,587, 000 ZAYO GROUP LLC/CAP 6% 01/04/23 7,691, 320 0. 35
ush 7,525, 000 EXELA INTER 10.0000% 15/07/23 144A 7, 660, 449 0.35
UsD 7,367,000 CHESAPEAKE ENERGY 6.625% 15/08/20 7,514, 339 0.34
ush 7,200, 000 CENTURYLINK INC 6.75% 01/12/23 W 7,505, 999 0. 34
usbh 8, 325, 000 AMC ENTMNT HOLDI 6.1250% 15/05/27 7,471,687 0.34
USD 7, 300, 000 CLEAR CHAN WLD 6.5% 15/11/22 WI 7,468, 775 0.34
ush 7,375, 000 HESS INF / FI 5.6250% 15/02/26 144A 7,439, 530 0.34
usDh 7, 400, 000 ANTERO MIDSTREA 5. 3750% 15/09/24 WI 7,436, 999 0. 34
USD 7, 325, 000 CVR REF LLC/COFF 6.5% 01/11/22 7,416, 562 0.34
usbh 6, 550, 000 CHENIERE CORP CHRIS 7% 30/6/24  WI 7,385, 124 0. 34
usbh 7,650, 000 CAESARS RESOR 5.2500% 15/10/25 144A 7,353, 562 0.34
USD 7, 325, 000 POST HLDGS 5.75% 01/03/27 144A 7,334, 009 0.34
usDh 6, 925, 000 HCA INC 5.6250% 01/09/28 7, 289, 600 0.33
ush 6, 909, 000 PRIME SECSRVC 9.25% 15/05/23 144A 7, 254, 449 0.33
UsD 7,250, 000 TENET HEALTHC 4.6250% 15/07/24 144A 7,231,874 0.33
ush 7, 300, 000 ROSE ROCK MID 5.625% 15/07/22 7,211,961 0.33
ush 7,075, 000 REYNOLDS GRP ISS 5.125% 15/7/23 144 7,154,593 0.33
USD 6, 925, 000 TRANSDIGM INC 6. 2500% 15/03/26 144A 7,154, 424 0.33
ush 6, 910, 000 CLEAR CHAN WLD 6.5% 15/11/22 wi 7,035, 139 0.32
ush 7,275,000 CROWNROCK LP/ 5.6250% 15/10/25 144A 6, 983, 999 0.32
USD 5,625, 000 ALLY FINANCIAL 8% 01/11/31 6, 960, 937 0.32
ush 6, 250, 000 HCA INC 7.5% 15/02/22 * 6, 883, 249 0.31
usb 6, 709, 000 XPO LOGISTICS 6.5% 15/06/22 144A 6, 846, 534 0. 31
USD 6, 450, 000 MURPHY OIL CORP 6.875% 15/08/24 6, 820, 352 0.31
ush 6, 775, 000 DONNELLEY FIN 8.25% 15/10/24 WI 6, 804, 640 0.31



JLS ATV N~ A—)LF-TF7UF

Bk FB/ 4 (1) il RS Al PE LR (%)

usb 6, 650, 000 CENTURY COMM 6.875% 15/05/22 6,733, 124 0.31
usb 6, 905, 000 MRT MID PART/FIN 7.25% 15/02/21 6,715, 112 0.31
usbh 6, 650, 000 CCO HDG LLC/CAP 5.125% 01/05/27 144 * 6, 649, 999 0. 30
USD 6, 550, 000 SPRINT CORP 7.125% 15/06/24  WI 6, 648, 249 0.30
usb 6, 425, 000 SPRINT NEXTEL CORP 7% 15/08/20 6,633, 812 0.30
usDh 6, 375, 000 CENTENE CORP 5.3750% 01/06/26 144A 6,629, 999 0.30
UsD 6, 325, 000 HCA INC 5.3750% 01/09/26 6,621, 515 0.30
UsD 6, 375, 000 BOYD GAMING CORP 6.375% 1/4/26 ~ WI 6, 598, 124 0.30
ush 6, 900, 000 ALBERTSONS COS 5.7500% 15/03/25 WI 6,520, 499 0.30
USD 6, 575, 000 NOVELIS CORP 5.875% 30/09/26  144A 6, 509, 249 0.30
UsDh 6, 225, 000 CUMBERLAND FARMS 6.75% 01/05/25 144 6,473, 999 0.30
usbh 6, 650, 000 SPRINT CAP CORP 6.875% 15/11/28 6, 450, 499 0.29
USD 6, 450, 000 CALPINE CORP 5.25% 01/06/26 144A 6,417,749 0.29
usb 6, 275, 000 US CONCRETE INC 6.375% 01/06/24 6, 384, 812 0.29
ush 5,805, 000 ENERGY TRANSFER 5. 8750% 15/01/24 6,361, 891 0.29
USD 6, 070, 000 J2 CLOUD LLC/ 6.0000% 15/07/25 144A 6, 267,274 0.29
usb 6, 090, 000 OWENS-BROCKWAY 5% 15/01/22 144A 6,219,412 0.28
usbh 6, 050, 000 WR GRACE & CO 5.125% 01/10/21 144A 6,201, 249 0.28
USD 5,700, 000 NETFLIX INC 6.3750% 15/05/29 144A 6, 155,999 0.28
USD 5, 750, 000 MERITAGE HOMES CORP 7% 01/04/22 6, 152, 499 0.28
ush 5,932, 000 MULTI-COLOR 6. 125% 01/12/22 144A 6,102, 544 0.28
UsD 6, 100, 000 KENNEDY WILSON 5.875% 01/04/24 6, 061, 875 0.28
USD 5, 950, 000 ELDORADO RESORTS 6.0000% 01/04/25 5,979, 750 0.27
ush 5,917, 000 DRIVETIME AUTO GP 8% 01/06/21 144A 5,968, 774 0.27
USD 6, 175, 000 NAVIENT CORP 5.875% 25/10/24 5,958, 875 0.27
USD 5, 750, 000 LIONS GATE CA 5.8750% 01/11/24 144A 5,915, 313 0.27
usbh 5, 850, 000 SS&C TECH INC 5.5000% 30/09/27 144A 5, 875, 623 0.27
USD 6, 200, 000 NRG YIELD OPERAT 5.0000% 15/09/26 5, 859, 000 0.27
usb 5, 850, 000 HUGHES SATELLITE 6.625% 01/08/26 5, 754, 938 0.26
usb 6, 200, 000 MOSS CREEK RE 7.5000% 15/01/26 144A 5, 704, 000 0.26
USD 5, 450, 000 CCO HLDGS LLC/CAP 5.875% 1/4/24 144 5, 695, 250 0.26
USD 5,672,000 OASIS PETROLEUM 6.875% 15/03/22 5,672, 000 0.26
ush 5, 182, 000 ASCENT RESOURCE 10% 01/04/22 144A 5,622,470 0.26
USD 5, 350, 000 JACOBS ENTERT 7.875% 01/02/24 144A 5,604, 125 0.26
USD 5,245, 000 HCA INC 5.875% 01/05/23 * 5, 589, 229 0.26
usDh 5, 268, 000 FREEPORT-MCMORAN 6. 8750% 15/02/23 5, 584, 080 0.26
USD 5,375,000 AV HOMES INC 6.6250% 15/05/22 WI 5,563, 125 0.25
USD 5,572,000 GOODYEAR TIRE&RUB 5.125% 15/11/23 5,558,070 0.25
usb 5,525, 000 SBA COMMUNICATI 4.0000% 01/10/22 WI 5,542,293 0.25
USD 5, 750, 000 RANGE RESOURCES 5.0000% 15/03/23 WI 5,521, 840 0.25
USD 5,875,000 WYNN LAS VEGAS 5.25% 15/05/27 144A 5,507,813 0.25
usbh 5, 425, 000 HILTON DOMEST 5.1250% 01/05/26 144A 5, 496, 230 0.25
USD 5, 360, 000 CHESAPEAKE ENERGY 6. 125% 15/02/21 5, 480, 600 0.25
USD 5,600, 000 SUBURBAN PROPANE 5.5% 01/06/24 5, 446, 000 0.25
ush 5,650, 000 DISH DBS CORP 5.875% 15/07/22 * 5,445, 188 0.25
USD 5,075, 000 NRG ENERGY 6.625% 15/01/27 WI 5,442, 938 0.25
USsD 5, 300, 000 HALYARD HEALTH 6.25% 15/10/22 5,412, 625 0.25
usDh 5, 150, 000 CHENIERE CORP CH 5. 1250% 30/06/27 5, 381, 750 0.25
USD 5, 305, 000 NEXSTAR BROAD 6.125% 15/02/22 144A 5,377,944 0.25
USD 5,477,000 CARRIZO OIL&GAS INC 6.25% 15/04/23 5,374, 306 0.25



JLS ATV N~ A—)LF-TF7UF

Bk FB/ 4 (1) il RS Al PE LR (%)

usb 5,275,000 ICAHN ENTS FIN 5.875% 01/02/22 5, 340, 938 0.24
usb 5,000, 000 CSC HOLDINGS  6.5000% 01/02/29 144A 5, 326, 500 0.24
usbh 4, 950, 000 MGM RESORTS INTL 6.625% 15/12/21 5,290, 313 0.24
USD 5,950, 000 CENTURYTEL INC 7.6% 15/09/39 P 5,232,014 0.24
usb 5,775,000 HARLAND CLARKE 8.375% 15/08/22 144A 5,211,938 0.24
usbh 5, 125, 000 CENTURLINK INC 5.8% 15/03/22 * 5, 208, 281 0.24
USD 5, 150, 000 SLM CORP 6.125% 25/03/24 MTN 5,117,813 0.23
USD 5, 050, 000 DISH DBS CORP 5.125% 01/05/20 5,087,875 0.23
ush 5,075, 000 HECLA MINING CO 6.875% 01/05/21 5,079, 821 0.23
USD 6, 050, 000 DISH DBS CORP 5.875% 15/11/24 5,074, 438 0.23
USD 4,775, 000 TRANSOCEAN INC 9% 15/07/23 144A 5,073, 438 0.23
[SN) 5, 300, 000 WESTERN DIGITAL 4. 7500% 15/02/26 5, 044, 964 0.23
USD 5,075, 000 T-MOBILE USA INC 4.7500% 01/02/28 5,024, 250 0.23
USD 5,025, 000 KAR AUCTION SERV 5.1256% 01/06/25 14 4, 968, 469 0.23
usbh 4, 750, 000 VISTRA OPERAT 5. 6250% 15/02/27 144A 4,904, 375 0.22
USD 5,075, 000 SONIC AUTO INC 5% 15/05/23 4, 889, 851 0.22
usb 4,707,000 BEAZER HOMES USA 8.75% 15/03/22 WI 4, 889, 396 0.22
usDh 4, 825, 000 DAE FUNDING 5. 0000% 01/08/24 144A 4, 873, 250 0.22
UsD 5, 250, 000 REALOGY GROUP 4.875% 01/06/23 144A 4, 856, 250 0.22
UsD 4, 698, 000 WPX ENERGY INC 6% 15/01/22 4, 844, 813 0.22
usDh 7,425, 000 FRONTIER COMM 11% 15/09/25 4,807, 688 0.22
UsD 5,075, 000 BEACON ROOFIN 4.8750% 01/11/25 144A 4,757,813 0.22
USD 4, 650, 000 SPRINGLEAF FIN 7.1250% 15/03/26 4,734, 281 0.22
usDh 4,975, 000 TRIUMPH GROUP 5.25% 01/06/22 4,726, 250 0.22
USD 4, 525,000 T-MOBILE USA INC 6.375% 01/03/25 4,706, 000 0.21
USD 4, 499, 000 WARRIOR MET C 8.0000% 01/11/24 144A 4, 698, 643 0.21
uUsD 4, 750, 000 NETFLIX INC 4.8750% 15/04/28 144A 4,672,813 0.21
USD 4, 550, 000 EXTERRAN SOL/FI 8.1250% 01/05/25 WI 4,618, 250 0.21
usb 4, 589, 000 COMMERCIAL METALS 4.875% 15/05/23 4,600, 473 0.21
ush 5, 950, 000 CSVC ACQUISIT 7.7500% 15/06/25 144A 4, 581, 500 0.21
UsDh 4, 400, 000 ICAHN ENTER/FIN 6.7500% 01/02/24 WI 4, 576, 000 0.21
USD 4, 565, 000 TRI POINTE GROUP 5.8750% 15/06/24 4,652, 127 0.21
usDh 4, 900, 000 TITAN INTL INC 6.5000% 30/11/23 WI 4, 508, 000 0.21
USD 4, 500, 000 AMERIGAS PART/FIN 5.5% 20/05/25 4, 466, 250 0.20
USsD 4, 545, 000 SHEA HOMES LP 5.875% 01/04/23 144A 4, 465, 463 0.20
ush 5, 300, 000 HEXION US FIN 6.625% 15/04/20 WI 4, 452, 000 0.20
USD 4, 250, 000 CARMIKE CINEMAS INC 6% 15/6/23 144A 4,447, 625 0.20
USD 4, 425, 000 PILGRIM’S PRI 5.8750% 30/09/27 144A 4,447,125 0.20
ush 4, 280, 000 SEALED AIR CORP 5.125% 1/12/24 144A 4, 434, 808 0.20
USD 4, 425, 000 CALLON PETROLEUM 6. 1250% 01/10/24 4, 425, 000 0.20
USD 4, 335, 000 CCO HDGS LLC/CAP 5.125% 15/02/23 * 4, 410, 863 0.20
usb 4, 325, 000 CHENIERE ENERGY 5. 2500% 01/10/25 WI 4, 400, 688 0.20
USD 4, 350, 000 KRATON POLYMERS 7% 15/04/25 144A 4, 393, 500 0.20
USD 4,675, 000 ARTESYN ESC INC 9.75% 15/10/20 144A 4, 382, 813 0.20
ush 4, 650, 000 CENTURY COMMUNIT 5.8750% 15/07/25 4,371, 000 0.20
UsD 4,300, 000 XPO LOGISTICS 6.125% 01/09/23 144A 4, 326, 875 0.20
UsD 4, 350, 000 H&E EQUIPMENT 5. 6250% 01/09/25 4,311,938 0.20
usDh 4, 250, 000 LIVE NATION ENT 5.375% 15/06/22 144 4,297,813 0.20
USD 4, 125, 000 WILLIAMS SCOT 7.8750% 15/12/22 144A 4, 257,825 0.19
USD 4, 250, 000 CCO HOLDINGS  4.0000% 01/03/23 144A 4, 255, 313 0.19



