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Z—ANIVT
e ER
14,900 RIO TINTO LTD 1,416,266 1.84
11,000 WESFARMERS LIMITED 471,958 0.62
172,000 SCENTRE GROUP 364,134 0.48
2,252,358 2.94
F—ANZUT E 2,252,358 2.94
HFHE
e ER
11,500 TORONTO DOMINION BANK 827,310 1.08
12,000 NUTRIEN LTD 744,865 0.97
18,900 ENBRIDGE INC 728,493 0.95
14,800 FORTIS INC 675,461 0.88
25,000 MANULIFE FIN 519,475 0.68
6,100 NATL BK CANADA 475,799 0.62
7,500 TC ENERGY CORP 382,466 0.50
4,353,869 5.68
HF &5 4,353,869 5.68
A S
R
42,000 CK HUTCHISON HOLDINGS LTD 334,450 0.43
53,200 SANDS CHINA LTD 243,694 0.32
578,144 0.75
A~ iR 578,144 0.75
TLFGUR
e ER
8,500 NOKIAN RENKAAT 340,630 0.44
340,630 0.44
T4 T RE 340,630 0.44
TS5 R
R
19,000 TOTAL SE 883,331 1.15
3,900 SCHNEIDER ELECTRIC SE 620,879 0.81
14,500 AXA 403,024 0.53
27,000 ORANGE SA 344,740 0.45
2,251,974 2.94
75 ARG 2,251,974 2.94
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11,500 DEUTSCHE POST AG 781,403 1.02
2,800 ALLIANZ AG HOLDING REG 743,103 0.97
4200 BASF SE 343,738 0.45
1,868,244 2.44
KAV EE 1,868,244 2.44
Hk
e ER
195,000 HKT TRUST AND HKT LTD 266,339 0.35
266,339 0.35
HHEET 266,339 0.35
TANVGUR
R
3,600 EATON CORP PLC 521,460 0.68
6,900 JOHNSON CONTROLS 458,022 0.60
979,482 1.28
TANTRE 979,482 1.28
HA
e ER
14,500 TOYOTA MOTOR CORP 1,205,364 1.57
22,400 KDDI CORP 764,197 1.00
20,800 ITOCHU CORP 629,545 0.82
1,000 TOKYO ELECTRON LTD 439,439 0.57
7,600 TOKIO MARINE HOLDINGS INC 357,626 0.47
3,100 DAITO TRUST CONSTRUCTION CO LTD 338,802 0.44
15,700 JAPAN TOBACCO INC 312,600 0.41
8,300 SUMITOMO MITSUI FINANCIAL GROUP INC 304,159 0.40
4,351,732 5.68
H ARG 4,351,732 5.68
AIE
e ER
6,200 LYONDELLBASELL INDUSTRIES NV A 698,306 0.91
9,700 SIGNIFY NV 599,157 0.78
1,297,463 1.69
FT R EH 1,297,463 1.69
UHR—v
R
31,500 DBS GROUP HOLDING LTD 723,856 0.94
723,856 0.94
SUHR— IV 723,856 0.94
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ALY
e ER
14,500 ACS SA 447,116 0.58
21,000 RED ELECTRICA CORPORACION SA 420,267 0.55
8,000 INDITEX SA 311,233 0.41
1,178,616 1.54
AN EF 1,178,616 1.54
AAA
e ER
17,700 NESTLE SA-REG 2,189,252 2.86
5,800 ROCHE HLDG-GENUS 2,037,489 2.66
11,500 NOVARTIS AG-REG 1,018,923 1.33
1,550 ZURICH INSURANCE 653,367 0.85
16,000 ABB LTD-REG 546,394 0.71
6,900 ADECCO GROUP AG 479,252 0.63
24,500 UBS GROUP AG 400,743 0.52
7,325,420 9.56
AA ARG 7,325,420 9.56
AFYR
HER
27,000 UNILEVER PLC 1,618,396 2.10
49,000 GLAXOSMITHKLINE PLC 934,602 1.21
55,500 NATIONAL GRID PLC 739,636 0.97
17,800 BRITISH AMERICAN TOBACCO PLC 685,230 0.89
13,500 PERSIMMON 605,324 0.79
4,500 ASTRAZENECA PLC 513,759 0.67
100,000 BP PLC 434,411 0.57
150,000 BT GROUP PLC 372,155 0.49
175,000 VODAFONE GROUP PLC (NEW) 318,590 0.42
13,000 IMPERIAL BRANDS PLC 295,141 0.39
6,517,244 8.50
AX VARG 6,517,244 8.50
TAV T
e ER
15,200 JOHNSON & JOHNSON 2,585,519 3.36
38,600 CISCO SYSTEMS INC 2,043,291 2.66
35,800 COCA-COLA 1,979,203 2.58
34,700 VERIZON COMMUNICATIONS INC 1,957,774 2.55
12,400 PEPSICO INC 1,836,936 2.40
15,200 ABBVIE INC 1,722,920 2.25
21,900 MERCK & CO INC 1,667,685 2.18
54,800 AT&T INC 1,614,956 2.11
3,100 BROADCOM INC 1,464,719 1.91
14,600 PHILIP MORRIS INTERNATIONAL INC 1,412,404 1.84
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& KA AT ARAE FUE PELL R (%)
10,000 PROCTER & GAMBLE CO 1,353,900 1.77
5,800 UNITED PARCEL SERVICE INC B 1,247,464 1.63
18,300 BRISTOL MYERS SQUIBB CO 1,206,794 1.57
4,700 AMGEN INC 1,117,660 1.46
5,400 3M CO 1,099,548 1.43
12,300 CVS HEALTH CORPORATION 1,069,362 1.40
18,400 INTEL CORP 1,052,388 1.37
9,000 WEC ENERGY GROUP INC 846,270 1.10
5,800 INTL BUSINESS MACHINES CORP 836,041 1.09
21,000 PFIZER INC 816,270 1.07
12,700 TRUIST FINANCIAL 778,383 1.02
8,400 RAYTHEON TECHNOL 740,586 0.97
1,900 LOCKHEED MARTIN CORPORATION 726,541 0.95
3,600 TEXAS INSTRUMENTS INC 686,160 0.90
14,400 EXELON CORP 646,272 0.84
32,500 ARES CAPITAL CORP 632,775 0.83
3,700 TRAVELERS COS IN 590,409 0.77
6,800 EVERSOURCE ENERGY 554,336 0.72
2,500 CME GROUP INC A 544,625 0.71
5,200 CHEVRON CORP 538,668 0.70
4,900 PROGRESSIVE CORP 488,089 0.64
2,500 T ROWE PRICE GRP 477,625 0.62
1,800 MICROSOFT CORP 453,006 0.59
7,700 WESTROCK CO 445,522 0.58
9,200 WELLS FARGO & CO 427,984 0.56
4,200 PAYCHEX INC 426,300 0.56
10,100 FIFTH THIRD BANC 423,392 0.55
6,300 GILEAD SCIENCES INC 417,942 0.55
6,500 FOOT LOCKER INC 412,295 0.54
6,100 METLIFE INC 396,836 0.52
7,900 ALTRIA GROUP INC 390,181 0.51
6,400 GENERAL MOTORS CO 378,944 0.49
40,507,975 52.85