JLS ATV N~ A—)LF-TF7UF

RS Fo /4 (1) FZai) FEATE M PE LR (%)
UsD 4, 125, 000 SPRINGLEAF FINANCE 6. 8750% 15/03/25 4,248, 750 0.19
UsD 4,175, 000 GRAY TELE INC 5.875% 15/07/26 144A 4,248, 063 0.19
usD 4, 350, 000 UNITED RENTAL NA 4.8750% 15/01/28 4,208, 625 0.19
UsD 4, 450, 000 CORNERSTONE C 6.7500% 15/08/24 144A 4,183, 000 0.19
UsD 4, 200, 000 DAVITA HEALTHCARE 5. 125% 15/07/24 4,137,000 0.19
usb 4, 145, 000 ESH HOSPITALITY 5.25% 01/05/25 144A 4,113,913 0.19
Usb 3, 825, 000 KB HOME 7% 15/12/21 4,092, 750 0.19
Usb 3, 975, 000 CDW LLC/FIN 5% 01/09/25 4,074, 375 0.19
usD 3, 900, 000 MGM RESORTS 5. 7500% 15/06/25 4, 026, 750 0.18
Usb 6,557, 000 NWH ESCROW CORP 7.5% 01/08/21 144a 4,016, 163 0.18
Usb 3, 850, 000 ALLIANCE RES OP/FIN 7.5% 1/05/25 14 4,008, 813 0.18
usD 3, 850, 000 SCOTTS MIRACLE 6% 15/10/23 3,994, 375 0.18
Usb 4, 025, 000 NIELSEN FIN LLC 5% 15/04/22 144A 3,989, 781 0.18
USDh 3, 925, 000 SUNOCO LP/FIN 4.8750% 15/01/23 WI 3,970, 138 0.18
uUsD 4, 125, 000 CENTENNIAL RE 5.3750% 15/01/26 144A 3,944, 531 0.18
Usb 3, 925, 000 T-MOBILE USA INC 4.5000% 01/02/26 3, 925, 000 0.18
UsD 3, 800, 000 ARAMARK SERV INC 5.125% 15/01/24 3, 909, 250 0.18
usD 3, 875, 000 PILGRIM’S PRI 5.75% 15/03/25 144A 3,906, 504 0.18
usb 4,075, 000 BRUIN E&P PAR 8.8750% 01/08/23 144A 3, 881, 438 0.18
UsD 3, 750, 000 UNITED RENTALS 5.875% 15/09/26 3, 862, 500 0.18
usb 3, 875, 000 TAYLOR MORRISON 5.625% 01/03/24 144 3,825,516 0.17
Usb 3, 275, 000 SPRINT NEXTEL 9.2500% 15/04/22 3, 823, 563 0.17
Usb 3, 550, 000 HCA INC 5.875% 15/02/26 3,811, 813 0.17
usb 3, 750, 000 LADDER CAP FIN 5.25% 15/03/22 144A 3, 806, 250 0.17
Usb 3, 950, 000 DIAMOND OFFSHORE 7.8750% 15/08/25 3,801, 875 0.17
Usb 3, 800, 000 CALLON PETROLEU 6. 3750% 01/07/26 WI 3, 800, 000 0.17
uUsD 3, 825, 000 ZAYO GRP LLC/CAP 5.75% 15/01/27 3, 786, 750 0.17
Usb 3,975, 000 ENDO 5.75% 15/01/22 144A 3, 786, 188 0.17
UsD 3, 701, 000 ALLIANCE DATA SY 5.875% 1/11/21 144 3, 775, 020 0.17
UsD 3, 650, 000 NCR CORP 6.375% 15/12/23 3, 754, 938 0.17
UsD 4, 000, 000 AHERN RENTALS 7.375% 15/5/23 144A 3, 700, 000 0.17
Usb 3, 775, 000 POST HLDGS 5% 15/08/26 144A 3,671, 188 0.17
usb 3, 475, 000 MGIC INVESTMENT CORP 5.75% 15/08/23 3, 653, 094 0.17
Usb 3, 425, 000 GRAY ESCROW [ 7.0000% 15/05/27 144A 3, 639, 063 0.17
Usb 4, 066, 000 CF INDUSTRIES INC 5.375% 15/03/44 3, 628, 905 0.17
usb 3, 625, 000 SOUTHERN STAR 5. 125% 15/7/22 144A 3,615,938 0.17
Usb 3, 675, 000 CNG HLDG INC 9.375% 15/05/20  144A 3,601, 500 0.16
Usb 3, 550, 000 REALOGY GROUP 5.25% 01/12/21  144A 3, 576, 625 0.16
ush 3, 850, 000 COVEY PARK ENERG 7.5% 15/05/25 144A 3,561, 250 0.16
Usb 4, 050, 000 FERRELLGAS PART 6.75% 15/01/22 3, 543, 750 0.16
UsD 3, 450, 000 INFOR US INC 6.5% 15/05/22 WI 3,501, 750 0.16
usD 3, 400, 000 CEMEX FINANCE 6% 01/04/24 144A 3,493, 398 0.16
Usb 3, 550, 000 POST HOLDINGS 5. 6250% 15/01/28 144A 3, 487, 875 0.16
Usb 3, 725, 000 FRONTIER COMM 8.5000% 01/04/26 144A 3, 446, 705 0.16
usD 3, 300, 000 CCO HLDGS LLC/CAP 5.5% 01/05/26 144 3,407, 250 0.16
Usb 3, 600, 000 WILLIAM LYON INC 5.8750% 31/01/25 3, 393, 000 0.15
Usb 3, 375, 000 ZAYO GRP LLC/CAP 6.375% 15/5/25 3, 383, 438 0.15
usD 3, 250, 000 DCP MIDSTREAM OP 5.3750% 15/07/25 3, 380, 000 0.15
UsD 3, 225, 000 BIG RVR STL/F 17.2500% 01/09/25 144A 3, 354, 452 0.15
Usb 3, 600, 000 US STEEL CORP 6.2500% 15/03/26 3, 339, 000 0.15
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usb 3,200, 000 TENET HEALTHC 6.2500% 01/02/27 144A 3, 324, 960 0.15
usb 5,075, 000 CHS/COMM HEALTH 6.875% 01/02/22 WI 3,324,125 0.15
usDh 3, 275, 000 NGPL PIPECO L 4.3750% 15/08/22 144A 3,315,938 0.15
USD 3, 225, 000 US FOODS INC 5.8756% 15/06/24  144A 3, 305, 625 0.15
usb 3, 550, 000 FXI HOLDINGS 7.8750% 01/11/24 144A 3,292, 625 0.15
usbh 4, 350, 000 FRONTIER COMM 10.5% 15/09/22 3,267,938 0. 15
UsD 3, 125, 000 CENTENE ESC CORP 6.125% 15/2/24 WI 3, 261, 500 0.15
UsD 3,407, 000 SHEA HOMES LP 6.125% 01/04/25 144A 3,253,685 0.15
usDh 3, 275, 000 SUMMIT MID HDGS 5.5% 15/08/22 3,238, 156 0.15
USD 3, 350, 000 SINCLAIR TELE 5.125% 15/02/27 144A 3,216, 000 0.15
USD 3, 150, 000 DAE FUNDING 5.2500% 15/11/21 144A 3,209, 063 0.15
usDh 3, 125, 000 ABC SUPPLY 5.75% 15/12/23 144A 3,207,031 0.15
USD 3,175,000 GREYSTAR REAL 5.7500% 01/12/25 144A 3,182,938 0.15
USD 3,625, 000 INDIGO NAT RE 6.8750% 15/02/26 144A 3,180, 938 0.15
usbh 3,225, 000 RADIAN GROUP INC 4.5000% 01/10/24 3, 168, 563 0.14
USD 3,075, 000 MERITOR INC 6.25% 15/02/24 3,167, 250 0.14
USsD 3,275, 000 QTS LP/FINANC 4.7500% 15/11/25 144A 3, 160, 375 0.14
ush 3, 150, 000 RBS GLOBAL/RE 4.8750% 15/12/25 144A 3,118,500 0.14
UsD 2,900, 000 CLOUD CRANE LLC 10.125% 01/08/24 14 3,111, 410 0.14
USD 2,975,000 ELDORADO RES INC 7% 01/08/23 WI 3,101, 438 0.14
ush 3, 105, 000 AMC NETWORKS INC 5% 01/04/24 3,097, 238 0.14
USD 2,925,000 VERSUM MATERIALS 5.5% 30/09/24 144A 3, 056, 625 0.14
USD 3,200, 000 WEEKLEY HM LL 6.6250% 15/08/25 144A 3, 056, 000 0.14
usDh 2,900, 000 VISTRA OPERAT 5.5000% 01/09/26 144A 3,016, 000 0.14
UsD 3,225,000 HUNT COS INC 6.2500% 15/02/26 144A 3,011, 408 0.14
usb 2,878,000 CIT GROUP INC 5% 15/08/22 3, 000, 085 0.14
usb 2, 965, 000 ENTERPRISE D 12.0000% 15/07/24 144A 2,994, 650 0.14
USD 2,925,000 USA PART/USA FI 6.8750% 01/04/26 WI 2,987,156 0.14
USD 3,275, 000 SONIC AUTOMOTIVE 6. 1250% 15/03/27 2,984, 344 0.14
ush 2, 825, 000 UNITED RENTAL NA 6.5000% 15/12/26 2,973,313 0.14
USD 2, 800, 000 NAVIENT CORP 7.25% 25/09/23 2,971, 500 0.14
USD 3, 000, 000 NATIONSTAR MORT 6.5% 01/06/22 2,947,500 0.13
usDh 3, 325, 000 SRC ENERGY 6. 2500% 01/12/25 WI 2,942, 559 0.13
USD 2, 750, 000 BCD ACQUISIT INC 9.625% 15/09/23 14 2,918, 438 0.13
USD 2, 875, 000 SOUTHWESTERN ENE 7.5000% 01/04/26 2,910,938 0.13
usDh 3, 525, 000 MCDERMOT AMR 10.6250% 01/05/24 144A 2,899, 313 0.13
USD 2,950, 000 PARSLEY ENERGY 5.25% 15/08/25 144A 2,891, 000 0.13
usb 2,925,000 CCO HOLDINGS 5.0000% 01/02/28 144A 2,881, 125 0.13
usb 3, 000, 000 GRINDING MED  7.375% 15/12/23 144A 2,880, 000 0.13
USD 2,800, 000 FRONTIER COMM 8.0000% 01/04/27 144A 2,870, 000 0.13
USD 2,725,000 MERITAGE HOMES CORP 6% 01/06/25 2,854, 438 0.13
ush 2, 825, 000 RANGE RESOURCES 5.8750% 01/07/22 WI 2, 853, 250 0.13
USD 3, 050, 000 BEAZER HOMES USA 6. 7500% 15/03/25 2,851, 750 0.13
UsDh 2, 850, 000 COMMERCIAL METAL 5. 7500% 15/04/26 2,842,875 0.13
usDh 2,775, 000 ALCOA INC 5.125% 01/10/24 2,823,563 0.13
USsD 3, 250, 000 ROWAN COMPANIES INC 7.375% 15/6/25 2,819, 375 0.13
USD 3, 250, 000 FREEPORT-MCMORAN 5.45% 15/03/43 2,819, 375 0.13
ush 2, 795, 000 NATIONAL CINEMEDIA 6% 15/04/22 2,815,963 0.13
USD 3,075, 000 TRI POINTE GROUP 5. 2500% 01/06/27 2,813,625 0.13
USD 2,700, 000 CABLEVISION SYSTEMS 8% 15/04/20 2,801, 250 0.13
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usb 2,675,000 BEACON ROOF 6.375% 01/10/23 2,782,000 0.13
usb 2,700, 000 TARGA RESOURC 5.1250% 01/02/25 144A 2,767,500 0.13
usbh 2,775,000 SIRIUS XM RAD 3.8750% 01/08/22 144A 2,762,873 0.13
USD 2,700, 000 TRANSDIGM INC 7.5000% 15/03/27 144A 2, 760, 750 0.13
usb 2, 750, 000 SUNOCO LP/FIN 6.0000% 15/04/27 144A 2,756, 875 0.13
usbh 2,925, 000 GOODYEAR TIRE&RUBBER 5% 31/05/26 2, 749, 500 0.13
UsD 2,775,000 TOPBUILD CORP 5.6250% 01/05/26 144A 2,747, 250 0.13
UsD 2,745, 000 GRAY TELE INC 5.125% 15/10/24 144A 2,740,718 0.13
ush 2, 850, 000 NABORS INDS INC 5.5000% 15/01/23 WI 2,728,875 0.12
UsD 2, 750, 000 JAGGED PEAK ENE 5.8750% 01/05/26 WI 2,720, 768 0.12
USD 2, 750, 000 MOHEGAN TRIBAL 7.875% 15/10/24 144A 2,715,625 0.12
usbh 2,725, 000 CITGO PETROLEUM 6.25% 15/08/22 144A 2,711,375 0.12
USD 3,525,000 CALFRAC HLDGS 8.5000% 15/06/26 144A 2,705,438 0.12
USD 2,675,000 SELECT MEDICAL 6.375% 01/06/21 2,681, 688 0.12
ush 2,775, 000 SUMMIT MAT 5.125% 01/06/25 144A 2,670,938 0.12
USD 2, 550, 000 GRAHAM HOLDIN 5. 7500% 01/06/26 144A 2,664, 750 0.12
USD 2,675,000 NAVIENT CORP 6.75% 25/06/25 2,641, 563 0.12
ush 2,775, 000 ASCENT RESOUR 7.0000% 01/11/26 144A 2,639,719 0.12
USD 2,675,000 AMERIGAS PART/FIN 5.75% 20/05/27 2,634,875 0.12
UsD 2,975, 000 L BRANDS INC 5.2500% 01/02/28 2,632,875 0.12
usDh 2,725, 000 TMS INTL CORP 7.2500% 15/08/25 144A 2,629, 353 0.12
UsD 2,575,000 NOVELIS CORP 6.25% 15/08/24 144A 2,618,775 0.12
UsD 2,920, 000 GULFPORT ENERGY 6.3750% 15/05/25 2,613,400 0.12
usDh 2,795, 000 CHS/COMM HEALTH 6.25% 31/03/23 2,606, 338 0.12
USD 2,525,000 BOYD GAMING COR 6.0000% 15/08/26 WI 2,578, 656 0.12
usb 2,500, 000 QORVO INC 5.5000% 15/07/26 144A 2,573, 450 0.12
usb 2,625, 000 CORTES NP ACQ 9.25% 15/10/24  144A 2,559, 375 0.12
USD 2, 402, 000 HERC RENTALS INC 7.75% 01/06/24 144 2,555,128 0.12
USD 2,575,000 DELEK LOG PT/FI 6.7500% 15/05/25 WI 2,549, 250 0.12
ush 2, 650, 000 TRIUMPH GROUP 7.7500% 15/08/25 2,530, 750 0.12
USD 2,575,000 BMC EAST LLC 5.5% 01/10/24 144A 2,517,063 0.11
USD 2,475,000 LEVEL 3 FINANCING 5.375% 15/01/24 2,512,125 0.11
usDh 2,625, 000 EW SCRIPPS CO 5.125% 15/05/25 144A 2,511, 810 0.11
UsD 2, 550, 000 CHS/COMM HEALTH 5.125% 01/08/21 2,502, 188 0.11
USsD 2,525,000 CATALENT PHAR 4.8750% 15/01/26 144A 2,499, 750 0.11
ush 2, 568, 000 DENBURY RESOURCES 9% 15/05/21 144A 2,490, 960 0.11
UsD 2, 450, 000 HEALTHSOUTH CORP 5.75% 01/11/24 2,486, 750 0.11
usb 2, 325,000 HCA INC 5.8750% 01/02/29 2,481, 938 0.11
[SND) 2, 400, 000 VANTIV LLC/IS 4.3750% 15/11/25 144A 2,470,512 0.11
USD 2,475,000 CHS/COMMUNITY 8.6250% 15/01/24 144A 2,462, 625 0.11
usb 2, 400, 000 ICAHN ENTER/FIN 6.2500% 01/02/22 WI 2,459, 256 0.11
ush 2, 475, 000 NCR CORP 5% 15/07/22 2,456, 190 0.11
USD 2, 400, 000 SPRINT NEXTEL CORP 6% 15/11/22 * 2,430, 024 0.11
USD 2, 300, 000 NETFLIX INC 5.5% 15/02/22 2,412,125 0.11
ush 2, 425, 000 PARSLEY ENERG 5. 6250% 15/10/27 144A 2,400, 750 0.11
USD 2, 396, 000 ANTERO RESOURCE 5.125% 1/12/22 2, 396, 000 0.11
UsDh 2,325,000 COMMSCOPE FIN 6.0000% 01/03/26 144A 2,391, 844 0.11
ush 2, 500, 000 NAVIENT CORP 6. 7500% 15/06/26 2,390, 625 0.11
USD 2,656, 000 LAREDO PETROLEUM INC 6.25% 15/03/23 2,377,120 0.11
USD 2, 400, 000 CHANGE HEALTH/FIN 5.75% 01/03/25 14 2,370, 000 0.11
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usb 2,325,000 COMMSCOPE FIN 5.5000% 01/03/24 144A 2, 364, 944 0.11
usb 2,175,000 SERVICE CORP INTL 8% 15/11/21 2, 362, 648 0.11
ush 2, 342, 000 NCR CORP 5.875% 15/12/21 WI 2, 359, 565 0.11
USD 2,275,000 HOLLY ENERGY PART 6% 01/08/24 144A 2, 354, 625 0.11
usb 2, 350, 000 ENLINK MIDSTREAM PRT 4.85% 15/07/26 2,338, 250 0.11
usDh 2, 425, 000 TTM TECHNOLOG 5. 6250% 01/10/25 144A 2,331,031 0.11
UsD 2, 300, 000 DAE FUNDING 4.5000% 01/08/22 144A 2,314, 329 0.11
USD 2,375,000 TERRAFORM POW 5.0000% 31/01/28 144A 2,309, 094 0.11
usDh 2, 200, 000 MPT OPER PARTNER 6.375% 01/03/24 2,301, 750 0.11
USD 2, 038, 000 WPX ENERGY INC 8.25% 01/08/23 2, 298, 069 0. 10
USD 2, 200, 000 DOWNSTREAM D 10.5000% 15/02/23 144A 2,277,000 0.10
ush 2, 160, 000 MGM RESORTS INTL 6.75% 01/10/20 * 2,270, 700 0. 10
USD 2, 175, 000 MIDCONTINENT COM 6.875% 15/08/23 14 2,262, 625 0.10
usb 2, 350, 000 MATTHEWS INTE 5.2500% 01/12/25 144A 2,258,938 0.10
usbh 2, 225,000 HUGHES SATELLITE 5.25% 01/08/26 2,208,313 0.10
USD 2,525,000 FERRELLGAS LP 6.75% 15/06/23 2,196, 750 0.10
usb 2, 100, 000 TARGA RESOURCES 6.75% 15/03/24 2,194, 500 0.10
usDh 2, 225, 000 ANTERO RESOURCES 5. 0000% 01/03/25 2,188, 844 0.10
UsD 2,125,000 WAND MERGER C 8.1250% 15/07/23 144A 2,178,125 0.10
UsD 2, 100, 000 CHARLES RIVER 5.5000% 01/04/26 144A 2,176,125 0.10
ush 2, 050, 000 CENTURYLINK INC 7.5% 01/04/24 Y 2,162, 750 0. 10
USD 2, 125,000 WAND MERGER C 9. 1250% 15/07/26 144A 2,156,875 0. 10
USD 2,425, 000 GULFPORT ENERGY 6.3750% 15/01/26 WI 2,146,125 0. 10
usDh 2, 050, 000 DIAMONDBACK ENER 5. 3750% 31/05/25 2,137,125 0. 10
USD 2, 050, 000 SLM CORP 8% 25/03/20 MTN = 2,129,438 0. 10
USD 2,075, 000 T MOBILE USA 5.125% 15/04/25 2,128,120 0.10
usDh 2, 250, 000 BERRY GLOBAL 4.5000% 15/02/26 144A 2,126, 250 0.10
USD 2,175,000 NEW ENTERPRIS 6.2500% 15/03/26 144A 2,116, 536 0.10
usb 2, 100, 000 CSC HOLDINGS 5.1250% 15/12/21 144S 2,105, 250 0.10
usbh 2, 175, 000 WILLIAM LYON IN 6.0000% 01/09/23 WI 2,098, 875 0.10
USD 2, 400, 000 VENATOR FIN S 5.7500% 15/07/25 144A 2,094, 000 0.10
USD 1,925, 000 TARGA RES PRT 6.8750% 15/01/29 144A 2,093, 438 0.10
ush 2, 050, 000 REFINITIV US 6.2500% 15/05/26 144A 2,078,188 0.09
USD 2,025, 000 TALLGRASS NRG PRT 5.5% 15/9/24 144A 2,075,625 0.09
USD 2, 100, 000 TPC GROUP INC 8.75% 15/12/20  144A 2,071,125 0.09
usDh 2, 025, 000 CRESTWOOD MID PA 5.7500% 01/04/25 2,070, 563 0. 09
USD 2,075, 000 JB POINDEXTER 7.1250% 15/04/26 144A 2,069, 813 0.09
USD 1,975, 000 TALEN ENERGY 10.5000% 15/01/26 144A 2,063, 875 0.09
ush 2, 025, 000 WPX ENERGY INC 5.7500% 01/06/26 2,045, 250 0.09
USD 1, 950, 000 CDK GLOBAL INC 5.8750% 15/06/26 2, 041, 650 0.09
USD 2, 035, 000 GROUP 1 AUTO 5.25% 15/12/23 144A 2,035,000 0.09
ush 1, 875, 000 CHENIERE CORP 5.875% 31/03/25 WI 2,034, 375 0.09
USD 1, 950, 000 NAVIENT CORP 6.5% 15/06/22 2,031, 315 0.09
USD 2,025, 000 HILCORP ENERG 6.2500% 01/11/28 144A 2,028, 797 0.09
ush 2,075, 000 JPW INDUSTRIE 9.0000% 01/10/24 144A 2,028,313 0. 09
USD 2,500, 000 CHS/COMMUNITY STUP 30/06/23 144A 2,025, 000 0.09
USD 2,625,000 EXTRACTION Ol 5.6250% 01/02/26 144A 2,014, 688 0.09
ush 2,057,000 IRON MOUNTAIN 5.2500% 15/03/28 144A 1,990, 148 0. 09
UsD 1, 900, 000 WELLCARE HEAL 5.3750% 15/08/26 144A 1, 989, 680 0. 09
UsD 1, 943, 000 WMG ACQUISITION 5% 01/08/23 144A 1,978, 227 0.09
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usb 1, 850, 000 ENERGIZER HLD 7.7500% 15/01/27 144A 1,965, 625 0.09
usb 1, 955, 000 CONSOL ENERGY 5.875% 15/04/22 1,949, 526 0.09
usDh 1, 950, 000 CLEARWAY ENER 5. 7500% 15/10/25 144A 1,947, 563 0. 09
USD 1,975, 000 FORTRESS TRAN 6.5000% 01/10/25 144A 1,945, 375 0.09
usb 1, 875, 000 MURPHY OIL CORP 5. 7500% 15/08/25 1,937, 488 0.09
ush 1, 875, 000 MGM GROWTH/MG 5.7500% 01/02/27 144A 1,935,938 0.09
USD 2, 549, 000 FERRELLGAS PART LP 8.625% 15/06/20 1,924, 495 0.09
UsD 1, 825, 000 LIONS GATE CA 6.3750% 01/02/24 144A 1,911, 688 0.09
ush 2, 025, 000 VECTOR GROUP 10.5000% 01/11/26 144A 1,903, 500 0. 09
USD 1, 900, 000 SIRIUS XM RAD 5.0000% 01/08/27 144A 1, 895, 250 0.09
USD 2, 150, 000 VECTOR GROUP LTD 6.125% 01/02/25 14 1, 892, 000 0.09
ush 1, 850, 000 USA PART/USA 6.8750% 01/09/27 144A 1, 884, 688 0. 09
USD 1, 875, 000 TALLGRASS NRG 4. 7500% 01/10/23 144A 1, 880, 869 0.09
usb 1, 825, 000 PARSLEY ENERGY 6.25% 01/06/24 144A 1, 879, 750 0.09
usDh 1, 900, 000 TERRAFORM POW 4.2500% 31/01/23 144A 1, 864, 375 0.09
UsD 1, 825, 000 ICAHN ENTER/FIN 6.3750% 15/12/25 WI 1, 863, 781 0.09
usb 1, 825, 000 ARCHROCK LP/F 6.8750% 01/04/27 144A 1,852, 375 0.08
usbh 1, 800, 000 WMG ACQUISITI 5.5000% 15/04/26 144A 1, 849, 500 0.08
USD 1, 800, 000 FIRST CASH FIN 5.375% 01/06/24 144A 1, 838, 250 0.08
USD 1, 900, 000 COEUR MINING INC 5.8750% 01/06/24 1, 828, 750 0.08
usbh 1, 825, 000 WILLIAMS SCOT 6.8750% 15/08/23 144A 1, 825, 000 0.08
USD 1, 800, 000 MGM RESORTS 5.5000% 15/04/27 1, 815, 750 0.08
USD 1, 800, 000 LENNAR CORP 4.125% 15/01/22 1,810, 134 0.08
ush 1,775, 000 STAR MERGER S 6.8750% 15/08/26 144A 1, 806, 063 0. 08
USD 1, 750, 000 PGT ESCROW IS 6.7500% 01/08/26 144A 1, 802, 500 0.08
usb 1, 800, 000 CARLSON TRAVEL 6.75% 15/12/23 144A 1, 800, 000 0.08
usb 1, 925, 000 PLASTIPAK HOL 6.2500% 15/10/25 144A 1,797, 469 0.08
USD 1, 950, 000 NATIONAL CINEMED 5.75% 15/08/26 WI 1, 794, 000 0.08
USD 1,775, 000 KFC HOLD PIZZA 5% 01/06/24 144A 1,793, 868 0.08
usbh 1,700, 000 NETFLIX INC 5.8750% 15/11/28 144A 1,791, 375 0. 08
USD 1, 800, 000 CALPINE CORP 5.5% 01/02/24 1, 782, 000 0.08
USD 1, 550, 000 BLUE CUBE SPINCO 10% 15/10/25 1,767, 000 0.08
ush 1,775, 000 PARK-OHIO INDUST 6. 6250% 15/04/27 1,766, 125 0. 08
UsD 1, 800, 000 CARDTRONICS INC 5.5% 01/05/25 144A 1, 764, 000 0.08
UsD 1, 750, 000 TENNANT CO 5.6250% 01/05/25 1,763, 125 0.08
ush 1,725, 000 STANDARD IND 5.5% 15/02/23 144A 1, 750, 875 0. 08
USD 1, 675, 000 CENTRAL GARDEN PET 6.125% 15/11/23 1,745, 668 0.08
usb 1, 675, 000 MERCER INTL INC 6.5000% 01/02/24 1,712, 688 0.08
usbh 1, 675, 000 ACI WORLDWIDE 5. 7500% 15/08/26 144A 1,712,688 0. 08
USD 1, 750, 000 CNX MID PART/ 6.5000% 15/03/26 144A 1, 688, 750 0.08
usb 1, 675, 000 SPX FLOW INC 5.625% 15/08/24 144A 1,681, 281 0.08
ush 1,675, 000 SPX FLOW INC 5.875% 15/08/26  144A 1, 681, 281 0. 08
UsD 1, 850, 000 GULFPORT ENERGY 6.0000% 15/10/24 1,674, 250 0.08
USD 1, 600, 000 MARRIOTT OWNE 6.5000% 15/09/26 144A 1,671, 008 0.08
usb 1, 675, 000 MATADOR RESOURC 5. 8750% 15/09/26 WI 1,668, 719 0. 08
USD 1, 650, 000 ELDORADO RESORTS 6.0000% 15/09/26 1,662, 062 0. 08
USD 1, 725, 000 FIVE PT OP CO 7.8750% 15/11/25 144A 1,651, 688 0. 08
usDh 1, 650, 000 SCHWEITZER-MA 6.8750% 01/10/26 144A 1, 650, 000 0. 08
USD 1, 675, 000 STATION CASIN 5.0000% 01/10/25 144A 1, 641, 500 0.07
usb 1, 600, 000 OXFORD FIN/COS 6.3750% 15/12/22 1, 636, 000 0.07
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usb 1, 600, 000 GREIF INC 6.5000% 01/03/27 144A 1,636, 000 0.07
usb 1, 625, 000 LITHIA MOTORS 5.2500% 01/08/25 144A 1,634, 149 0.07
ush 1, 600, 000 AMERIGAS FIN 5. 625% 20/05/24 1, 625, 360 0.07
USD 1, 550, 000 BUILDING MATERIALS 6% 15/10/25 144A 1,615,875 0.07
usb 1, 675, 000 WASTE PRO USA 5.5000% 15/02/26 144A 1,612, 188 0.07
usbh 2, 000, 000 TENNECO INC 5% 15/07/26 1, 600, 000 0.07
UsD 1, 650, 000 AMER AXLE & MFG 6.2500% 01/04/25 1, 596, 375 0.07
UsD 1, 500, 000 MERCER INTL I 7.3750% 15/01/25 144A 1, 575, 000 0.07
usDh 1, 525, 000 NEXSTAR ESCROW 5.625% 01/08/24 144A 1,551, 230 0.07
USD 1, 475, 000 EQUINIX INC 5.875% 15/01/26 1, 5650, 594 0.07
USD 1, 500, 000 NEWMARK GROUP 6. 1250% 15/11/23 WI 1, 548, 444 0.07
usDh 1, 625, 000 JELD-WEN INC 4.6250% 15/12/25 144A 1, 545, 781 0. 07
USD 1, 525, 000 CHURCHILL DOW 5.5000% 01/04/27 144A 1, 540, 250 0.07
usb 1, 875, 000 SESI LLC 7.7500% 15/09/24 WI 1, 537, 500 0.07
ush 1, 575, 000 NATHAN’S FAMO 6. 6250% 01/11/25 144A 1,529,719 0.07
USD 1, 515, 000 SPEEDWAY MOTORSP 5. 125% 01/02/23 1, 520, 681 0.07
usb 1, 475, 000 LIVE NATION E 5.6250% 15/03/26 144A 1, 520, 179 0.07
usbh 1, 500, 000 SINCLAIR TELE 5.875% 15/3/26 144 A 1,518, 750 0.07
UsD 1, 625, 000 WABASH NATION 5.5000% 01/10/25 144A 1,515, 313 0.07
UsD 1, 500, 000 ENPRO INDUSTR 5. 7500% 15/10/26 144A 1,511, 250 0.07
ush 1, 400, 000 BOYNE USA 7.2500% 01/05/25 144A 1, 498, 000 0.07
USD 2,775,000 JONES ENERGY 9.2500% 15/03/23 144A 1,484, 625 0.07
UsD 1, 450, 000 BWX TECHNOLOG 5. 3750% 15/07/26 144A 1,471,750 0.07
usDh 1, 575, 000 CLEAVER-BROOK 7.8750% 01/03/23 144A 1,460, 813 0.07
USD 1, 675, 000 COMPRESSCO PART 7.25% 15/08/22 1, 457, 250 0.07
USD 1, 425, 000 CEDAR FAIR/CANA 5.375% 01/06/24 WI 1, 455, 281 0.07
ush 1,900, 000 ENDO FIN LLC/FINCO 6% 15/07/23 144A 1, 453, 500 0.07
USD 1, 400, 000 COMMSCOPE FIN 8.2500% 01/03/27 144A 1, 445, 500 0.07
usb 1, 450, 000 SUNOCO LP/FIN 5.5000% 15/02/26 WI 1, 435, 500 0.07
ush 1, 400, 000 KB HOME 6.8750% 15/06/27 1, 435, 000 0.07
UsD 1, 425, 000 ANTERO MIDSTR 5. 7500% 01/03/27 144A 1, 433, 906 0.07
UsD 1, 425, 000 SPECTRUM BRANDS 5.75% 15/07/25 1, 429, 460 0.07
ush 1, 525, 000 SEMGROUP CORP 6. 3750% 15/03/25 1,425, 875 0.07
USD 1, 400, 000 MATCH GROUP 1 5.6250% 15/02/29 144A 1,421, 000 0. 06
USD 1, 425, 000 PDC ENERGY INC 6. 1250% 15/09/24 1,417,875 0. 06
usDh 2,700, 000 JONAH LLC/FIN 7.2500% 15/10/25 144A 1,417, 500 0. 06
USD 1, 400, 000 MEDNAX INC 6.2500% 15/01/27 144A 1,417, 220 0. 06
USD 1, 375, 000 WILLIAM CARTE 5.6250% 15/03/27 144A 1,416, 250 0. 06
usb 1, 400, 000 HILL ROM HLDGS 5% 15/02/25 144A 1,414, 000 0. 06
USD 1, 425, 000 PARTY CITY HL 6.6250% 01/08/26 144A 1,410, 750 0. 06
USD 2, 250, 000 PIONEER NRJ 6. 125% 15/03/22 1, 395, 000 0. 06
ush 1, 475, 000 TRANSMONTAIGE 6. 1250% 15/02/26 1, 386, 500 0. 06
USD 1, 525, 000 QEP RESOURCES 5. 6250% 01/03/26 1,384, 243 0. 06
UsD 6, 525, 000 EP ENERGY/EVER 6.375% 15/06/23 1, 370, 250 0. 06
ush 1, 350, 000 VIASAT INC 5.6250% 15/04/27 144A 1, 368, 563 0. 06
UsD 1, 350, 000 CREDIT ACCEPTANC 6. 6250% 15/03/26 1, 366, 875 0. 06
USD 1, 350, 000 ALLISON TRANS 5.8750% 01/06/29 144A 1, 363, 500 0. 06
usbh 1, 325, 000 FRONTDOOR INC 6.7500% 15/08/26 144A 1,351, 500 0. 06
USD 1, 350, 000 PRIME SEC/FIN 5.2500% 15/04/24 144A 1, 345, 680 0. 06
USD 1, 245, 000 LENNAR CORP 5.3750% 01/10/22 1, 296, 356 0. 06
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usb 1, 250, 000 ENERGIZER HLD 6.3750% 15/07/26 144A 1,271, 875 0. 06
usb 1, 301, 000 WHITING PETRO 6.6250% 15/01/26 1,261,970 0. 06
usbh 1, 250, 000 SINCLAIR TELEVISION 5. 375% 1/04/21 1, 250, 000 0. 06
USD 1, 200, 000 SPRINT CORP 7.6250% 01/03/26 1, 223, 400 0. 06
usb 1, 175, 000 RESIDEO FUNDI 6.1250% 01/11/26 144A 1,213, 188 0. 06
ush 1, 275, 000 SUMMIT MID HDGS 5.75% 15/04/25 1, 200, 094 0. 05
USD 1, 200, 000 AMER WOODMARK 4.8750% 15/03/26 144A 1,173, 000 0.05
USD 1, 100, 000 TERRAFORM POWER 6.125% 15/06/25 144 1, 150, 875 0. 05
usDh 1, 100, 000 ACRISURE LLC 8.1250% 15/02/24 144A 1,134, 375 0. 05
USD 1, 150, 000 FIRST QUAL FI 5.0000% 01/07/25 144A 1,121,975 0. 05
USD 1, 075, 000 CARRIZO OIL&GAS 8.2500% 15/07/25 1,112, 625 0. 05
ush 1, 100, 000 APERGY CORP 6. 3750% 01/05/26 WI 1,111, 000 0. 05
USD 1, 050, 000 ANIXTER INC 6.0000% 01/12/25 144A 1,102, 500 0. 05
USD 1, 069, 000 AMER AXLE & MFG 6.6250% 15/10/22 1, 093, 053 0.05
usbh 1, 300, 000 EXTRACTION OI 7.3750% 15/05/24 144A 1,079, 000 0.05
USD 1, 038, 000 OWENS-BROCKWAY 5.375% 15/01/25 144A 1, 058, 760 0.05
usb 1, 075, 000 ITRON INC 5.0000% 15/01/26 144A 1, 056, 188 0.05
usbh 1, 045, 000 AMERIGAS FIN 5.875% 20/08/26 1,042, 388 0. 05
USD 1, 050, 000 MATTEL INC 6.7500% 31/12/25 144A 1,034, 250 0.05
USD 1, 000, 000 CCO HLDGS LLC 5.125% 01/05/23 144A 1, 023, 130 0.05
usbh 1, 050, 000 VOC ESCROW LT 5.0000% 15/02/28 144A 1,021, 125 0. 05
USD 1, 000, 000 PEABODY SEC FIN 6% 31/03/22 144A 1,007, 500 0.05
USD 975, 000 NINE ENERGY S 8.7500% 01/11/23 144A 1, 004, 250 0.05
ush 925, 000 TARGA RES PRT 6.5000% 15/07/27 144A 997, 844 0. 05
USD 975, 000 GCP APPLIED T 5.5000% 15/04/26 144A 992, 063 0.05
usb 922, 000 RADIAN GROUP INC 7% 15/03/21 976, 168 0.04
usbh 900, 000 CFX ESCROW CO 6.3750% 15/02/26 144A 955, 125 0. 04
USD 925, 000 ALBERTSONS CO 7.5000% 15/03/26 144A 942, 922 0.04
USD 1, 100, 000 DENBURY RESOU 7.5000% 15/02/24 144A 941, 875 0.04
usDh 902, 000 MERCER INTL 7.75% 01/12/22 939, 208 0. 04
UsD 925, 000 BLUE RACER MID 6.125% 15/11/22 144A 938, 875 0. 04
UsD 925, 000 BLUE RACER MI 6.6250% 15/07/26 144A 935, 545 0. 04
usbh 900, 000 CFX ESCROW CO 6.0000% 15/02/24 144A 932, 625 0. 04
USD 900, 000 MUELLER WATER 5.5000% 15/06/26 144A 916, 875 0. 04
USD 900, 000 AMKOR TECH IN 6.6250% 15/09/27 144A 914, 063 0. 04
ush 925, 000 RANGE RESOURCES 5.0000% 15/08/22 WI 908, 970 0. 04
USD 900, 000 MANITOWOC CO 9.0000% 01/04/26 144A 907, 065 0.04
usb 900, 000 PAR PHARMA IN 7.5000% 01/04/27 144A 906, 750 0.04
usDh 900, 000 SUMMIT MATERI 6.5000% 15/03/27 144A 905, 625 0. 04
UsD 900, 000 WILLIAM LYON HOME 7% 15/08/22 902, 250 0.04
usb 875, 000 REALOGY GRP / 9.3750% 01/04/27 144A 891, 406 0. 04
ush 1, 600, 000 EP ENERGY/EVER 8% 29/11/24 144A 880, 000 0. 04
UsD 806, 000 HUGHES SATELITE 7.625% 15/06/21 866, 458 0. 04
USD 875, 000 NABORS INDUS 4.625% 15/09/21 859, 688 0. 04
usDh 844, 000 GROUP 1 AUTO 5% 01/06/22 846, 110 0. 04
USD 2,370, 000 JC PENNEY CORP INC 6.375% 15/10/36 841, 350 0. 04
USD 825, 000 MAGNOLIA OIL 6.0000% 01/08/26 144A 831, 188 0. 04
usDh 750, 000 TARGA RES PRT 5.8750% 15/04/26 144A 793, 125 0. 04
USD 725,000 LAMAR MEDIA C 5.7500% 01/02/26 144A 757, 625 0.03
usb 750, 000 JEFFERIES FIN LLC 6.875% 15/4/22 14 751, 875 0.03