T AV E 40,507,975 52.85
MABESFT 74,793,346 97.58
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WECEW) WI5(GED) T A RFEBUEL CKRL)
USD 18,061,092  JPY 1,966,000,000  June 04, 2021 169,505
USD 141,846  GBP 100,000  June 18, 2021 (52)
USD 4,879,927  GBP 3,450,000  June 18, 2021 (15,583)
USD 7,896,375  EUR 6,500,000  June 18, 2021 (29,014)
USD 7,294,692  CHF 6,590,000  June 18, 2021 (44,534)
JPY 2,040,000,000  USD 18,669,368  June 11, 2021 (103,321)
PY 1,911,000,000  USD 17,520,032  June 25, 2021 (126,099)
JPY 1,966,000,000  USD 18,065,298  July 02, 2021 (169,775)
JPY 2,000,000,000  USD 18,395,557  June 18, 2021 (192,548)
JPY 1,966,000,000  USD 18,124,690  June 04, 2021 (233,102)
(744,523)
T a B

20214E5 H 31 H BAE

Bl R feail i A o CREL)  GRMAR CRI V) REBHIE CREY)

RN g

USD (5,800) C LYB UN 128.0496 28/05/21 OTC May 28, 2021 (134) 0 134

USD (8,500) C WFC UN 49.6476 28/05/21 OTC May 28, 2021 (78) 0 78
USD (7,200) C WRK UN 63.2636 28/05/21 OTC May 28, 2021 (84) 0 84
JPY (7,000) C 7203 JT 9671.57 31/05/21 OTC May 31, 2021 (114) (5) 109
JPY (7,000) C 7203 IT 9668.845 01/06/21 OTC June 01, 2021 (114) (24) 90

USD (9,500) C FITB UW 45.5112 01/06/21 OTC June 01, 2021 (80) ) 79

USD (17,500) C CSCO UW 56.0175 03/06/21 OTC June 03, 2021 (187) (37) 150

USD (4,000) CPAYX UW 104.7696 01/06/21 OTC June 01, 2021 (80) (79) 1
USD (6,000) C PEP UW 152.8005 03/06/21 OTC June 03, 2021 (89) (132) (43)
JPY (21,000) C 9433 JT 3919.1552 03/06/21 OTC June 03, 2021 (71) (126) (55)