JLS ATV N~ A—)LF-TF7UF

RS Fo /4 (1) FZai) FEATE M PE LR (%)
UsD 750, 000 PENSKE AUTO GRP 3.7500% 15/08/20 750, 000 0.03
UsD 825, 000 SESI LLC 7.125% 15/12/21 Wi 744, 563 0.03
usD 725, 000 DIAMOND 1 FIN/2 5.875% 15/06/21 144 738, 610 0.03
UsD 1, 225, 000 WEATHFORD BERMUDA 7% 15/03/38 698, 250 0.03
UsD 775, 000 DIEBOLD INC 8.5% 15/04/24 WI 695, 563 0.03
usD 670, 000 LENNAR CORP 6.6250% 01/05/20 691, 775 0.03
Usb 650, 000 EMI MUSIC PUB 7.625% 15/6/24 144A 690, 625 0.03
Usb 650, 000 NAVIENT CORP 6.625% 26/07/21 680, 063 0.03
usD 650, 000 SPRINGLEAF FIN 6. 1250% 15/03/24 662, 188 0.03
Usb 650, 000 ALBERTSONS COS 6.6250% 15/06/24 WI 654, 875 0.03
Usb 650, 000 ARROW BIDCO L 9.5000% 15/03/24 144A 644, 313 0.03
usD 625, 000 ARAMARK SERV  5.0000% 01/02/28 144A 619, 144 0.03
UsDb 600, 000 ANTERO RESOURCE 5. 625% 1/6/23 606, 750 0.03
Usb 1, 025, 000 WEATHERFORD INTL 6.8% 15/06/37 584, 250 0.03
usDh 700, 000 BASIC ENERGY 10.7500% 15/10/23 144A 560, 000 0.03
UsD 550, 000 OASIS PETROLE 6.2500% 01/05/26 144A 519, 750 0.02
UsD 475, 000 KB HOME 7.625% 15/05/23 516, 886 0. 02
usD 475, 000 MICRON TECH 4.9750% 06/02/26 484, 883 0. 02
Usb 475, 000 FORTRESS TRAN 6. 7500% 15/03/22 144A 480, 938 0. 02
Usb 450, 000 DIAMOND 1/2 FIN 5.45% 15/06/23 144A * 480, 483 0. 02
usb 475, 000 ANTERO RESOURCE FIN 5.375% 01/11/21 477, 969 0.02
Usb 450, 000 SLM CORP 7.25% 25/01/22 MTN 477, 563 0. 02
Usb 450, 000 MICRON TECH 5. 3270% 06/02/29 462, 623 0. 02
ush 390, 000 HERC RENTALS INC 7.5% 01/06/22 144A 405, 846 0.02
Usb 385, 000 LENNAR CORP 6.2500% 15/12/21 404, 731 0. 02
Usb 375, 000 MICRON TECH 4.6400% 06/02/24 384, 678 0. 02
usD 375, 000 ENLINK MIDSTREAM 5. 4500% 01/06/47 330, 938 0. 02
USDh 325, 000 JEFFERIES GROUP 7.375% 01/04/20 325, 813 0.01
Usb 325, 000 SM ENERGY CO 6.125% 15/11/22 323, 781 0.01
UsD 275, 000 GARTNER INC 5.125% 01/04/25 144A 278, 438 0.01
UsD 225, 000 ALLIANCE DATA SYST 5.375% 1/08/22 1 228, 094 0.01
Usb 175, 000 COGENT COM 5.375% 01/03/22  144A 179, 813 0.01
usb 1, 600, 000 CLOUD PEAK ENERGY 6.375% 15/03/24 96, 000 0. 00
1, 668, 405, 842 76.21

T AY BE 1,718, 457, 023 78. 50

HABES 2,080, 814, 052 95.05

(1) 40m Z AT B 5 A TR
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BRL 4, 228, 080 Usb 1,078, 753 May 03, 2019 2,477
BRL 137,770 USD 34, 440 May 03, 2019 791
MXN 2,931, 164 USD 150, 830 April 08, 2019 350
BRL 166, 598 USD 42, 505 May 03, 2019 98
AUD 8,931 USD 6, 290 April 08, 2019 45
AUD 21,533 USD 15, 250 April 08, 2019 24
TRY 21, 159 USD 3,618 April 24, 2019 19
BRL 14, 293 USD 3,639 May 03, 2019 16
ZAR 26, 798 USD 1, 827 April 08, 2019 6
MXN 71,539 USD 3,678 April 23, 2019 3
ZAR 13, 399 USD 913 April 08, 2019 3
MXN 35, 769 UsDh 1, 839 April 23, 2019 2
AUD 6, 425 Usbh 4, 556 April 08, 2019 1
AUD 2,573 UsSD 1, 825 April 23, 2019 1
MXN 18, 403 UsD 949 April 08, 2019 0
MXN 53, 165 uUsb 2,742 April 08, 2019 (1)
ZAR 12, 884 uUsb 897 April 08, 2019 (16)
ZAR 12, 884 USD 897 April 08, 2019 (16)
MXN 17, 453 USD 914 April 23, 2019 (17)
EUR 2,413 USD 2,735 April 08, 2019 (22)
ZAR 38,953 USD 2,693 April 08, 2019 (28)
ZAR 25, 896 USD 1, 800 April 08, 2019 (29)
ZAR 66, 038 USD 4,563 April 08, 2019 (45)
MXN 70, 027 USD 3,663 April 23, 2019 (61)
MXN 122,019 uUsb 6, 359 April 08, 2019 (66)
ZAR 118, 024 UsSD 8, 152 April 08, 2019 (76)
ZAR 235, 602 USD 16, 212 April 08, 2019 91)
MXN 659, 233 Usb 34, 034 April 23, 2019 (113)
MXN 1,312,774 uUsb 67, 696 April 23, 2019 (147)
ZAR 218, 691 UsD 15, 282 April 08, 2019 (318)
ZAR 380, 532 UsD 26, 340 April 23, 2019 (348)
ZAR 557, 039 uUsDh 38, 520 April 08, 2019 (404)
MXN 701, 241 uUsb 36, 747 April 23, 2019 (664)
MXN 6, 596, 622 UsD 341,015 April 08, 2019 (780)
TRY 130, 736 uUSD 23,570 April 24, 2019 (1, 100)
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MXN 1, 655, 650 usDh 86, 308 April 23, 2019 (1,116)
TRY 600, 070 usDh 108, 354 April 08, 2019 (2, 606)
TRY 738, 497 USD 133, 763 April 08, 2019 (3, 621)
BRL 1,016,601 usb 264, 105 May 03, 2019 (4,134)
BRL 426, 608, 813 USD 109, 108, 508 May 03, 2019 (13, 479)
BRL 320, 853, 790 usDh 82, 820, 000 May 03, 2019 (769, 296)
BRL 320, 398, 280 USD 82, 820, 000 May 03, 2019 (885, 781)
BRL 314, 356, 561 USD 82, 820, 000 May 03, 2019 (2,430, 807)
BRL 471, 552, 765 USD 124, 202, 000 May 03, 2019 (3,613, 627)
BRL 472, 275, 885 USD 124, 545, 000 May 03, 2019 (3,771, 706)
BRL 472, 089, 067 USD 124, 545, 000 May 03, 2019 (3,819, 481)
BRL 783, 915, 362 USD 207, 023, 000 May 03, 2019 (6, 555, 344)
INR 344, 400, 000 USD 4, 800, 869 April 25, 2019 166, 775
INR 583, 700, 000 USD 8,323,470 May 24, 2019 67, 360
IDR 179, 200, 000, 000 USD 12, 453, 092 May 24, 2019 37,736
ZAR 7,100, 000 USD 483, 189 May 24, 2019 (118)
ZAR 10, 000, 000 USD 683, 463 April 25, 2019 (575)
IDR 43, 800, 000, 000 usDh 3,079, 952 April 25, 2019 (14, 042)
MXN 153, 000, 000 USD 7,877, 380 May 03, 2019 (17,511)
IDR 81, 800, 000, 000 USD 5,744, 785 April 25, 2019 (18, 954)
ZAR 11, 100, 000 USD 776, 999 April 25, 2019 (18,993)
ZAR 145, 900, 000 USD 10, 035, 837 May 24, 2019 (109, 048)
BRL 57,104, 000 USD 14,731, 193 May 03, 2019 (128, 207)
MXN 209, 000, 000 USD 10, 973, 432 May 03, 2019 (236, 748)
ZAR 129, 200, 000 USD 9, 316, 277 April 25, 2019 (493, 364)
JPY 14, 361, 069, 105 USD 128, 642, 797 April 08, 2019 1, 181, 060
JPY 14, 214, 417, 296 USD 127, 643, 416 April 23, 2019 1,030, 072
AUD 284, 842, 167 USDh 201, 757, 979 April 08, 2019 289, 428
AUD 282, 249, 826 USD 200, 204, 007 April 23, 2019 60, 401
JPY 671, 968, 087 USDh 6,019, 318 April 08, 2019 55, 263
JPY 595, 974, 405 USD 5,351, 764 April 23, 2019 43, 188
USD 757, 540 BRL 2,873,925 May 03, 2019 22,603
[SN) 360, 406 TRY 2,013,301 April 24, 2019 14, 363
USD 508, 662 BRL 1,934, 322 May 03, 2019 14, 006
USD 443, 479 TRY 2, 448, 409 April 08, 2019 12,004
USD 325, 197 TRY 1, 805, 845 April 08, 2019 6, 959
USD 194, 187 BRL 735, 536 May 03, 2019 6, 092
USD 537,676 AUD 752,617 April 23, 2019 3,673
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usDh 140, 251 TRY 775, 425 April 08, 2019 3, 600
usDh 146, 000 TRY 808, 552 April 08, 2019 3,512
USD 110, 252 TRY 608, 694 April 08, 2019 2,984
usDh 81, 403 TRY 446, 920 April 08, 2019 2,644
USD 166, 162 BRL 639, 599 May 03, 2019 2,601
usDh 73, 349 TRY 402, 704 April 08, 2019 2,382
USD 63, 476 BRL 241, 384 May 03, 2019 1,748
USD 61,072 TRY 337, 177 April 08, 2019 1,653
usDh 294, 307 BRL 1, 144, 497 May 03, 2019 1,630
USD 341, 412 AUD 478, 990 April 23, 2019 1, 555
ush 72,077 TRY 400, 252 April 08, 2019 1, 542
USD 43,941 BRL 166, 703 May 03, 2019 1,311
usDh 38, 667 TRY 213,784 April 08, 2019 993
usDh 38, 576 TRY 213,399 April 08, 2019 970
ush 274, 507 AUD 385, 563 April 23, 2019 939
usDh 562, 840 AUD 792, 462 April 08, 2019 723
usb 32,577 TRY 185, 730 April 24, 2019 654
usDh 22,674 MXN 427,610 April 08, 2019 620
USD 8,175 TRY 45, 344 April 24, 2019 382
USD 38,994 TRY 224,821 April 24, 2019 352
usDh 13, 461 TRY 74, 469 April 08, 2019 338
USD 38, 997 AUD 54, 587 April 23, 2019 266
usDh 12, 290 ZAR 175, 880 April 08, 2019 256
USD 6, 259 TRY 34, 263 April 08, 2019 221
usDh 10, 869 TRY 61, 968 April 24, 2019 218
usDh 81,493 MXN 1,576,418 April 08, 2019 186
USD 21,519 EUR 18, 954 April 23, 2019 182
usDh 302, 080 AUD 425, 527 April 23, 2019 157
usDh 4, 506 BRL 17,070 May 03, 2019 141
usDh 10, 000 MXN 191, 888 April 08, 2019 104
usDh 25,100 MXN 486, 186 April 23, 2019 83
usDh 2,453 ZAR 35,116 April 08, 2019 51
usDh 7,229 BRL 28,114 May 03, 2019 40
ush 29, 861 AUD 42, 044 April 08, 2019 38
USD 903 TRY 5,048 April 24, 2019 36
USD 1,827 MXN 34,924 April 23, 2019 30
[SNY) 2,700 EUR 2,372 April 23, 2019 30
[SN)) 2,737 EUR 2,415 April 23, 2019 18
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usDh 910 MXN 17,379 April 08, 2019 14

usDh 1, 805 MXN 34,792 April 08, 2019 11

USD 912 ZAR 13, 203 April 08, 2019 9

usDh 902 MXN 17, 396 April 08, 2019 6

USD 919 ZAR 13, 437 April 23, 2019 2

[SNY) 1,819 AUD 2,563 April 23, 2019 1

USD 933 AUD 1,317 April 23, 2019 (D
USD 109, 723 AUD 154, 684 April 23, 2019 (30)
USD 15, 844 AUD 22,394 April 08, 2019 (41)
USD 26, 956 MXN 523, 848 April 08, 2019 (63)
USD 34, 570 MXN 671, 821 April 08, 2019 (80)
USD 26, 181 TRY 153, 120 April 24, 2019 (137)
USD 73,367 MXN 1,425,790 April 08, 2019 (170)
USD 644, 044 AUD 908, 210 April 08, 2019 (177)
USD 277,939 AUD 391, 977 April 23, 2019 (179)
USD 249, 176 AUD 351, 561 April 23, 2019 (267)
USD 11, 794 BRL 47,178 May 03, 2019 271)
USD 54,513 TRY 310, 923 April 08, 2019 (279)
MXN 196, 978, 577 USD 10, 159, 997 April 08, 2019 (412)
USD 101, 752 TRY 580, 355 April 08, 2019 (521)
usDh 257,763 AUD 364, 322 April 08, 2019 (662)
USD 109, 869 TRY 629, 348 April 08, 2019 (1, 038)
USD 152, 549 TRY 873, 822 April 08, 2019 (1, 441)
USD 568, 654 AUD 803, 735 April 08, 2019 (1, 460)
usDh 1,238,773 AUD 1, 749, 144 April 08, 2019 (1,949)
usDh 319, 305 AUD 452, 902 April 08, 2019 (1, 953)
USD 840, 264 BRL 3,300, 377 May 03, 2019 (3,729)
usDh 541, 605 AUD 769, 006 April 08, 2019 (3,875)
EUR 584, 569 USD 663, 693 April 23, 2019 (5, 630)
EUR 509, 653 USD 578,713 April 08, 2019 (5, 712)
ZAR 55, 026, 152 USD 3,792,234 April 23, 2019 (33,651)
ZAR 54, 094, 833 USD 3,801, 169 April 08, 2019 (99, 626)
TRY 492, 686, 146 USD 89, 920, 917 April 08, 2019 (3,096, 440)
TRY 486, 226, 183 USD 86, 990, 125 April 24, 2019 (3,418, 324)
usDh 727,227 JPY 80, 004, 678 April 08, 2019 3,987

USD 727,889 JPY 80, 002, 510 April 23, 2019 3,681

usDh 998, 911 JPY 110, 001, 394 April 23, 2019 3, 143

usDh 415,018 JPY 45, 605, 700 April 23, 2019 2,181
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USD 97, 289 JPY 10, 705, 408 April 08, 2019 513
USD 159, 619 JPY 17, 605, 296 April 08, 2019 468
USD 19, 110 JPY 2,102, 848 April 08, 2019 101
USD 19, 116 JPY 2,100, 735 April 23, 2019 100
USD 38,919 JPY 4, 300, 044 April 08, 2019 47
USD 10, 890 JPY 1,201,176 April 08, 2019 32
USD 917 JPY 101, 388 April 08, 2019 1
USD 914 JPY 101, 507 April 23, 2019 (4)
USD 25, 304 JPY 2,802, 275 April 08, 2019 (28)
USD 37,031 JPY 4,103, 451 April 08, 2019 (64)
USD 70, 396 JPY 7,800, 738 April 08, 2019 (122)
USD 18, 903 JPY 2,104, 939 April 08, 2019 (125)
USD 17,947 JPY 2,000, 285 April 08, 2019 (135)
USD 51, 141 JPY 5,703, 720 April 08, 2019 (420)
USD 100, 070 JPY 11, 123, 520 April 08, 2019 (486)
USD 138, 568 JPY 15, 402, 730 April 08, 2019 (672)
USD 155, 213 JPY 17, 252, 980 April 08, 2019 (753)
USD 355,015 JPY 39, 402, 629 April 23, 2019 (1, 670)
USD 266, 419 JPY 29, 704, 682 April 08, 2019 (2, 110)
USD 462, 992 JPY 51,601, 382 April 08, 2019 (3,484)
USD 775, 293 JPY 86, 178, 820 April 08, 2019 (3,762)
USD 447, 644 JPY 50, 003, 976 April 08, 2019 (4, 390)
USD 991, 157 JPY 110, 007, 075 April 23, 2019 (4, 662)
USD 1,112, 878 JPY 123, 703, 547 April 08, 2019 (5, 400)
USD 987, 872 JPY 110, 002, 110 April 08, 2019 (6, 545)
USD 987, 045 JPY 110, 008, 184 April 08, 2019 (7, 427)
JPY 95, 701, 981 USD 859, 665 April 08, 2019 5,479
JPY 17, 204, 684 USD 154, 309 April 08, 2019 1,221
JPY 26, 201, 396 USD 236, 665 April 08, 2019 195
JPY 503, 664 USD 4,518 April 08, 2019 34
JPY 305, 745 usDh 2,774 April 08, 2019 (10)
JPY 19, 201, 985 usDh 174, 223 April 08, 2019 (638)
MXN 197, 704, 338 usDh 10, 212, 207 April 23, 2019 (39, 210)

(26, 601, 900)
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ILZ TPV RTAINSUR—A—BET Y - NAA— LR -RUR-T7UR

EH R E
2019412 A 31 BITH T 3 2 3HAIIHE
(—n)