USD (17,500) C CSCO UW 55.5765 03/06/21 OTC June 03, 2021 (93) (86) 7

(1,124) (490) 634

1,124) (490) 634
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&

U EFE A 57 HURIEL 45

= HUAL Y 4% 624,400

28 &5t 624,445

ZH

Bl R 20,436

R B TR 5,835

PREE R 2,036

B 5 | ER1T M 33,020

=R 1,167

TR 6,525

SR 936

B RN 16,160

SRAT FHCE 18,720

XXV AR 20,336

TE R PR 4,534

MEE 151

A5 129,856

MiREELE 494,589

BB MRS BICiR DL 58,358

F 7 ar BN ARAH B (175,812)
AL ERE 3 LUV E 28 e L ZAIAR DS (223,057)
Y EBME LR (340,511)
Be& AR 2R 4 4,403,194

F T Al ERN AR DA RS (1,087)
CANESP = A B2 S T Ve A =S i EE A (434,225)
Y HIFHME Z R R 3,967,882

Y& Ot BRI L AH0E BE D HEIRAE 4,121,960
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CkR )
o EAL] Bk FE PEEE 2R (%)
NI —FHE
EErE
95,000 NINE DRAGONS PAP 150,075 0.53
180,000 YUEXIU TRANSPORT INFRASTRUCTURE 110,865 0.39
260,940 0.92
NIa—H kR 260,940 0.92
TN
e SER
69,000 VALE SA 1,464,029 5.18
55,000 ITAU UNIBANCO HOLDING SA 311,664 1.10
88,000 B3 SA-BRASIL BOLSA BALCAO 287,877 1.02
37,500 ENGIE BR ENER SA 285,645 1.01
50,500 BB SEGURIDADE PARTICIPACOES 225,249 0.80
2,574,464 9.11
TIUNE 2,574,464 9.11
TA R
e ER
86,000 CHINA RES LAND 406,130 1.44
58,000 MINTH GROUP LTD 245,503 0.87
85,000 SHIMAO GROUP HOL 243,693 0.86
33,000 HENGAN INTL 222,600 0.79
220,000 CIFI HOLDINGS GR 191,913 0.68
76,000 CHINA YONGDA AUT 133,966 0.47
17,000 CHAILEASE 128,491 0.45
1,572,296 5.56
A~ EE 1,572,296 5.56
FE
e SER
1,840,000 CHINA CONSTRUCTION BANK H 1,517,370 5.37
1,026,000 IND & COMM BANK OF CHINA LTD H 674,235 2.39
90,000 CHINA PACIFIC INSURANCE CO LTD H 341,524 1.21
48,000 ANHUI CONCH CEMENT CO LTD H 296,877 1.05
210,000 JIANGSU EXPRESSWAY CO LTD H 252,732 0.89
21,500 PING AN INSURANCE GROUP CO H 235,063 0.83




S =

J LG YR—TRRRE— ;SR =T A=/ TX—DU T = yb N - TAETUR-Rb Y- TLET L

Fk [A] A AR P PE LR (%)
65,000 WEICHAI POWER-H 150,758 0.53
3,468,559 12.27
HRIE F 3,468,559 12.27
F =z
EErE
11,100 KOMERCNI BANKA AS 408,454 1.45
408,454 1.45
Frait 408,454 1.45
EFH
EErE
180,000 GUANGDONG INVESTMENT LTD 268,117 0.95
85,000 CHINA OVERSEAS LAND&INVEST LTD 205,907 0.73
110,000 CHINA MERCHANTS PORT HOLDING CO LTD 181,708 0.64
655,732 2.32
FUEEE 655,732 2.32
AVRRXVT
e SER
1,550,000 BANK RAKYAT INDONESIA PERSERO TBK 441,569 1.56
890,000 ASTRA INTERNATIONAL TBK 320,825 1.14
1,350,000 TELKOM INDONESIA(PERSERO) TBK PT 308,996 1.09
3,200,000 INDUSTRI JAMU DAN FARMASI SI 171,349 0.61
1,242,739 4.40
AR TR 1,242,739 4.40
<=7
e SER
400,000 BERMAZ AUTO BHD 134,413 0.48
134,413 0.48
<L —TE 134,413 0.48
Axia
e ER
245,000 KIMBERLY-CLA M-A 435,574 1.54
435,574 1.54
AxLoadt 435,574 1.54




J L5 RE—TRRRAE— SRR = A=\ L IR—D0 5 - I—yh N - FAETUR - Ry - TLIT L

B AR SR HIEFELL R (%)
FIH
e SER
9,300 X 5 RETAIL GROUP NV REGS GDR 278,070 0.98
278,070 0.98
*5 7% 278,070 0.98
R—FR
EErE
47,000 POWSZECHNY ZAKLAD UBEZPIECZE 470,662 1.67
470,662 1.67
NN 470,662 1.67
®E
e SER
29,400 SAMSUNG ELECT CO LTD N/VOTING SHS 1,903,036 6.74
1,130 SK TELECOM CO LTD 321,144 1.14
28,000 MACQUARIE KOREA INFRA FUND 310,018 1.10
850 POSCO 272,051 0.96
2,700 HYUNDAI MOTOR CO LTD PREFERENCE 266,268 0.94
5,000 KB FINANCIAL GRO 255,510 0.90
6,000 SHINHAN FINANCIA 227,269 0.80
2,750 KOREA TOBACCO & GINSENG CORP 206,358 0.73
4,100 DB INSURANCE CO LTD 185,993 0.66
290 KOREA ZINC CO LTD 119,856 0.42
4,067,503 14.39
HE[E G 4,067,503 14.39
=
e SER
110,000 GAZPROM- ADR 781,440 2.76
8,950 LUKOIL PJSC-SPON ADR 729,067 2.58
9,900 MMC NORILSK NICKEL PJSC ADR 354,618 1.25
14,100 SEVERSTAL GDR REGS 324,864 1.15
5,600 TATNEFT- ADR 224,896 0.80
2,414,885 8.54
E e 2,414,885 8.54
E7T7Ih
EErE
43,000 STANDARD BANK GROUP LTD 413,133 1.46
85,000 SANLAM LTD 361,896 1.28
775,029 2.74
T 7V IEr 775,029 2.74