RIS 15,298,626

A IATAFAL & A 793

FHAE %18 U CAEAMAS THIE SN DA RN PE B L OV A E IR DR IS 21,189,774

BRBERARH 36,489,193

S 12 (1,639,580)
Sxrany FAPERRETR AR 34,849,613

SRiEH

I SIEAYINSS XY oY el VT (2,245,044)
XX LI A DDA DI 4 (26,844)
2 RS (54,902)
EREEA 32,522,823

i (R BN BLE ETe) 11,537

BRIHFORAEE RBTOMEEDER ICLIHBEESFH 32,534,360
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&% - 96.56% (20184E12 7 31 H: 92.34%)
~ULE— - 0.35% (2018421231 H: 0.66%)
BERIEHEBRIEER - 0.35% (2018412 H 31 H: 0.66%)
House of Finance NV/The, 4.375%, 15/07/26 1,375,000 1,409,012 0.35
1,409,012 0.35
~LE—BE 1,409,012 0.35
HFH -2.56% (20184E12 5 31 H: 3.73%)
ERERAIEER - 0.52% (20184212431 H: 0.00%)
Entertainment One Ltd, 4.625%, 15/07/26 1,625,000 2,063,357 0.52
2,063,357 0.52
BRIEEBREERL - 1.36% (2018££12 831 H: 2.68%)
Bausch Health Cos Inc, 4.500%, 15/05/23 3,800,000 3,840,501 0.97
Cott Corp, 5.500%, 01/07/24 1,500,000 1,560,043 0.39
5,400,544 1.36
BAR -0.68% (20184E12)5 31 H : 1.05%)
Bombardier Inc, 6.125%, 15/05/21 2,600,000 2,724,501 0.68
2,724,501 0.68
HFFEE 10,188,402 2.56
FALVEE - 1.711% Q01812 A31H: 1.77%)
EE -1.71% 2018FE12H315: 1.77%)
UPCB Finance VII Ltd, 3.625%, 15/06/29 6,425,000 6,807,609 1.71
6,807,609 1.71
r A2 EBAE 6,807,609 1.71
F=adLFIE - 0.51% (2018££12 5 31 H: 0.00%)
BSEEANEER - 0.51% (0184E12 431 H: 0.00%)
Sazka Group AS, 4.125%, 20/11/24 1,950,000 2,039,040 0.51
2,039,040 0.51
FxadfnEEd 2,039,040 0.51
T A - 8.68% 018412531 H: 7.81%)
FEHt - 0.17% (20184E12 431 H: 0.00%)
Constellium SE, 4.625%, 15/05/21 666,667 666,508 0.17
666,508 0.17
JEIE - 1.90% (2018512 H31H: 1.03%)
Altice France SA/France, 2.500%, 15/01/25 5,100,000 5,161,911 1.30
Altice France SA/France, 3.375%, 15/01/28 2,325,000 2,396,036 0.60
7,557,947 1.90
BEREANEEN - 1.19% (20184£12 A 31 H: 0.00%)
Faurecia SE, 2.375%, 15/06/27 4,565,000 4,716,154 1.19
4,716,154 1.19
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RIS ERS - 3.08% (2018512831 H : 2.38%)
Casino Guichard Perrachon SA, 1.865%, 13/06/22 600,000 575,489 0.14
Casino Guichard Perrachon SA, 3.992%, 31/01/68" 700,000 377,599 0.10
Casino Guichard Perrachon SA, 4.048%, 05/08/26 2,600,000 2,205,174 0.55
Casino Guichard Perrachon SA, 4.561%, 25/01/23 1,300,000 1,274,279 0.32
Europcar Mobility Group, 4.125%, 15/11/24 1,925,000 1,908,371 0.48
Kapla Holding SAS, 3.250%, 15/12/26 (FRN) 375,000 376,831 0.10
Kapla Holding SAS, 3.375%, 15/12/26 775,000 789,907 0.20
La Financiere Atalian SASU, 4.000%, 15/05/24 1,600,000 1,281,511 0.32
La Financiere Atalian SASU, 5.125%, 15/05/25 1,250,000 997,500 0.25
Quatrim SASU, 5.875%, 15/01/24 350,000 368,736 0.09
Tereos Finance Groupe I SA, 4.125%, 16/06/23 2,200,000 1,759,083 0.44
Tereos Finance Groupe I SA, 4.250%, 04/03/20 350,000 347,253 0.09
12,261,733 3.08
BAR -0.95% (20184E12 531 H: 2.66%)
Vallourec SA, 6.375%, 15/10/23 3,125,000 2,610,669 0.66
Vallourec SA, 6.625%, 15/10/22 1,324,000 1,165,769 0.29
3,776,438 0.95
AREE -1.39% (2018412531 H: 0.85%)
Orano SA, 3.125%, 20/03/23 500,000 530,445 0.13
Orano SA, 3.375%, 23/04/26 2,400,000 2,574,046 0.65
Orano SA, 4.875%, 23/09/24 2,100,000 2,431,720 0.61
5,536,211 1.39
75 AL R 34,514,991 8.68
RAY -2.89% (20184E12 5 31 H : 4.96%)
EREEREER -0.42% (20184124310 : 1.11%)
Hornbach Baumarkt AG, 3.250%, 25/10/26 1,600,000 1,676,128 0.42
1,676,128 0.42
BERIEHEBRIIEER - 0.54% (2018412 H 31 H : 0.50%)
Nidda Healthcare Holding GmbH, 3.500%, 30/09/24 2,100,000 2,163,702 0.54
2,163,702 0.54
& - 1.90% (20184E12 431 H: 0.67%)
ADLER Real Estate AG, 1.500%, 06/12/21 1,625,000 1,652,911 0.42
Consus Real Estate AG, 9.625%, 15/05/24 3,750,000 3,975,000 1.00
HTI1 Funding GmbH, 1.787%, 29/06/68") 1,900,000 1,912,667 0.48
7,540,578 1.90
BAR -0.03% (20184E12 31 H: 0.73%)
Senvion Holding GmbH, 3.875%, 25/10/22 2,465,000 110,925 0.03
110,925 0.03
KAV EF 11,491,333 2.89
TANGR -0.69% (20184812 H 31 H : 1.81%)
BB ERS - 0.26% (201845125 31H : 0.00%)
Motion Bondco DAC, 4.500%, 15/11/27 975,000 1,020,928 0.26
1,020,928 0.26
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BAR -0.43% (20184E12H31H: 0.72%)
James Hardie International Finance DAC, 3.625%, 01/10/26 1,625,000 1,726,544 0.43
1,726,544 0.43
TANVIU AR 2,747,472 0.69
<8 -0.79% (20185125318 : 0.76%)
FraPd— -0.79% (2018512 318 : 0.76%)
Playtech Plc, 4.250%, 07/03/26 2,975,000 3,157,181 0.79
3,157,181 0.79
< BEE 3,157,181 0.79
AHVT -9.12% (20185E12 A 31 H: 6.98%)
BEE -2.52% (20185124318 : 1.51%)
Telecom Italia SpA/Milano, 2.375%, 12/10/27 4,850,000 4,936,136 1.24
Telecom Italia SpA/Milano, 2.750%, 15/04/25 325,000 343,564 0.09
Telecom Italia SpA/Milano, 4.000%, 11/04/24 4,275,000 4,731,514 1.19
10,011,214 2.52
BEREEAEER - 1.60% (20184E12 431 H: 1.23%)
ASR Media & Sponsorship SpA, 5.125%, 01/08/24 4,500,000 4,737,375 1.19
Juventus Football Club SpA, 3.375%, 19/02/24 1,575,000 1,629,705 041
6,367,080 1.60
BEIEBENVEEER - 0.46% (20185E12H31H: 0.73%)
Rekeep SpA, 9.000%, 15/06/22 2,000,000 1,848,000 0.46
1,848,000 0.46
&7k -3.49% (20185124310 : 2.22%)
Intesa Sanpaolo SpA, 3.928%, 15/09/26 3,525,000 4,019,583 1.01
Intesa Sanpaolo SpA, 5.150%, 16/07/20 100,000 102,562 0.03
UniCredit SpA, 4.375%, 03/01/27 1,849,000 1,959,719 0.49
UniCredit SpA, 6.950%, 31/10/22 4,325,000 5,035,833 1.27
Unione di Banche Italiane SpA, 0.750%, 17/10/22 100,000 100,329 0.02
Unione di Banche Italiane SpA, 4.250%, 05/05/26 450,000 463,869 0.12
Unione di Banche Italiane SpA, 4.450%, 15/09/27 1,900,000 1,998,672 0.50
Unione di Banche Italiane SpA, 5.875%, 04/03/29 176,000 192,439 0.05
13,873,006 3.49
BARM -1.05% 20184125 31H: 1.29%)
Leonardo SpA, 4.875%, 24/03/25 3,475,000 4,167,199 1.05
4,167,199 1.05
AZ2VT & 36,266,499 9.12
A4 -2.86% (20185212 H 31 H: 0.73%)
BEE -2.86% (2018512318 :0.73%)
SoftBank Group Corp, 3.125%, 19/09/25 3,313,000 3,381,175 0.85
SoftBank Group Corp, 4.000%, 19/09/29 5,043,000 5,220,236 1.31
SoftBank Group Corp, 5.000%, 15/04/28 2,500,000 2,757,547 0.70
11,358,958 2.86
BA&EE 11,358,958 2.86
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T —T— -2.36% (20184E12H31H:3.70%)
BREEANEER - 1.29% (20184E12 A 31 H: 0.71%)
Adient Global Holdings Ltd, 3.500%, 15/08/24 725,000 683,857 0.17
Aston Martin Capital Holdings Ltd, 5.750%, 15/04/22 3,125,000 3,513,193 0.88
TVL Finance Plc, 6.160%, 15/07/25 (FRN) 800,000 943,325 0.24
5,140,375 1.29
BERIEEBREER - 1.07% (2018£E£128 31 H: 1.93%)
AA Bond Co Ltd, 5.500%, 31/07/22 4,225,000 4,251,891 1.07
4,251,891 1.07
Ux—V—4F 9,392,266 2.36
NTB TG -14.67% (20185124315 : 12.18%)
R - 1.34% (20185124318 : 1.35%)
Monitchem HoldCo 2 SA, 9.500%, 15/09/26 1,100,000 1,106,797 0.28
Monitchem HoldCo 3 SA, 5.250%, 15/03/25 675,000 706,333 0.18
Monitchem HoldCo 3 SA, 5.250%, 15/03/25 (FRN) 850,000 863,250 0.21
SCHMOLZ + BICKENBACH Luxembourg Finance SA, 5.625%, 15/07/22 2,700,000 2,662,200 0.67
5,338,580 1.34
HE -2.81% (2018512 H 31 H : 4.22%)
Altice Finco SA, 4.750%, 15/01/28 2,856,000 2,883,394 0.72
Altice Luxembourg SA, 6.250%, 15/02/25 2,225,000 2,304,714 0.58
Altice Luxembourg SA, 8.000%, 15/05/27 2,225,000 2,493,728 0.63
Summer BC Holdco B Sarl, 5.750%, 31/10/26 2,150,000 2,236,969 0.56
Telecom Italia Finance SA, 7.750%, 24/01/33 850,000 1,270,686 0.32
11,189,491 2.81
SREBRIEER -2.95% (20185E12A 31 H: 2.54%)
Cirsa Finance International Sarl, 4.750%, 22/05/25 3,025,000 3,167,081 0.80
Codere Finance 2 Luxembourg SA, 6.750%, 01/11/21 2,850,000 2,640,881 0.66
Intralot Capital Luxembourg SA, 5.250%, 15/09/24 3,225,000 1,378,687 0.35
Intralot Capital Luxembourg SA, 6.750%, 15/09/21 300,000 185,735 0.05
LHMC Finco 2 Sarl, 7.250%, 02/10/25 1,400,000 1,449,663 0.36
Takko Luxembourg 2 SCA, 5.375%, 15/11/23 2,478,000 2,444,151 0.61
Takko Luxembourg 2 SCA, 5.375%, 15/11/23 (FRN) 500,000 485,107 0.12
11,751,305 2.95
&b -3.01% (2018512431 H: 0.21%)
Garfunkelux Holdco 2 SA, 11.000%, 01/11/23 2,650,000 3,063,109 0.77
Garfunkelux Holdco 3 SA, 3.500%, 01/09/23 (FRN) 6,000,000 5,312,400 1.34
Vivion Investments Sarl, 3.000%, 08/08/24 3,000,000 3,059,561 0.77
Vivion Investments Sarl, 3.500%, 01/11/25 500,000 515,322 0.13
11,950,392 3.01
BARM -3.10% 2018412 H 31 H: 2.74%)
Aldesa Financial Services SA, 7.250%, 01/04/21 775,000 709,138 0.18
ARD Finance SA, 5.000%, 30/06/27 2,800,000 2,819,570 0.71
Galapagos SA/Luxembourg, 5.375%, 15/06/21® 450,000 270 0.00
Hercule Debtco Sarl, 6.750%, 30/06/24 2,975,000 2,534,700 0.64
Kleopatra Holdings 1 SCA, 9.250%, 30/06/23 3,694,407 1,782,551 0.45
Mangrove Luxco III Sarl, 7.775%, 09/10/25 483,885 455,154 0.11
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Mytilineos Financial Partners SA, 2.500%, 01/12/24 2,325,000 2,345,344 0.59
Swissport Financing Sarl, 5.250%, 15/08/24 725,000 770,421 0.19
Swissport Financing Sarl, 9.000%, 15/02/25 875,000 926,969 0.23
12,344,117 3.10
NREE -1.46% (20185124315 : 1.01%)
ContourGlobal Power Holdings SA, 3.375%, 01/08/23 1,425,000 1,465,121 0.37
ContourGlobal Power Holdings SA, 4.125%, 01/08/25 4,125,000 4,320,631 1.09
5,785,752 1.46
NIETAT R 58,359,637 14.67
AFT 2 -1.90% (20185125315 : 0.28%)
&t - 0.33% (2018512 431 H: 0.00%)
Credito Real SAB de CV SOFOM ER, 5.000%, 01/02/27 1,275,000 1,332,860 0.33
1,332,860 0.33
BAM -1.57% (20185125 31H: 0.28%)
Cemex SAB de CV, 2.750%, 05/12/24 575,000 588,225 0.15
Cemex SAB de CV, 3.125%, 19/03/26 5,450,000 5,651,489 1.42
6,239,714 1.57
AL afEt 7,572,574 1.90
ZEE -0.82% (20184E12H 31 H: 1.12%)
REREBRIEER - 0.82% (20184£12H 31 H: 0.88%)
Eagle Intermediate Global Holding BV/Ruyi US Finance LLC, 5.375%,
01/05/23 4,325,000 3,251,138 0.82
3,251,138 0.82
SEBE SR 3,251,138 0.82
ZFIF -11.20% (20184£12 5 310 : 14.81%)
R - 1.52% (2018512 H 31 H : 2.99%)
Axalta Coating Systems Dutch Holding B BV, 3.750%, 15/01/25 1,725,000 1,775,061 0.44
OCINYV, 3.125%, 01/11/24 4,125,000 4,281,322 1.08
6,056,383 1.52
SEIE -2.77% (20184E12 8310 : 2.11%)
Digi Communications NV, 5.000%, 15/10/23 3,545,000 3,636,223 091
United Group BV, 4.375%, 01/07/22 1,875,000 1,911,370 0.48
United Group BV, 4.875%, 01/07/24 1,050,000 1,094,232 0.27
UPC Holding BV, 3.875%, 15/06/29 1,200,000 1,252,371 0.32
VZ Vendor Financing BV, 2.500%, 31/01/24 3,075,000 3,137,467 0.79
11,031,663 2.77
BERIEEBNER - 4.47% (20185E12H31H: 5.14%)
Darling Global Finance BV, 3.625%, 15/05/26 1,414,000 1,489,950 0.37
Hertz Holdings Netherlands BV, 5.500%, 30/03/23 425,000 441,881 0.11
Intertrust Group BV, 3.375%, 15/11/25 2,950,000 3,095,027 0.78
Teva Pharmaceutical Finance Netherlands II BV, 0.375%, 25/07/20 6,178,737 6,144,754 1.55
Teva Pharmaceutical Finance Netherlands II BV, 1.625%, 15/10/28 3,625,000 2,822,479 0.71
Teva Pharmaceutical Finance Netherlands II BV, 1.875%, 31/03/27 2,300,000 1,897,807 0.48
Teva Pharmaceutical Finance Netherlands I BV, 3.250%, 15/04/22 1,275,000 1,286,708 0.32
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Teva Pharmaceutical Finance Netherlands II BV, 6.000%, 31/01/25 550,000 580,574 0.15
17,759,180 447
TRIVF— -0.10% (2018512 H 31 H : 1.40%)
Petrobras Global Finance BV, 4.750%, 14/01/25 350,000 403,500 0.10
403,500 0.10
BARM -1.35% (20185125310 : 1.47%)
Energizer Gamma Acquisition BV, 4.625%, 15/07/26 2,475,000 2,615,250 0.66
OI European Group BV, 2.875%, 15/02/25 1,225,000 1,268,505 0.32
OI European Group BV, 3.125%, 15/11/24 275,000 292,513 0.07
Schoeller Packaging BV, 6.375%, 01/11/24 1,170,000 1,211,028 0.30
5,387,296 1.35
Frad— -0.99% (20185124310 : 1.26%)
InterXion Holding NV, 4.750%, 15/06/25 3,625,000 3,915,846 0.99
3,915,846 0.99
AT EER 44,553,868 11.20
IV xz— -0.97% (20184E12H31 H: 0.00%)
BERIEHEBAIEER - 0.97% (2018412 H 31 H: 0.00%)
Nassa Topco AS, 2.875%, 06/04/24 3,800,000 3,866,072 0.97
3,866,072 0.97
Iy x—&E 3,866,072 0.97
BAVRH NV -0.77% (2018412531 H: 0.00%)
BSEEAWNEEE - 0.77% (0184E12 431 H: 0.00%)
Transportes Aereos Portugueses SA, 5.625%, 02/12/24 3,100,000 3,071,214 0.77
3,071,214 0.77
BN NVERE 3,071,214 0.77
TR —IV -0.82% (2018512531 H: 0.00%)
& - 0.82% (20185212 431 H: 0.00%)
Mulhacen Pte Ltd, 6.500%, 01/08/23 3,975,000 3,260,783 0.82
3,260,783 0.82
VU HR—VEE 3,260,783 0.82
ALY -3.76% (20185E12 H 31 H : 4.26%)
BRIEEBRIEERS - 0.28% (2018512831 H: 0.45%)
Grifols SA, 1.625%, 15/02/25 1,100,000 1,120,564 0.28
1,120,564 0.28
&7 -3.06% (2018512431 H: 1.91%)
Banco Bilbao Vizcaya Argentaria SA, 5.875%, 24/12/68" 2,200,000 2,399,719 0.60
Banco de Sabadell SA, 5.375%, 12/12/28 200,000 227,505 0.06
Bankia SA, 3.750%, 15/02/29 2,800,000 3,038,044 0.76
Bankia SA, 6.000%, 18/10/68" 2,000,000 2,110,173 0.53
Bankia SA, 6.375%, 19/12/68" 2,000,000 2,168,033 0.55
CaixaBank SA, 6.750%, 13/09/68" 2,000,000 2,244,460 0.56
12,187,934 3.06
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BAR -0.42% (20184E12H 31 H: 0.00%)
Cellnex Telecom SA, 2.875%, 18/04/25 1,500,000 1,650,035 0.42
1,650,035 0.42
AR B E 14,958,533 3.76
AU z—F v -2.58% (2018412531 5: 0.20%)
RRIEEBNTIEER - 0.94% (20185212531 H: 0.00%)
Unilabs Subholding AB, 5.750%, 15/05/25 3,600,000 3,729,240 0.94
3,729,240 0.94
&t -1.64% (201851231 H: 0.00%)
Intrum AB, 3.000%, 15/09/27 3,700,000 3,631,363 091
Intrum AB, 3.125%, 15/07/24 1,500,000 1,529,415 0.39
Intrum AB, 3.500%, 15/07/26 1,325,000 1,352,369 0.34
6,513,147 1.64
AU = —F AR 10,242,387 2.58
AAA -0.76% (201841231 5: 0.82%)
& -0.76% (20185212 A 31 H: 0.82%)
Credit Suisse AG, 5.750%, 18/09/25 1,125,000 1,168,388 0.30
UBS AG, 4.750%, 12/02/26 1,750,000 1,835,312 0.46
3,003,700 0.76
AAREET 3,003,700 0.76
AFYR -9.67% (2018512531 H: 11.37%)
BEE -1.17% (2018512 H 318 : 0.21%)
Vodafone Group Plc, 3.100%, 03/01/79 2,950,000 3,098,237 0.78
Vodafone Group Plc, 4.200%, 03/10/78 1,100,000 1,239,233 0.31
Yell Bondco Plc, 8.500%, 02/05/23 400,000 309,359 0.08
4,646,829 1.17
FREBAEER - 4.95% (20185E12531H: 5.73%)
eG Global Finance Plc, 6.250%, 30/10/25 1,525,000 1,611,040 0.40
International Game Technology Plc, 2.375%, 15/04/28 3,525,000 3,541,455 0.89
International Game Technology Plc, 4.750%, 15/02/23 2,225,000 2,430,145 0.61
Jaguar Land Rover Automotive Plc, 6.875%, 15/11/26 2,575,000 2,690,875 0.68
Matalan Finance Plc, 6.750%, 31/01/23 2,025,000 2,321,649 0.58
Matalan Finance Plc, 9.500%, 31/01/24 225,000 243,475 0.06
Mclaren Finance Ple, 5.000%, 01/08/22 2,100,000 2,405,286 0.60
Pizzaexpress Financing 2 Plc, 6.625%, 01/08/21 1,525,000 1,615,481 0.41
Shop Direct Funding Plc, 7.750%, 15/11/22 2,200,000 2,456,990 0.62
William Hill Plc, 4.875%, 07/09/23 315,000 396,118 0.10
19,712,514 4.95
FRIEEBRIHERR - 1.01% (20184E12531H: 2.27%)
Iceland Bondco Plc, 4.625%, 15/03/25 3,025,000 3,107,936 0.78
Iceland Bondco Plc, 6.750%, 15/07/24 800,000 895,011 0.23
4,002,947 1.01

&l -2.54% (2018512 A 31 H: 2.59%)
Ardonagh Midco 3 Plc, 8.375%, 15/07/23 1,275,000 1,493,142 0.38
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Barclays Plc, 2.000%, 07/02/28 800,000 812,199 0.20
Barclays Plc, 8.000%, 15/03/68" 2,000,000 2,133,056 0.54
Iron Mountain UK Plc, 3.875%, 15/11/25 2,100,000 2,526,014 0.63
Newday Bondco Plc, 7.375%, 01/02/24 2,725,000 3,136,390 0.79
10,100,801 2.54
AXYVREF 38,463,091 9.67
KE -16.12% (2018512 4318 : 14.39%)
R -1.61% (2018512 H31H: 2.32%)
Chemours Co/The, 4.000%, 15/05/26 3,300,000 2,968,464 0.75
Kraton Polymers LLC/Kraton Polymers Capital Corp, 5.250%, 15/05/26 3,312,000 3,426,406 0.86
6,394,870 1.61
WHE -2.19% (201851231 R : 0.80%)
Cogent Communications Group Inc, 4.375%, 30/06/24 1,450,000 1,486,250 0.37
Netflix Inc, 3.625%, 15/05/27 1,975,000 2,113,250 0.53
Netflix Inc, 3.625%, 15/06/30 3,725,000 3,826,949 0.96
Netflix Inc, 3.875%, 15/11/29 825,000 872,503 0.22
Netflix Inc, 4.625%, 15/05/29 375,000 417,260 0.11
8,716,212 2.19
ESESRIEER -3.92% (20185£12 431 H : 4.06%)
AMC Entertainment Holdings Inc, 6.375%, 15/11/24 1,450,000 1,680,905 0.43
Scientific Games International Inc, 3.375%, 15/02/26 2,125,000 2,191,253 0.55
Scientific Games International Inc, 5.500%, 15/02/26 2,325,000 2,423,101 0.61
Superior Industries International Inc, 6.000%, 15/06/25 3,231,000 3,112,288 0.78
Tenneco Inc, 5.000%, 15/07/24 3,500,000 3,610,841 0.91
WMG Acquisition Corp, 4.125%, 01/11/24 2,475,000 2,553,779 0.64
15,572,167 3.92
BRIEEBENBIEER - 2.28% (20184512831 H : 0.89%)
Catalent Pharma Solutions Inc, 4.750%, 15/12/24 1,250,000 1,282,500 0.32
Refinitiv US Holdings Inc, 4.500%, 15/05/26 1,375,000 1,494,654 0.38
Refinitiv US Holdings Inc, 6.875%, 15/11/26 2,862,000 3,244,268 0.81
Spectrum Brands Inc, 4.000%, 01/10/26 2,900,000 3,059,500 0.77
9,080,922 2.28
TRIVE— -0.42% (201851231 H: 1.23%)
UGI International LLC, 3.250%, 01/11/25 1,568,000 1,652,623 0.42
1,652,623 0.42
&Rl - 0.94% (20184E12 A 31 H : 2.58%)
Equinix Inc, 2.875%, 01/02/26 1,625,000 1,685,667 0.42
MPT Operating Partnership LP/MPT Finance Corp, 2.550%, 05/12/23 1,075,000 1,286,972 0.32
MPT Operating Partnership LP/MPT Finance Corp, 3.692%, 05/06/28 650,000 783,884 0.20
3,756,523 0.94
BAM -3.26% (20185125310 : 1.69%)
Ball Corp, 0.875%, 15/03/24 1,550,000 1,560,001 0.39
Berry Global Inc, 1.000%, 15/01/25 1,400,000 1,405,165 0.35
CEMEX Finance LLC, 4.625%, 15/06/24 2,975,000 3,091,739 0.78
Mauser Packaging Solutions Holding Co, 4.750%, 15/04/24 1,625,000 1,679,794 0.42
Silgan Holdings Inc, 3.250%, 15/03/25 2,233,000 2,280,001 0.57
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Z7URIZ
ANTEAfi#E S 58E
2] ili] (z—m) (%)
Standard Industries Inc/NJ, 2.250%, 21/11/26 2,875,000 2,962,457 0.75
12,979,157 3.26

Fr/av— -1.50% (20184£12 A 31 A : 0.82%)
Banff Merger Sub Inc, 8.375%, 01/09/26 3,550,000 3,366,583 0.85

IQVIA Inc, 3.250%, 15/03/25 2,210,000 2,251,759 0.56
IQVIA Inc, 3.500%, 15/10/24 350,000 356,227 0.09

5,974,569 1.50
KEAF 64,127,043 16.12
BEEaE 384,102,803 96.56

ANYUBYREBIIHISRANEAEB LIERH— (0.12%) (2018512H831H:0.00%)

77 R

ZH 51 REHHE LHH3HEG
BE ZHEESE BR SIEBREE HBEIHF RE A (z—nm) (%)
JPY  10,584,985,622 EUR 86,833,125 Brown Brothers Harriman & Co.  30/01/2020 (467,461) (0.12)
GBP 92,241 EUR 108,537 Brown Brothers Harriman & Co.  30/01/2020 256 0.00
~yVBVRE IS T AN E A EENIROIREBRFIRAFH 256 0.00
~oVBYVRELS ) T AN E BB BRI RORERBREFH (467,461) 0.12)
HEZ@U CAEME CHIESNA&mMEE 384,103,059 96.56
BERF @B CAEME CHESh 2 &Mmak (467,461) 0.12)
ZOMOEFEB IO 14,170,115 3.56
BEMEOREE IRBTOMERE 397,805,713 100.00
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EAHEEE
2019412 A 31 BITH T 3 2 3HAIIHE
CKRL)

RIS 1,165,937

A A A AF 44

5B U CTAEMRE TRIESNAERNE PE B L OVE A E IR AR LS 396,780

ERBERAR 1,562,761

S 2 (101,853)
At FPERRATIR LS 1,460,908

SRER

FFIZED D SN ALY 4 (481,719)
4 AR (277)
EREEA 978,912

B RUR BN BIAZ B T2) (4,679)
BEMHEORAE \IRBTIMEEDER LD EBERAFH 974,233




LG IR TANTGUR =TT N A—LF-RUR-T7UR

FE A MRES I

(20194712 A 31 HBifE)
77 RIT
ATEAfi#E S 5EE
L i CKI) (%)
B2+ -94.92% (2018412 H31H: 92.95%)
NIa—~& -0.76% (20184E12H 31 B : 1.45%)
AEE -0.76% (20185E12 431 H: 1.45%)
GCL New Energy Holdings Ltd, 7.100%, 30/01/21 200,000 142,773 0.76
142,773 0.76
NI=—F A5 142,773 0.76
WEEN—VFEE -10.78% (20184125 31 H : 5.38%)
&7 -9.48% (20185212 431 H: 5.38%)
Champion Sincerity Holdings Ltd, 8.125%, 08/08/68" 550,000 578,794 3.09
Easy Tactic Ltd, 8.625%, 27/02/24 500,000 520,966 2.78
RKPF Overseas 2019 A Ltd, 6.700%, 30/09/24 450,000 463,905 247
RKPF Overseas 2019 A Ltd, 7.875%, 01/02/23 200,000 213,367 1.14
1,777,032 9.48
ANREE -1.30% (2018512315 : 0.00%)
Star Energy Geothermal Wayang Windu Ltd, 6.750%, 24/04/33 230,000 244,567 1.30
244,567 1.30
FEN—DV RS 2,021,599 10.78
A< S -44.27% (201852125 31 8 : 41.74%)
TRVF— -4.76% (2018412 A 31 H: 0.00%)
Anton Oilfield Services Group/Hong Kong, 7.500%, 02/12/22 300,000 288,806 1.54
Hilong Holding Ltd, 8.250%, 26/09/22 300,000 301,988 1.61
Honghua Group Ltd, 6.375%, 01/08/22 300,000 301,156 1.61
891,950 4.76
& -39.51% (20185212 4318 : 35.93%)
Agile Group Holdings Ltd, 5.125%, 14/08/22 200,000 200,013 1.07
Agile Group Holdings Ltd, 8.375%, 04/12/68" 400,000 417,713 2.23
Central China Real Estate Ltd, 7.250%, 24/04/23 400,000 400,305 2.14
China Aoyuan Group Ltd, 5.375%, 13/09/22 400,000 398,165 2.12
China Aoyuan Group Ltd, 7.950%, 19/02/23 350,000 370,022 1.97
China Evergrande Group, 7.500%, 28/06/23 400,000 347,750 1.85
China Evergrande Group, 9.500%, 29/03/24 200,000 182,006 0.97
China Evergrande Group, 10.000%, 11/04/23 200,000 189,097 1.01
China SCE Group Holdings Ltd, 7.375%, 09/04/24 600,000 608,479 3.25
CIFI Holdings Group Co Ltd, 5.500%, 23/01/22 400,000 402,579 2.15
CIFI Holdings Group Co Ltd, 6.550%, 28/03/24 200,000 205,015 1.09
Fantasia Holdings Group Co Ltd, 7.375%, 04/10/21 200,000 195,276 1.04
Fantasia Holdings Group Co Ltd, 15.000%, 18/12/21 200,000 217,000 1.16
KWG Group Holdings Ltd, 5.875%, 10/11/24 200,000 190,520 1.02
KWG Group Holdings Ltd, 7.875%, 01/09/23 200,000 209,846 1.12
Logan Property Holdings Co Ltd, 5.750%, 03/01/22 200,000 202,475 1.08



LG IR TANTGUR =TT N A—LF-RUR-T7UR

Z7URIZ
ANTEAfi#E S 58E
2] ili] CKRLY) (%)
Shimao Property Holdings Ltd, 6.125%, 21/02/24 500,000 532,509 2.84
Sunac China Holdings Ltd, 7.500%, 01/02/24 200,000 205,725 1.10
Sunac China Holdings Ltd, 7.875%, 15/02/22 300,000 311,662 1.66
Times China Holdings Ltd, 5.750%, 26/04/22 200,000 199,665 1.07
Times China Holdings Ltd, 6.600%, 02/03/23 200,000 202,562 1.08
Times China Holdings Ltd, 7.625%, 21/02/22 200,000 207,072 1.10
VLL International Inc, 5.750%, 28/11/24 200,000 208,043 1.11
Yuzhou Properties Co Ltd, 6.000%, 25/10/23 400,000 390,812 2.08
Yuzhou Properties Co Ltd, 8.300%, 27/05/25 200,000 205,170 1.09
Yuzhou Properties Co Ltd, 8.500%, 26/02/24 200,000 208,639 1.11
7,408,120 39.51
A= B ER 8,300,070 44.27
FHE -3.27% (20184E12 431 H: 4.13%)
&/ -3.27% (2018512 A 31 H: 4.13%)
Yanlord Land HK Co Ltd, 6.750%, 23/04/23 300,000 306,642 1.64
Yanlord Land HK Co Ltd, 6.800%, 27/02/24 300,000 305,863 1.63
612,505 3.27
BIEEE 612,505 3.27
AR -5.02% (2018512 A 31 H: 3.81%)
R -1.09% (2018512 H 31 H : 1.68%)
JSW Steel Ltd, 5.950%, 18/04/24 200,000 205,300 1.09
205,300 1.09
TRIVE— -2.82% (2018412 A 31 H: 0.00%)
Adani Green Energy UP Ltd/Prayatna Developers Pvt Ltd/Parampujya
Solar Energ, 6.250%, 10/12/24 300,000 320,813 1.71
ReNew Power Synthetic, 6.670%, 12/03/24 200,000 207,593 1.11
528,406 2.82
BAR -1.11% (20184512531 A : 2.13%)
GMR Hyderabad International Airport Ltd, 5.375%, 10/04/24 200,000 207,189 1.11
207,189 1.11
A REE 940,895 5.02
AVRRTT -1.66% (20184E12A31H: 1.72%)
EREBRIEER - 1.66% (20184£12H 31 H: 0.00%)
Sri Rejeki Isman Tbk PT, 7.250%, 16/01/25 300,000 312,007 1.66
312,007 1.66
AL ERXRLTAE 312,007 1.66
T—YT ¥R -2.69% (2018512 H31H: 3.10%)
TRV F— -1.63% (2018412 A 31 H: 1.59%)
Azure Power Solar Energy Pvt Ltd, 5.650%, 24/12/24 300,000 306,449 1.63
306,449 1.63
INEEFE -1.06% (2018512315 : 1.51%)
Greenko Investment Co, 4.875%, 16/08/23 200,000 198,625 1.06
198,625 1.06
=V AR 505,074 2.69
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Ey Al - 1.41% QOISEEI2H31H: 2.07%)
BUF - 1.41% (2018512 H 318 : 2.07%)
Development Bank of Mongolia LLC, 7.250%, 23/10/23 250,000 264,409 1.41
264,409 1.41
T INVER 264,409 1.41
FFH -5.84% (20184E12 4310 : 10.79%)
EREBRIEER -2.20% (20184£12H 31 H:5.33%)
PB International BV, 7.625%, 26/01/22 400,000 412,000 2.20
412,000 2.20
TRIVE— -0.61% (201851231 H : 0.00%)
Indo Energy Finance I BV, 6.375%, 24/01/23 114,000 115,256 0.61
115,256 0.61
&7 -0.98% (2018512431 H: 1.39%)
Jababeka International BV, 6.500%, 05/10/23 200,000 183,001 0.98
183,001 0.98
INEEZE -2.05% (2018512431 H: 0.00%)
Mong Duong Finance Holdings BV, 5.125%, 07/05/29 375,000 384,375 2.05
384,375 2.05
AV HEE 1,094,632 5.84
T4V -3.59% (20184E12 531 H: 0.00%)
IAEE -3.59% (20185E12 431 H: 0.00%)
SMC Global Power Holdings Corp, 5.950%, 05/05/68" 250,000 256,625 1.37
SMC Global Power Holdings Corp, 6.500%, 25/10/68" 400,000 416,968 2.22
673,593 3.59
T4V AR 673,593 3.59
VTR —IV -3.46% (20185E12 531 H : 3.48%)
R -1.03% (2018512431 H: 0.00%)
ABIJA Investment Co Pte Ltd, 5.450%, 24/01/28 200,000 193,568 1.03
193,568 1.03
BREEAEER -1.10% (20185124310 1.72%)
Golden Legacy Pte Ltd, 6.875%, 27/03/24 200,000 205,544 1.10
205,544 1.10
&3 -1.33% (20185512 431 H: 1.76%)
APL Realty Holdings Pte Ltd, 5.950%, 02/06/24 300,000 249,424 1.33
249,424 1.33
U HR—IVEEE 648,536 3.46
RYF7) -5.35% (20184E12H31H: 5.42%)
BURF -5.35% (20185212 A 31 H: 5.42%)
Sri Lanka Government International Bond, 5.875%, 25/07/22 300,000 299,935 1.60
Sri Lanka Government International Bond, 6.825%, 18/07/26 200,000 197,166 1.05
Sri Lanka Government International Bond, 7.850%, 14/03/29 500,000 507,058 2.70
1,004,159 5.35
YT hEat 1,004,159 5.35
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A4 -3.05% (2018512531 H: 0.00%)
& -3.05% (20185212 431 H: 0.00%)
TMB Bank Pcl/Cayman Islands, 4.900%, 02/06/68) 575,000 571,658 3.05
571,658 3.05
2AEF 571,658 3.05
AXVR -3.77% (201812531 H : 5.14%)
FH -3.77% (2018512 431 H: 2.51%)
Vedanta Resources Ltd, 7.125%, 31/05/23 400,000 395,737 2.11
Vedanta Resources Ltd, 8.250%, 07/06/21 300,000 310,769 1.66
706,506 3.77
AXYREF 706,506 3.77
- a=idn 17,798,416 94.92
NEAEILEZLE—0.00% (2018F12H31H:0.00%)
Z7URIZ
ZHE 51 REHHE SHOHE
BE ZHUEESE BER SIEBRLeH B5EF RE A KR (%)
USD 43,946 JPY (4,800,000) Brown Brothers Harriman & Co.  06/01/2020 (251) 0.00
USD 14,646 JPY (1,600,000) Brown Brothers Harriman & Co.  06/01/2020 (86) 0.00
USD 3,201 JPY (350,000) Brown Brothers Harriman & Co.  06/01/2020 22) 0.00
USD 3,662 JPY (400,000) Brown Brothers Harriman & Co.  06/01/2020 21 0.00
A EBBCERNCROIRESR TR GH (380) 0.00
Ny HYREIEHF VIR E A LRI —0.34% (20185125 31H:0.00%)
77 R
XH 513 REBHE SHOEE
BE ZHEESE BE sEaKkeEH 5 FAF RE A CKRL) (%)
JPY 1,282,912,385 USD 11,828,774 Brown Brothers Harriman & Co.  30/01/2020 63,168 0.34
~oUHVEE LSS T AN E BB ETR RO RER MR G FH 63,168 0.34
ATEAm#S
CKRL)
R EEC TAEME CHIESNOSREE 17,861,584 95.26
EREEC CTAEME CllESN2eMARE (380) 0.00
ZOMOEEFS IO 889,235 4.74
BELEORAETIRB T HMERE 18,750,439 100.00
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EAHEEE
2019412 A 31 BITH T 3 2 3HAIIHE
CKRL)