I LT RF—VRRRE— SRR A=\ IR—DU T I— b N TAETUR-Rby Y- TUST A
B AR SR HIEFELL R (%)
=30
e SER
71,000 TAIWAN SEMICONDUCTOR MANUF CO LTD 1,511,294 5.34
259,000 HON HAI PRECISION INDUSTRY LTD 1,037,198 3.67
575,000 CTBC FINANCIAL HOLDING CO LTD 477,128 1.69
114,000 FORMOSA PLASTICS CORP 417,455 1.48
16,010 POYA CO LTD 313,061 1.11
25,000 MAKALOT 256,603 0.91
28,000 CHROMA ATE 193,954 0.69
70,000 UNI-PRESIDENT EN 183,852 0.65
110,000 CTCI CORP 150,011 0.53
65,000 E INK HOLDINGS 144,221 0.51
5,000 GLOBAL WAFERS 144,130 0.51
40,000 NANYA TECHNOLOGY 116,315 0.41
3,000 WIWYNN CORP 98,384 0.35
45,000 PRIMAX ELECTRONICS LTD 86,370 0.31
11,000 TONG HSING ELECTRONIC INDUSTRIES LT 72,624 0.26
5,202,600 18.42
A=XCE 5,202,600 18.42
ZA
e SER
660,000 PTT PUBLIC CO LTD NVDR L 828,161 2.93
385,000 SUPALAI PCL- NVDR 259,701 0.92
80,000 TISCO FINANCIAL GROUP PUB CO NVDR 228,899 0.81
1,316,761 4.66
A A 1,316,761 4.66
TAVT
B iER
1,600 SOUTHERN COPPER 111,424 0.39
111,424 0.39
7 A A E 111,424 0.39
MABEAR 25,390,105 89.84
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AE AR TE LK
2021455 H 31 H BAE
WECEW) WI5(GED) T A RFEBUEL CKRL)

JPY 1,047,980,088  USD 9,630,888 16-Jun-21 (92,848)
JPY 1,000,000 USD 9,166 16-Jun-21 (64)
JPY 500,000 USD 4,596 16-Jun-21 (45)
PY 1,050,072,626  USD 9,658,310 28-Jun-21 (100,328)
JPY 500,000 USD 4,599 16-Jun-21 (48)
JPY 500,000 USD 4,599 28-Jun-21 (48)
USD 35,663  JPY 3,900,795 16-Jun-21 161
USD 2,906  JPY 317,820 16-Jun-21 13
USD 35,666  JPY 3,900,795 28-Jun-21 161
USD 2,906  JPY 317,820 28-Jun-21 13
JPY 3,500,000 USD 32,153 16-Jun-21 (298)
JPY 50,000,000 USD 459322 16-Jun-21 (4,254)
JPY 3,500,000 USD 32,155 28-Jun-21 (298)
PY 50,000,000  USD 459,362 28-Jun-21 4,251)
PY 8,500,000 USD 78,037 16-Jun-21 (676)
JPY 100,000,000  USD 918,084 16-Jun-21 (7,948)
PY 8,500,000 USD 78,044 28-Jun-21 (675)
PY 100,000,000  USD 918,163 28-Jun-21 (7,942)
JPY 3,500,000 USD 32,213 16-Jun-21 (358)
JPY 50,000,000  USD 460,189 16-Jun-21 (5,121)
PY 3,500,000 USD 32,216 28-Jun-21 (358)
JPY 50,000,000 USD 460,229 28-Jun-21 (5,118)
JPY 8,500,000 USD 78,141 16-Jun-21 (779)
PY 100,000,000  USD 919,303 16-Jun-21 (9,168)
PY 8,500,000 USD 78,147 28-Jun-21 (779)
PY 100,000,000  USD 919,381 28-Jun-21 (9,160)
JPY 100,000,000  USD 918,521 16-Jun-21 (8,385)
PY 8,000,000 USD 73,482 16-Jun-21 (671)
JPY 100,000,000  USD 918,596 28-Jun-21 (8,375)
JPY 8,000,000 USD 73,488 28-Jun-21 (670)
PY 500,000 USD 4,582 16-Jun-21 31)
PY 500,000 USD 4,582 28-Jun-21 31)
PY 17,631,148  USD 162,042 16-Jun-21 (1,574)
PY 17,639,826  USD 162,259 28-Jun-21 (1,698)
USD 4,008 JPY 438,380 16-Jun-21 18
USD 4,008 JPY 438,380 28-Jun-21 18
PY 1,250,000 USD 11,483 16-Jun-21 (106)
PY 1,250,000 USD 11,484 28-Jun-21 (106)
PY 2,250,000 USD 20,657 16-Jun-21 (179)
PY 2,250,000 USD 20,659 28-Jun-21 (179)



S =

J L5 RE—TRRRAE— SRR = A=\ L IR—D0 5 - I—yh N - FAETUR - Ry - TLIT L

BEEW) BEGE) Jii 551 H RFEBHEE CKRL)
IPY 750,000 USD 6,903 16-Jun-21 (77)
JPY 750,000  USD 6,903 28-Jun-21 (77)
JPY 2,250,000 USD 20,684 16-Jun-21 (206)
IPY 2,250,000 USD 20,686 28-Jun-21 (206)
JPY 1,750,000  USD 16,074 16-Jun-21 (147)
IPY 1,750,000  USD 16,075 28-Jun-21 (147)
PY 250,000 USD 2,291 16-Jun-21 (15)
JPY 250,000 USD 2,291 28-Jun-21 (15)
(273,075)
T a B
20214E5 A 31 HHI/E
BE %% koA i A B CKRV)  FHIER CRR V) REBRLE R V)
TBRR g
HKD  (900,000) C 939 HK 6.7204 03/06/21 3-Jun-21 (180) (278) (98)
HKD  (480,000) C 1398 HK 5.4142 04/06/21 4-Jun-21 (48) (82) (34)
HKD  (80,000) C 2601 HK 32.615 02/06/21 2-Jun-21 (64) ®) 62
CZK  (10,000) CKOMB CK 823.9 03/06/21 3-Jun-21 (74) (33) 41
USD (8,000) C LKOD LI 87.9836 02/06/21 2-Jun-21 (65) (5) 60
ZAR  (40,000) C SBK SJ 137.1276 02/06/21 2-Jun-21 (72) (947) (875)
HKD  (900,000) C 939 HK 6.7946 04/06/21 4-Jun-21 (180) (202) (22)
HKD  (480,000) C 1398 HK 5.457 04/06/21 4-Jun-21 (48) (46) 2
(731) (1,595) (864)
(731) (1,595) (864)
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EAHEEE
2020412 A 31 BASH T 32 HAIIM
CKRL)

RIS 60,755,739

A A A AF 6,067

LR 28 U CA AR TRl E SN DA RS ER L OV A A E IR D MRS 258,724,178

EHBRAFH 319,485,984

A% M (16,722,727)
At FPERRATIR LS 302,763,257

SRER

FFIZED D SN ALY 4 (9,156,886)
XX A NS AT L 4 (3,349,463)
4 RS (116,546)
LR 290,140,362

B RURBUINBIA B T0) (290,190)
BEMHEORAE \IRBTIMEEDER LD EBERAFH 289,850,172




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

FE A MRES I

(20204F12 A 31 HHIAE)
Z7URIZ
ATEAfi#E 558G
S i) CERL) (%)
f&E#% - 97.15% (2019412310 : 95.01%)
Z—ANT -0.32% (20194£12H 31 H: 0.00%)
TRIVF— -0.32% (2019412 H 31 B : 0.00%)
OMV AG, 2.875%, 01/09/69") 7,500,000 9,648,471 0.32
9,648,471 0.32
F AT EE 9,648,471 0.32
N—L—r -1.05% (20194E12 5 31 H: 0.00%)
BUF - 1.05% (20194212 A 31 H: 0.00%)
Bahrain Government International Bond, 5.450%, 16/09/32 30,000,000 31,522,104 1.05
31,522,104 1.05
N—L—55 31,522,104 1.05
~YLE— - 0.54% (201941231 5: 0.00%)
FH - 0.37% (20194212 A 31 H: 0.00%)
Umicore SA, 0.000%, 23/06/25 9,000,000 11,116,988 0.37
11,116,988 0.37
BAR -0.17% (201942125 31 H: 0.00%)
Sarens Finance Co NV, 5.750%, 21/02/27 4,500,000 5,086,577 0.17
5,086,577 0.17
~NE—EEH 16,203,565 0.54
NIa—& -0.19% (20194£12 4 31 H: 0.00%)
& - 0.19% (20194£12 4 31 B : 0.00%)
Aircastle Ltd, 5.250%, 11/08/25 144A 5,300,000 5,820,884 0.19
5,820,884 0.19
RIa o3t 5,820,884 0.19
W N—DVEEE - 0.19% (20194E12H 31 H: 0.33%)
BRIEHEBRIEERS - 0.19% (20194E128 31 H: 0.33%)
Shanghai Port Group BVI Holding Co Ltd, 0.000%, 09/08/21 5,500,000 5,604,500 0.19
5,604,500 0.19
PRV B LS 5,604,500 0.19
A2 -0.51% (2019412 431 H: 0.00%)
BEE - 0.10% (2019412 431 F: 0.00%)
Baidu Inc, 2.375%, 09/10/30 3,000,000 3,065,791 0.10
3,065,791 0.10
BERIEEBREERL - 0.24% (20194E128 31 H: 0.00%)
Sino Biopharmaceutical Ltd, 0.000%, 17/02/25 6,000,000 7,144,208 0.24
7,144,208 0.24