RIS 4,460,728

A DA AL AF 155

B4 28 U CA AR Tl E SN DA RNE E R L OV A AE IR D MRS 3,553,368

ERBRRAFH 8,014,251

S 2 (173,984)
At FPERRATIR LS 7,840,267

SRER

FRZED D SN DI ALY 4 (3,064,893)
R R VNS XY oY Wil TS (979,384)
4 AR (297)
LR 3,795,693

Bl RUR BN BIA B T0) (373,397)
BEMHEORAE \IRBTIMEEDER LD EBERAFH 3,422,296
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(20194E12 H 31 H HIAE)
Z7URIZ
ATEAfi#E S 58E
S i) CERL) (%)
&% -97.81% (20184E12 431 : 92.48%)
TNEAF -0.76% (20185E12H31 8 : 2.31%)
BUF - 0.76% (20185212 431 H : 2.31%)
Ciudad Autonoma de Buenos Aires, 51.313%, 23/01/22 (FRN) 11,600,000 193,753 0.22
Provincia de Buenos Aires, 45.979%, 31/05/22 (FRN) 19,000,000 193,586 0.22
Provincia de Mendoza Argentina, 46.048%, 09/06/21 (FRN) 20,000,000 273,927 0.32
661,266 0.76
TN F A8 661,266 0.76
T -12.18% (20184512 A 31 H : 9.13%)
BOF - 12.18% (20185212 431 H: 9.13%)
Brazil Letras do Tesouro Nacional, 0.000%, 01/07/21 4,500,000 1,041,925 1.20
Brazil Notas do Tesouro Nacional Serie B, 6.000%, 15/08/22 1,000,000 921,239 1.07
Brazil Notas do Tesouro Nacional Serie B, 6.000%, 15/05/45 2,300,000 2,642,309 3.05
Brazil Notas do Tesouro Nacional Serie F, 10.000%, 01/01/23 9,000,000 2,591,627 2.99
Brazil Notas do Tesouro Nacional Serie F, 10.000%, 01/01/27 11,000,000 3,347,867 3.87
10,544,967 12.18
TIVNEE 10,544,967 12.18
FV -2.79% (2018512 31 H: 0.00%)
BUF -2.79% (2018512 431 H: 0.00%)
Bonos de la Tesoreria de la Republica en pesos, 4.700%, 01/09/30 144A 1,600,000,000 2,415,553 2.79
2,415,553 2.79
FVEE 2,415,553 2.79
HE -1.72% (20184E12H 31 H: 0.00%)
BUF - 1.72% (2018512 431 B : 0.00%)
China Government Bond, 3.600%, 27/06/28 5,000,000 740,924 0.85
China Government Bond, 3.900%, 04/07/36 5,000,000 752,782 0.87
1,493,706 1.72
HEEEH 1,493,706 1.72
NHY— -1.94% (2018512 H 31 H: 2.96%)
BUF - 1.94% (20185212 A 31 H: 2.96%)
Hungary Government Bond, 2.500%, 24/10/24 460,000,000 1,675,383 1.94
1,675,383 1.94
NoH)—BE 1,675,383 1.94
AVRRTT -12.30% (201865128 31 H: 11.23%)
BUF - 12.30% (20185124318 : 11.23%)
Indonesia Treasury Bond, 7.500%, 15/08/32 55,000,000,000 3,945,173 4.55
Indonesia Treasury Bond, 7.500%, 15/05/38 17,000,000,000 1,210,995 1.40
Indonesia Treasury Bond, 8.375%, 15/03/24 40,000,000,000 3,072,994 3.55
Indonesia Treasury Bond, 8.375%, 15/04/39 20,000,000,000 1,541,509 1.78



LS TR TAINFGUR—IR—PU5 - —ryk-O—A)l- AL —-Fyk- TR

Z7URIZ
ANTEAfi#E S 58E
2] ili] CKRL) (%)
Indonesia Treasury Bond, 9.000%, 15/03/29 11,000,000,000 885,083 1.02
10,655,754 12.30
A RRTEE 10,655,754 12.30
TANVTGUR -0.96% (20184E12 A 31 H: 1.25%)
NEEE -0.96% (20184E12 431 H: 1.25%)
RUSHYDRO Via Rushydro Capital Markets DAC, 8.125%, 28/09/22 50,000,000 829,913 0.96
829,913 0.96
TANZV R AR 829.913 0.96
<L —37 -8.71% (20185125 31 H: 6.96%)
BUF -8.71% (2018512 H 31 H : 6.96%)
Malaysia Government Bond, 3.828%, 05/07/34 6,000,000 1,499,347 1.73
Malaysia Government Bond, 4.059%, 30/09/24 2,600,000 657,996 0.76
Malaysia Government Bond, 4.254%, 31/05/35 8,000,000 2,065,453 2.39
Malaysia Government Bond, 4.935%, 30/09/43 12,000,000 3,320,234 3.83
7,543,030 8.71
<L — 7o 7,543,030 8.71
AxTa -3.69% (201851231 H: 0.00%)
BT -3.69% (2018512 431 H: 0.00%)
Mexican Bonos, 7.500%, 03/06/27 30,000,000 1,652,660 1.91
Mexico Cetes, 0.000%, 04/06/20 300,000,000 1,542,259 1.78
3,194,919 3.69
A& afEr 3,194,919 3.69
FIH -1.52% (20184E12 A 31 H: 1.81%)
&b -1.52% (20184£12 431 H: 1.81%)
Cooperatieve Rabobank UA, 0.000%, 05/04/31 50,000,000 1,313,166 1.52
1,313,166 1.52
b N ki 1,313,166 1.52
~b— -0.42% (20185124315 : 0.58%)
BUF - 0.42% (20185212 A 31 H: 0.58%)
Peru Government Bond, 6.950%, 12/08/31 1,000,000 363,504 0.42
363,504 0.42
~)—E8 363,504 0.42
R—FF -1.10% (2018512 H 318 : 1.66%)
BUF - 1.10% (2018512 H 31 B : 1.66%)
Republic of Poland Government Bond, 2.500%, 25/07/26 3,500,000 951,112 1.10
951,112 1.10
B—F &3 951,112 1.10
JV—==7 -2.08% (2018512 H31H: 4.01%)
BT -2.08% (2018512 H 31 H : 4.01%)
Romania Government Bond, 5.800%, 26/07/27 7,000,000 1,802,889 2.08
1,802,889 2.08
—==TE5t 1,802,889 2.08
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L Hi CkEL) (%)
2Y7 -5.56% (20184E12H 31 H: 5.69%)
BT - 5.56% (20184E12 331 H : 5.69%)
Russian Federal Bond - OFZ, 6.400%, 27/05/20 46,000,000 744,284 0.86
Russian Federal Bond - OFZ, 7.050%, 19/01/28 180,000,000 3,058,426 3.53
Russian Federal Bond - OFZ, 7.100%, 16/10/24 60,000,000 1,011,088 1.17
4,813,798 5.56
=P 1s 4,813,798 5.56
FE77U0 -4.81% (2018412 H 31 H : 4.36%)
BT - 4.81% (2018512 H 31 H : 4.36%)
Republic of South Africa Government Bond, 6.500%, 28/02/41 50,000,000 2,490,586 2.88
Republic of South Africa Government Bond, 8.875%, 28/02/35 25,000,000 1,675,310 1.93
4,165,896 4.81
M7 7Y 4,165,896 4.81
E SRS - 17.95% (20185212 H 310 : 26.63%)
BUF - 17.95% (20185212 431 H: 26.63%)
Asian Development Bank, 6.200%, 06/10/26 110,000,000 1,531,939 1.77
Corp Andina de Fomento, 8.500%, 08/03/28 40,000,000 2,222,239 2.57
European Investment Bank, 2.750%, 25/08/26 11,440,000 3,156,528 3.64
Inter-American Investment Corp, 6.600%, 15/06/25 9,000,000,000 2,823,734 3.26
International Bank for Reconstruction & Development, 4.500%, 03/04/23 42,000,000 845,800 0.98
International Finance Corp, 4.250%, 13/07/20 3,000,000 907,959 1.05
International Finance Corp, 7.750%, 18/01/30 40,000,000 2,212,774 2.55
International Finance Corp, 9.500%, 01/11/21 600,000,000 1,568,923 1.81
International Finance Corp, 12.250%, 05/10/21 10,000,000 278,634 0.32
15,548,530 17.95
EEEp B a5t 15,548,530 17.95
KE -17.66% (2018512 431 H: 0.00%)
BUF - 17.66% (20185212 4318 : 0.00%)
United States Treasury Note/Bond, 1.250%, 31/01/20 6,000,000 5,998,125 6.93
United States Treasury Note/Bond, 1.375%, 15/02/20 9,300,000 9,295,641 10.73
15,293,766 17.66
KEEF 15,293,766 17.66
UNTTA -1.66% (2018512 H 315 : 2.98%)
BUF - 1.66% (20185212 5 31 H : 2.98%)
Uruguay Government International Bond, 8.500%, 15/03/28 40,000,000 914,668 1.06
Uruguay Government International Bond, 9.875%, 20/06/22 20,000,000 522,974 0.60
1,437,642 1.66
UNTTAEE 1,437,642 1.66
B#EE 84,704,794 97.81




LS TR TAINFGUR—IR—PU5 - —ryk-O—A)l- AL —-Fyk- TR

SNEAEEEREN—003%(20184F12831H:0.12%)

77 NiT
ZE 51 REBHE LH058E
BE NEESE BE SIEBRESH B5IHF ®’¥R CRE) (%)
USD 2,979,538 MXN (59,200,000) Goldman Sachs International 16/01/2020 (153,553) (0.18)
USD 1,609,813 ZAR (24,000,000) Deutsche Bank AG 28/02/2020 (91,081) (0.11)
USD 1,004,985 MXN (20,000,000) Goldman Sachs International 25/03/2020 (42,587) (0.05)
USD 918,321 TWD (28,400,000) Brown Brothers Harriman & Co.  11/06/2020 (38,174) (0.04)
TRY 6,000,000 USD (1,025,429) Citigroup 13/01/2020 (19,789) (0.02)
USD 1,413,016 CNY (10,000,000) Deutsche Bank AG 04/06/2020 (18,234) (0.02)
USD 781,021 PHP (40,000,000) Goldman Sachs International 09/06/2020 (3,585) 0.00
USD 291,140 JPY (31,800,000) Brown Brothers Harriman & Co.  06/01/2020 (1,663) 0.00
EGP 16,000,000 USD (984,615) BNP Paribas 16/01/2020 (962) 0.00
USD 96,018 JPY (10,500,000) Brown Brothers Harriman & Co.  06/01/2020 (662) 0.00
USD 25,635 JPY (2,800,000) Brown Brothers Harriman & Co.  06/01/2020 (146) 0.00
USD 20,575 JPY (2,250,000) Brown Brothers Harriman & Co.  06/01/2020 (142) 0.00
USD 2,746 JPY (300,000) Brown Brothers Harriman & Co.  06/01/2020 (16) 0.00
RUB 64,000,000 USD (1,000,142) Citigroup 12/02/2020 24,788 0.03
RUB 68,000,000 USD (1,001,936) Goldman Sachs International 10/04/2020 79,708 0.09
MXN 40,000,000 USD (2,009,347) Goldman Sachs International 25/03/2020 85,796 0.10
MXN 59,200,000 USD (2,923,761) Goldman Sachs International 16/01/2020 209,330 0.24
NERBCEENIIRIRES A F 399,622 0.46
A ERBEERNICROIRESR R L GH (370,594) 0.43)
~NyUBHYREF VAN E HE FiERHI—0.49% (2018512 31H : 2.51%)
77 NiT
X 518 REBHE SHOEE
BE ZREESE BE SIERESE E5IHF ®’ER CkELY) (%)
JPY 8,614,597,646 USD 79,428,753 Brown Brothers Harriman & Co.  30/01/2020 424,787 0.49
~YVBYRERES S T AHNE B SRR OAREBRFIR A 424,787 0.49
BB TAEME CRIEESN2&RMERE 85,529,203 98.76
HiS AL CAEME CHESN &AL (370,594) 0.43)
ZOMOE PEF L OEE 1,446,048 1.67
BRSO A BB T DK 86,604,657 100.00
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B EM &I Arthur F. Bell, Jr. & Associates, L.L.C. ([ 7—H—~ULtk)) & [MSEL-ARBEA N EMLUELTZ, 7 —%— - ~ULftiZCohen
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20194E8 A 31 HITH T 42 FHHIHAR
CKRL)