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

77V Rz
ANTEAfi#E L HEE
G Him CKkRL) (%)
GAR -0.17% (20194E12 5 31 H: 0.00%)
Zhen Ding Technology Holding Ltd, 0.000%, 30/06/25 5,000,000 5,285,416 0.17
5,285,416 0.17
A= BAE 15,495,415 0.51
$1E -0.23% (20194E12 A 31 H: 0.48%)
GAR -0.23% (201945125 31 H: 0.48%)
China Railway Construction Corp Ltd, 0.000%, 29/01/21 7,000,000 6,959,750 0.23
6,959,750 0.23
HEEEH 6,959,750 0.23
FxaLFE -0.15% (201945125 31 H: 0.39%)
TRLR— -0.15% (20194512 8 31 H: 0.39%)
Energo-Pro AS, 4.500%, 04/05/24 3,800,000 4,519,225 0.15
4,519,225 0.15
Faddt 4,519,225 0.15
TSR -1.45% (20194E12 5 31 B : 5.05%)
BURF - 1.45% (20194212 A 31 0 : 5.05%)
Egypt Government International Bond, 6.375%, 11/04/31 20,000,000 26,278,249 0.87
Egypt Government International Bond, 8.700%, 01/03/49 15,000,000 17,334,375 0.58
43,612,624 1.45
U7 MEE 43,612,624 145
TIUR -5.66% (20194125310 : 3.56%)
BESEBANEER - 0.37% (0194E12 431 H: 0.00%)
Kering SA, 0.000%, 30/09/22 8,000,000 11,212,326 0.37
11,212,326 0.37
BERIEEBRIEER - 0.45% (20194E12H 31 H: 0.26%)
Kapla Holding SAS, 3.375%, 15/12/26 4,010,000 4,817,765 0.16
Worldline SA/France, 0.000%, 30/07/26 6,192,000 8,851,185 0.29
13,668,950 0.45
THFE— -0.31% (20194£12 A 31 H: 0.00%)
TOTAL SE, 0.500%, 02/12/22 9,000,000 9,211,500 0.31
9,211,500 0.31
& -2.11% (201945125 31 H : 2.48%)
CNP Assurances, 2.000%, 27/07/50 4,200,000 5,455,460 0.18
La Mondiale SAM, 2.125%, 23/06/31 4,000,000 5,191,234 0.17
La Mondiale SAM, 4.375%, 24/04/69™ 8,500,000 11,276,748 0.38
Societe Generale SA, 5.375%, 18/05/69™M 10,000,000 10,603,700 0.35
Societe Generale SA, 7.375%, 13/03/69™M 10,833,000 11,104,554 0.37
Societe Generale SA, 7.375%, 04/04/69™M 18,390,000 19,828,543 0.66
63,460,239 2.11
GARM -0.90% (20194£12 A 31 H: 0.00%)
CMA CGM SA, 7.500%, 15/01/26 12,150,000 15,935,860 0.53
Safran SA, 0.000%, 21/06/23 8,406,000 11,185,086 0.37
27,120,946 0.90

ANBEE -1.52% (2019%E12H 31 H: 0.00%)
Electricite de France SA, 0.000%, 14/09/24 3,685,989 6,484,067 0.21