&3

SRAT 1R B 26,848

o— 4R 2,988,412

Z IUEC Y 42 (JRUIR AL ZEBR 1) 92,451

MU A 1

N4k &Rt 3,107,712

#H

EELE 2,588

THREE H 617

B3| SR TR EN 66,798

EAL P 41,265

FIRI, H R P20t 1,076

BEL 5,095

BIZEREA 3,328

HEH 11,761

EBHEF 132,528

iR H 2,975,184

BB AR B IR DHE L (430,001)
S ELE R 36 LUV E AR e T U RAN R DS 711,565

YHISEHMELE 281,564

B R I S A =% =E (1,786,386)
SV E 2R IE LB AR D AT 22 R A% (332,872)
YHIEHMmEE LR (2,119,258)
B ORI DG EDHEREE 1,137,490
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201948 A 31 H BIfE
CKkRV)
BE ¥k koA AR MBI (%)
RA AR
B
- 5,448 TRANSOCEAN LTD 24,952 0.05
24.952 0.05
ZA RE; 24,952 0.05
TAUA
@
- 18,643  AVAYA HOLDINGS C 266,594 0.58
- 7,754  VISTRA ENERGY CORP 189,198 0.41
455,792 0.99
T AUAIE] 455,792 0.99
HBIBTIC EBEN TWAEETE A BRAE R 480,744 1.04
T
LR
- 4293 SAMSON RESOURCES Il CL A DUMMY 105,179 0.23
- 200,650 HIBU GROUP LIMITED 46,730 0.10
- 154 RUE21 CLASS ADUMMY 5,005 0.01
- 550 DAVID'S BRIDAL COM 550 0.00
- 1,136  GYMBOREE HOLDING CORP 0 0.00
- 61,387 CONTECH CONSTRUCTION PROD INC 0 0.00
157,464 0.34
4
- 7,754  VISTRA ENERGY CORP RIGHT RTS 6,397 0.01
6,397 0.01
L ELE (B EEFIE)
USD 250,000 NATHAN'S FAMO 6.6250% 01/11/25 248,749 0.54
USD 25,000 NEW ENTERPRIS 6.2500% 15/03/26 25,563 0.06
USD 22,000 BUILDERS FIRSTS 5.625% 1/09/24 22,963 0.05
297.275 0.65
7 AU T3 461,136 1.00
ZOMIEHTE CEB SN DB W REE S 461,136 1.00
TAUA
i@
USD 50,000 REFINITIVUS 6.2500% 15/05/26 54,438 0.12
54,438 0.12
T AUTIE} 534,569 0.94
B RATES N - FTREES 54,438 0.12
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TAUA
TE%
- 4,715 MARK IV DAYCO 150,880 0.33
- 41 SABINE OIL & GAS 2,153 0.00
153,033 0.33
UZh
- 23 SABINE OIL &GAS WTS17 69 0.00
69 0.00
7 AYIEt 153,102 0.33
E DD R FIRERTE SR 153,102 0.33
TAUA
Rorma—yr
USD 946,721 COINMACH FRN 14/11/22 TB1 924,630 2.01
USD 886,794 MAUSER PACK INIT FRN 03/04/24 TL 860,465 1.88
USD 859,476 CENGAGE LEARN FRN 07/06/23 TLB 821,719 1.79
USD 746,250 RR DONNELLEY & SONS FRN 04/01/24TB 741,585 1.62
USD 700,000 HEXION USD FRN 27/06/26 TB 698,249 1.52
USD 687,513  LIFE TIME FITNESS FRN 10/06/22 TB 684,074 1.49
USD 693,000 GATEWAY CASINOS & E FRN 13/03/25 TL 681,738 1.48
USD 689,500 CENTURY LINK INIT FRN 31/01/25 TB 679,329 1.47
USD 685,489  WILSONART FRN 19/12/23 TDO1 668,008 1.45
USD 673,313  STAPLES 2019 REFIN FRN 09/04/26 TB1 646,169 1.40
USD 685,632 DAYCO PRODUCTS FRN 12/05/23  TB 642,780 1.39
USD 636,937 ALLIED UNIV HOLDCO FRN 27/06/26 TL 635,743 1.38
USD 641,875 TACALA INV FRN 26/01/25 1ST LIEN TL 633,531 137
USD 621,918 CONSOLIDATED CONT FRN 22/05/24 TLO1 611,811 1.33
USD 623,438 PRAIRIE ECI ACQ INI FRN 07/03/26 TL 609,410 1.32
USD 635,730 MPH ACQ FRN 25/05/23 INIT TL 588,580 1.28
USD 582,901 CHOBANI FRN 07/10/23 1ST LIEN TLO1 570,514 1.24
USD 558,197 EVERI PAYMENTS FRN 27/04/24 TB 557,798 121
USD 586,561 FLEX ACQUISIT FRN 16/12/23 INIT TL 557,722 121
USD 547,250 FIN AND RISK DOL IN FRN 01/10/25 TL 549,400 1.19
USsD 539,761 IRB HOLD FRN 18/01/25 TB 536,050 1.16
USD 544,500 PISCES MIDCO INTL FRN 12/04/25 TL 528,165 1.15
USD 541,606 WERNER INTL INIT FRN 22/06/24 TL 526,712 1.14
USD 516,816 NAVISTAR FRN 24/11/24 TB 514,232 1.11
USD 519,752 NAT INTER FRN 23/05/25 1ST LIEN TL 509,357 1.10
USD 527,839  PRISO ACQ FRN 01/05/22 TB 507,385 1.10
USD 543,125 LUCID ENERGY INIT FRN 31/01/25 500,127 1.08
USD 498,680 ASURION FRN 04/08/22 1ST LIEN TB4 499,096 1.08
USD 497,265 SCIENTIFIC GAME FRN 14/08/24 TB501 490,961 1.06
USD 491,113  USS ULTIMA FRN 25/08/24 1ST LIEN TL 489,424 1.06
USD 487,886 FORMULA ONE NEW FRN 01/02/24 TB01 476,909 1.03
USD 500,000 MCGRAW HILL GBL FRN 04/05/22 TB 471,875 1.02
USD 490,836 HARBOR FREIGHT F FRN 16/08/23 TB101 471,663 1.02
USD 467,470 TEMPO ACQ INIT FRN 12/05/24 INIT TL 467,236 1.01
USsD 491,252 DIGICEL INTLFRN FRN 27/05/24 TBO1 420,634 091
USD 418,244 UFC HOLDINGS FRN 22/07/23 TL 417,635 091
USD 419,688 SMG FRN 11/01/25 1ST LIEN TLO1 416,015 0.90
USD 413,501  STARS GROUP HOLDG FRN 29/06/25 TLO1 414,338 0.90
USD 415,301 TRANSDIGM INC FRN 22/08/24 TG 410,784 0.89
USD 441,263 MCDERMOT TECH FRN 12/05/25 TL 403,976 0.88
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USD 447,590  21ST CENT ONC FRN FRN 01/01/23 TBO1 399,474 0.87
USD 382,917 DTZ US BORROW FRN 16/08/25 TL 382,534 0.83
USD 395,600 BCP RENAISSANCE FRN 30/10/24 TB 376,647 0.82
USD 376,119  ALTRA INDUSTRIAL MO FRN 26/09/25 TL 373,393 0.81
USD 370,313 GENWORTH HOLDING IN FRN 28/02/23 TL 372,164 0.81
USD 385,015 NUMERICABLE USD FRN 31/07/25 TB11 371,139 0.80
USD 367,320 CSC HOLDINGS FRN 12/01/26 TL 366,631 0.79
UsD 365,602 ABC SUPPLY FRN 31/10/23 TB02 361,717 0.78
USD 373,125  ASP UNIFRA FRN 05/11/25 1ST LIEN TL 358,666 0.78
USD 356,308 BURGER KING/TIM FRN 17/02/24 TL B3 355,640 0.77
USD 531,686  SERTA SIMMONS FRN 21/10/23 INT TLO1 354,103 0.77
USD 394,975 KLOCKNER PENTAPLAST FRN 30/06/22 TL 352,515 0.76
USD 461,272  HARLAND CLARKE FR FRN 09/02/22 TLO1 352,489 0.76
USD 350,000 U US ECOLOGY FRN 14/08/26 TB 351,313 0.76
USD 350,000 DUN & BRAD INIT FRN 06/02/26 TL 350,875 0.76
USD 350,000 U SEMINOLE TRIB FRN 08/07/24 TB 350,776 0.76
uUSD 349,675 ACADIA HEALTH FRN 11/02/22 TB301 349,821 0.76
USD 350,000 U DAVITA FRN 08/08/26 TB 349,750 0.76
USD 346,875 BAUSCH HEALTH FIRST FRN 01/06/25 TL 346,528 0.75
USD 350,000 LOWER CADENCE HD FRN 09/05/26 TL 341,250 0.74
USD 333,734 MATCH GROUP FRN 16/11/22 TB 334,568 0.73
USD 325,000 WINDSTREAM SERV FRN 26/02/21 TL 325,000 0.70
USD 308,952 BOYD GAMING FRN 15/09/23 TB 308,759 0.67
USD 308,955 TRANSDIGM NEW FRN 09/06/23 TF 306,472 0.66
USD 325,000 VERTIV GROUP FRN 30/11/23 TB 305,094 0.66
USD 320,938  WOODFORD EXPR FRN 19/01/25 TL 304,891 0.66
USD 296,092  CITYCENTER HDGS FRN 18/04/24 TB 295,861 0.64
USD 285,945 TOWNSQUARE FRN 01/04/22 TBO1 285,230 0.62
USD 285,595 BURGER KING/TIM FRN 17/02/24 TB302 285,059 0.62
USD 272,938 NUMERICABLE US IN FRN 14/08/26 TB13 270,111 0.59
USD 270,056 PEABODY ENERGY FRN 31/03/25 TB 266,117 0.58
USD 368,258 KCADEUTAG FRN 21/03/23 TL 243,050 0.53
USD 243,144 BEACON ROOF FRN 02/01/25 TL 241,199 0.52
USD 239,565 CITGO PETROLEUM FRN 23/7/21 TB 239,115 0.52
USD 238,958 AMERICAN R FRN 09/03/25 1ST LIEN TL 238,062 0.52
USD 250,000 AVSC HOLDI FRN 23/08/25 2ND LIEN TL 236,875 0.51
USD 233,950 GOLDEN NUGGET LANDR FRN 04/10/23 TB 233,804 0.51
USD 244,443  PAREXEL INTERNATION FRN 27/09/24 TL 229,777 0.50
USD 298,001 ENVISION HEALTHCARE FRN 28/09/25 TL 229,150 0.50
USD 250,000 CALIFORNIA RESOUR FRN 17/11/22 TLO1 227,448 0.49
USD 214,355 INFOR US FRN 01/02/22 TB601 214,221 0.46
USD 270,416 MALLINCKRODT FRN 24/02/25 TL 208,221 0.45
USD 200,000 U WERNER INTERNATIO FRN 24/07/24 TL 194,500 0.42
USD 192,700  WESTERN DIGITAL US FRN 29/04/23 TB4 191,978 0.42
USD 189,715  VALEANT PHARMA FRN 01/06/25 TBO1 189,767 0.41
USD 188,601 REYNOLDS GP CO 2017 FRN 5/2/23 TLO3 188,366 0.41
USD 187,555 GOLDEN NUGGET LAND FRN 04/10/23 TB2 187,438 0.41
USD 192,077  AVSC HOL FRN 23/02/25 1ST LIEN TLO1 186,075 0.40
USD 191,178  AVSC HOL FRN 23/02/25 1ST LIEN TL02 185,203 0.40
USD 180,377 BUILDERS FIRST SOUR FRN 29/02/24 TL 180,216 0.39
USD 178,341  TOWER AUTOMOT FRN 7/03/24 1ST TLO1 178,341 0.39
USD 174,680 BERRY PLASTICS FRN FRN 01/10/22 TQ 174,596 0.38
USD 173,434 TRIBUNE CO FRN 18/01/24 TCO1 173,102 0.38
USD 168,904  VISTRA EXIT FRN 04/08/23 TLO1 168,957 0.37
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USD 165,813  CEC ENTERT FRN 14/02/21 1STL TBO1 165,605 0.36
USD 158,511  CAPITAL FRN 24/03/24 1ST LIEN TB201 158,075 0.34
USD 159,188  TRANSDIGM NEW FRN 30/05/25 TE 157,430 0.34
USD 157,591  PRESTIGE BRANDS FRN 20/01/24 TB4 157,361 0.34
USD 150,000 ASURION R FRN 04/08/25 2ND LIEN TB2 151,922 0.33
USD 149,033 ZEKELMAN IND FRN 14/06/21 TL 148,877 0.32
USD 144,222  RHP HOTEL PROP FRN 19/04/24 TBO1 144,312 0.31
USD 231,321  BRIGHT BIDCO REFI FRN 17/03/24 TBO1 138,793 0.30
USD 377,316  ACOSTA INC FRN 26/09/21 INIT TL 128,288 0.28
USD 274,582 SYNCREON GLOBAL FRN 21/10/20  TLO1 @ 126,308 0.27
USD 124,375 MARRIOT OWNERSHIP FRN 10/08/25 124,686 0.27
UsSD 124,375  FOUNDATION BUILD FRN 11/05/25 TL 123,909 0.27
USD 125,000 LIBERTY CABLE FRN 11/12/21 1ST TB 123,750 0.27
USD 123,750  ALERIS INT FRN 15/04/23 1ST LIEN TL 123,647 0.27
USD 119,737  SCIENTIFIC GAME FRN 14/08/24 TB502 118,219 0.26
USD 117,462  CONSOLIDATED CONT FRN 22/05/24 TL02 115,553 0.25
USD 150,814  SERTA SIMMONS FRN 21/10/23 INT TL02 100,442 0.22
USD 100,000 BERRY GLOBAL INC FRN 17/05/26 TU 99,938 0.22
USD 122,188  TEAM HEALTH FRN 12/01/24 INITL 98,972 0.21
USD 98,500 CEOC CAESARS FRN 03/04/24 TBO1 98,307 0.21
uUSD 100,000 PANTHER BF FRN 18/03/26 2ND LIEN TB 98,000 0.21
USD 100,000 USS ULTIMA FRN 25/08/25 2ND LIEN TL 97,833 0.21
uUSD 98,750 HUB INTERNATIONAL FRN 25/04/25 TL 96,740 0.21
uUSD 98,373  USIHOLDINGS FRN 15/05/24 TLO1 96,006 0.21
USD 95,132 KAR HLDGS NEW FRN 11/03/21 TB401 95,132 0.21
USD 119,063 CDRH/HEALOGIS FRN 30/06/21 INIT TL 90,339 0.20
USD 88,350 LIONS GATE CAPITAL FRN 20/03/25 TB 88,019 0.19
uUSD 91,113 J CREW GROUP FRN 05/03/21 INIT TL02 78,471 0.17
USD 75,000 U NEXSTAR MEDIA GP FRN 19/06/26 TB 74,933 0.16
uUSD 73,688  BIG RIVER STEEL FRN 15/08/23 TL 73,503 0.16
uUSD 73,065 ARAMARK SERVICES FRN 11/03/25 TB301 72,948 0.16
USD 72,936 QUINTILES IMS DOLLA FRN 11/06/25 TB 72,780 0.16
USD 75,000 HELIX ACQU FRN 28/09/25 2ND LIEN TL 72,188 0.16
USD 73,936 SURGERY PARTNERS FRN 19/06/24 TL 70,516 0.15
UsSD 69,611 REYNOLDS GP EVER 2017 FRN 5/2/23 TL 69,524 0.15
USD 67,031 RADIATE HOLDCO DATE FRN 8/12/23 TL 66,165 0.14
USD 63,063 UALLIED UNIVERSAL DD FRN 12/07/26 62,945 0.14
USD 62,902 SERVICEMASTER FRN 08/11/23 TC 62,797 0.14
USD 73,500 AIR METHODS FRN 12/04/24 INIT TL 60,500 0.13
USD 50,000 U NASCAR FRN 27/07/26 1ST LIEN TL 50,250 0.11
USD 50,000 EDELMAN FI FRN 26/06/26 2ND LIEN TL 50,083 0.11
USD 49,625  VERSCEND HDG FRN 10/08/25 49,708 0.11
USD 50,000 MRO HDGS INTL FRN 04/06/26 TL 49,250 0.11
USD 48,875 BERRY PLASTICS CORP FRN 19/01/24 TR 48,860 0.11
USD 51,056 LIBERTY CABLE FRN 11/6/23 2ND TL 48,759 0.11
UsD 48,875 TEREX US FRN 31/01/24 TL 48,741 0.11
USD 49,500 KEANE GRP HD FRN 18/05/25 TL 48,015 0.10
USD 50,000 CALIFORNIA FRN 31/12/21 TL 44,500 0.10
USD 42,498 REYNOLDS GPPAC 2017 FRN 5/2/23 TL02 42,445 0.09
USD 41,755  STARFRUIT FINCO I FRN 20/09/25 TL02 40,179 0.09
USD 40,146  INFORMATICA DOLL FRN 05/08/22 TB101 40,156 0.09
USD 45,443 J CREW GROUP FRN 05/03/21 INIT TLO1 39,138 0.08
USD 62,047 BRIGHT BIDCO REFI FRN 30/06/24 TB02 37,228 0.08
USD 34,789  STARS GROUP HOLDG FRN 29/06/25 TL02 34,860 0.08
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USD 33,760 COLUMBUS MCKIN IN FRN 31/01/24 TLB2 33,760 0.07
USD 49,638 BRIGHT BIDCO REFI FRN 30/06/24 TB03 29,783 0.06
USD 30,292 J CREW GROUP FRN 05/03/21 INIT TL04 26,089 0.06
USD 25,000 CITGO HDGS FRN 01/08/23 TL 25,313 0.05
USD 25,000 IAA SPINCO INC FRN 22/05/26 TL 25,125 0.05
USD 25,000 U DIAMOND SPORTS FRN 18/07/26 TL 24,992 0.05
USD 25,000 U SINCLAIR BROADCAS FRN 18/07/26 TL 24,981 0.05
USD 25,000 U SINCLAIR BROADCAS FRN 17/07/26 TL 24,981 0.05
USD 25,000 U CLEAR CHAN OUT HD FRN 07/08/26 TB 24,969 0.05
USD 24,938  KSBR HOLDING FRN 04/04/26 TL 24,938 0.05
USD 24,559 RP CROWN PARENT FRN 12/10/23 TB 24,475 0.05
USD 34,269 DAVIDS BRIDAL FRN 18/01/24 TLO1 23,988 0.05
USD 23,778  ASURION FRN 03/11/23 TB06 23,798 0.05
USD 47,467 SERTA SIMM FRN 21/10/24 2ND INIT TL 20,885 0.05
USD 18,750  ADIENT US INIT FRN 24/04/24 TL 18,129 0.04
USD 13,915 TRIBUNE CO FRN 27/12/20 TBO1 13,891 0.03
USD 11,745  AVSC HOL FRN 23/02/25 1ST LIEN TL06 11,378 0.02
USD 10,357 DONNELLEY FIN SOLUT FRN 29/09/23 TB 10,305 0.02
USD 8,120 STARFRUIT FINCO I FRN 20/09/25 TLO1 7,813 0.02
USD 6,882 BERRY PLASTICS FRN 06/01/21 TT 6,879 0.01
USD 6,250  ADIENT US INIT FRN 24/04/24 TL02 6,043 0.01
USD 2,268 MAUSER PACK INIT FRN 03/04/24 TLO5 2,201 0.00
USD 1,370 IRB HOLD FRN 18/01/25 TB08 1,361 0.00
USD 1,253 USS ULTIMATE FRN 25/08/24 TL02 1,249 0.00
USD 249 SEMINOLE TRIBE FRN 08/07/24 TL 249 0.00
USD 250 HUB INTERNATIONAL FRN 25/04/25 TL06 245 0.00
USD 43,699 SPORTS AUTHORITY FRN 16/11/17 TLB01 @ 44 0.00
USD 1,634 PARAGON OFFS FRN 11/07/21 TL 0 0.00
43.293.646 93.87

7 AU TEf 43.293.646 93.87

veTar—y 43,293,646 93.87

MABESH 44,443,066 96.36

(1) B IR TR E R TRR
(a) EBAEATA MAESR

S 2 E I LAY

201948 A 31 H 8ifF

B (EVY) B (5ED) T FRIEBELE CEKR V)

JPY 4,882,996,779 USD 46,219,265 September 17,2019 (271,494)
(271,494)
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