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

Z7URIZ
ANIEATHE HH5EE
i ol CRFM) (%)
Electricite de France SA, 3.375%, 15/09/69 19,800,000 26,427,058 0.88
Orano SA, 2.750%, 08/03/28 10,000,000 12,856,526 0.43
45,767,651 1.52
IV A AR 170,441,612 5.66
FAY -3.32% (20194E12 5 31 H : 3.43%)
BEE - 0.11% (20194212531 5: 0.00%)
Delivery Hero SE, 0.250%, 23/01/24 2,000,000 3,448,483 0.11
3,448,483 0.11
EREBRIEEER - 0.42% (20194£12H 31 H: 0.00%)
ZF Finance GmbH, 3.750%, 21/09/28 9,500,000 12,498,666 0.42
12,498,666 0.42
BERIEHEBAEER - 0.12% (20194£12H 31 H : 0.00%)
MorphoSys AG, 0.625%, 16/10/25 3,000,000 3,739,896 0.12
3,739,896 0.12
&t -2.67% (201941231 H : 0.69%)
Commerzbank AG, 4.000%, 05/12/30 10,000,000 13,399,373 0.45
Commerzbank AG, 6.125%, 09/04/69 14,000,000 18,306,608 0.61
Commerzbank AG, 6.500%, 09/04/69 10,000,000 13,869,283 0.46
Deutsche Bank AG, 6.000%, 30/04/69" 34,600,000 34,633,638 1.15
80,208,902 2.67
KAV EE 99,895,947 3.32
H—7 -0.68% (20194125 315 : 0.00%)
BUF - 0.68% (20194212 4 31 H : 0.00%)
Ghana Government International Bond, 7.875%, 11/02/35 10,000,000 10,251,980 0.34
Ghana Government International Bond, 8.750%, 11/03/61 10,000,000 10,267,438 0.34
20,519,418 0.68
H—F&d 20,519,418 0.68
AF -1.39% (20195212 A 31 8 : 2.99%)
BEE - 0.15% (2019412 431 : 0.00%)
Bharti Airtel Ltd, 1.500%, 17/02/25 4,000,000 4,670,000 0.15
4,670,000 0.15
TXRIVE— -0.19% (20195212 H 318 : 0.27%)
Indian Renewable Energy Development Agency Ltd, 7.125%, 10/10/22 410,000,000 5,652,904 0.19
5,652,904 0.19
&t -0.13% (2019412310 : 1.08%)
HDFC Bank Ltd, 8.100%, 22/03/25 270,000,000 3,853,703 0.13
3,853,703 0.13
BUF - 0.49% (20194212431 R : 0.81%)
Kerala Infrastructure Investment Fund Board, 9.723%, 29/03/24 300,000,000 4,130,641 0.14
National Highways Authority of India, 7.300%, 18/05/22 780,000,000 10,686,234 0.35
14,816,875 0.49
INIEEEEE -0.43% (2019412431 H: 0.83%)
NTPC Ltd, 7.250%, 03/05/22 450,000,000 6,288,912 0.21
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G Him [C D) (%)
NTPC Ltd, 7.375%, 10/08/21 480,000,000 6,665,317 0.22
12,954,229 0.43
A FEE 41,947,711 1.39
ALRFTT -0.14% (201945125 31 H : 0.79%)
BAR -0.14% (20194E125 31 H: 0.79%)
Wijaya Karya Persero Tbk PT, 7.700%, 31/01/21 60,560,000,000 4,245,665 0.14
4,245,665 0.14
A FRT A 4,245,665 0.14
TANSR -1.02% (20194812 H 31 H : 0.00%)
BIE - 0.28% (20194E12 431 H: 0.00%)
Virgin Media Vendor Financing Notes IIl DAC, 4.875%, 15/07/28 6,000,000 8,366,880 0.28
8,366,880 0.28
&R - 0.74% (2019412531 H: 0.00%)
AIB Group Ple, 6.250%, 23/12/69" 16,500,000 22,361,983 0.74
22,361,983 0.74
TANSREEE 30,728,863 1.02
AFYT -3.97% (20194E12 A 31 H : 5.65%)
FH - 0.24% (20194E12 831 H: 0.62%)
Fabric BC SpA, 4.125%, 30/11/24 (FRN) 6,000,000 7,287,153 0.24
7,287,153 0.24
BERIEHEBRIEER - 0.18% (20194E12H 31 H : 0.62%)
Sisalpay Group SpA, 3.875%, 17/12/26 (FRN) 4,500,000 5,508,736 0.18
5,508,736 0.18
TRLR— -0.62% (20194E12 4 31 H : 0.00%)
ENI SpA, 3.375%, 13/10/69 14,100,000 18,549,724 0.62
18,549,724 0.62
&R -2.93% (20194E12 431 H: 1.91%)
Assicurazioni Generali SpA, 2.124%, 01/10/30 5,190,000 6,760,849 0.22
Banco BPM SpA, 5.000%, 14/09/30 15,000,000 19,732,126 0.66
UniCredit SpA, 2.000%, 23/09/29 16,800,000 20,356,649 0.68
UniCredit SpA, 2.731%, 15/01/32 10,000,000 12,382,434 0.41
UniCredit SpA, 4.375%, 03/01/27 12,520,000 15,896,817 0.53
Unione di Banche Italiane SpA, 5.875%, 20/06/69) 10,000,000 13,107,611 0.43
88,236,486 2.93
AZVT &5 119,582,099 3.97
HA -2.28% (2019412831 H: 3.01%)
BE - 0.20% (20194E12 431 H: 0.00%)
Digital Garage Inc, 0.000%, 14/09/23 600,000,000 6,156,210 0.20
6,156,210 0.20
ESEEREER - 0.32% (20194E12 431 H: 0.44%)
Nissan Motor Co Ltd, 3.043%, 15/09/23 144A 4,550,000 4,758,355 0.16
Nissan Motor Co Ltd, 3.522%, 17/09/25 144A 4,550,000 4,874,651 0.16
9,633,006 0.32
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BRIEEEUNER - 0.60% (20194£12 531 H: 1.10%)
Medipal Holdings Corp, 0.000%, 07/10/22 850,000,000 8,530,679 0.29
Park24 Co Ltd, 0.000%, 29/10/25 400,000,000 3,697,828 0.12
Ship Healthcare Holdings Inc, 0.000%, 13/12/23 500,000,000 5,725,654 0.19
17,954,161 0.60
&t - 0.54% (20194212 431 F : 0.80%)
Relo Group Inc, 0.000%, 17/12/27 800,000,000 8,226,852 0.28
SBI Holdings Inc/Japan, 0.000%, 13/09/23 800,000,000 7,880,053 0.26
16,106,905 0.54
BARM -0.32% (201942125310 : 0.27%)
MINEBEA MITSUMI Inc, 0.000%, 03/08/22 500,000,000 5,572,776 0.18
Nichicon Corp, 0.000%, 23/12/24 400,000,000 4,177,515 0.14
9,750,291 0.32
Fr/aP— -0.30% (201954212 318 : 0.40%)
Rohm Co Ltd, 0.000%, 05/12/24 840,000,000 8,874,271 0.30
8,874,271 0.30
BAREE 68,474,844 2.28
NTBTIVT -2.38% (20194E12H 31 B : 2.45%)
SEIE - 0.44% (20194512431 H : 0.85%)
Crystal Almond Sarl, 4.250%, 15/10/24 3,980,000 4,910,808 0.16
Summer BC Holdco B Sarl, 5.750%, 31/10/26 6,500,000 8,384,244 0.28
13,295,052 0.44
&3 -1.29% (20194512 431 H: 1.60%)
Citigroup Global Markets Funding Luxembourg SCA, 0.000%, 25/07/24 55,000,000 8,048,910 0.27
CPI Property Group SA, 4.875%, 16/11/69") 9,000,000 11,562,021 0.39
Garfunkelux Holdco 3 SA, 6.250%, 01/05/26 (FRN) 4,000,000 4,915,027 0.16
Garfunkelux Holdco 3 SA, 6.750%, 01/11/25 5,500,000 6,918,582 0.23
Swiss Re Finance Luxembourg SA, 4.250%, 04/09/69" 7,000,000 7,314,776 0.24
38,759,316 1.29
INEEFEZE -0.65% (20192212431 H: 0.00%)
ContourGlobal Power Holdings SA, 2.750%, 01/01/26 8,000,000 9,764,653 0.32
ContourGlobal Power Holdings SA, 3.125%, 01/01/28 8,000,000 9,877,359 0.33
19,642,012 0.65
NIRRT NIEEE 71,696,380 2.38
AFTa -2.27% (201912531 H: 0.00%)
TRIVE— -2.27% (2019412 431 B : 0.00%)
Petroleos Mexicanos, 2.750%, 21/04/27 11,701,000 13,452,628 0.45
Petroleos Mexicanos, 4.750%, 26/02/29 14,843,000 18,316,627 0.61
Petroleos Mexicanos, 6.875%, 16/10/25 144A 12,000,000 13,153,800 0.44
Petroleos Mexicanos, 6.950%, 28/01/60 25,000,000 23,303,125 0.77
68,226,180 2.27
AxTafE 68,226,180 2.27
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FIH -4.17% (20194E12 A 31 H: 2.78%)
@IS - 0.89% (20194512 A 31 H : 0.00%)
United Group BV, 3.125%, 15/02/26 7,000,000 8,400,149 0.28
VEON Holdings BV, 3.375%, 25/11/27 18,000,000 18,562,500 0.61
26,962,649 0.89
EREBRIEER -2.51% (20194E12H 31 8 0.56%)
Fiat Chrysler Automobiles NV, 3.375%, 07/07/23 9,400,000 12,272,533 041
Fiat Chrysler Automobiles NV, 3.875%, 05/01/26 5,400,000 7,521,285 0.25
Volkswagen International Finance NV, 3.500%, 17/06/69) 16,500,000 21,328,262 0.71
Volkswagen International Finance NV, 3.875%, 17/06/69) 21,000,000 27,818,602 0.92
ZF Europe Finance BV, 3.000%, 23/10/29 5,200,000 6,508,319 0.22
75,449,001 2.51
RIS ERL - 0.15% (20194E12 5 31 H: 0.00%)
IPD 3 BV, 5.500%, 01/12/25 3,500,000 4,422,614 0.15
4,422,614 0.15
TRAE— -0.36% (20194E124 31 A : 0.00%)
Repsol International Finance BV, 3.750%, 11/06/69 2,500,000 3,291,588 0.11
Repsol International Finance BV, 4.247%, 11/12/69") 5,500,000 7,485,904 0.25
10,777,492 0.36
BARE -0.26% (20194E12 310 : 0.28%)
Embraer Netherlands Finance BV, 6.950%, 17/01/28 144A 7,000,000 7,875,000 0.26
7,875,000 0.26
A7 Z A5 125,486,756 4.17
~J— -1.05% (20195212 A 31 H: 0.42%)
BUF - 1.05% (20194212 A 31 H: 0.42%)
Peru Government Bond, 5.350%, 12/08/40 110,000,000 31,467,471 1.05
31,467,471 1.05
~)—EE 31,467,471 1.05
J—==7 -0.41% (20194£12H31H: 0.00%)
SEIE - 0.41% (20194512 A 31 H : 0.00%)
RCS & RDS SA, 3.250%, 05/02/28 10,000,000 12,229,740 041
12,229,740 0.41
N—==T&H 12,229,740 0.41
7Yy -3.23% (2019512531 H: 6.47%)
BUF -3.23% (20194212 H 318 : 6.47%)
Russian Federal Bond - OFZ, 6.000%, 06/10/27 1,925,000,000 26,561,195 0.88
Russian Federal Bond - OFZ, 6.900%, 23/05/29 1,415,000,000 20,543,930 0.69
Russian Federal Bond - OFZ, 7.100%, 16/10/24 3,450,000,000 50,028,352 1.66
97,133,477 3.23
=P8 97,133,477 3.23
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Y TIET -0.10% (20194£12 A 315 : 0.00%)
ITRIVE— -0.10% (20194E12 A 31 H: 0.00%)
Saudi Arabian Oil Co, 1.250%, 24/11/23 3,000,000 3,034,795 0.10
3,034,795 0.10
YoV TIET A 3,034,795 0.10
TR —IV -0.23% (20194125318 : 0.00%)
&t - 0.23% (20195212 A 31 H0.00%)
BOC Aviation Ltd, 3.250%, 29/04/25 6,600,000 6,973,443 0.23
6,973,443 0.23
VU HR—VEE 6,973,443 0.23
BEE -0.12% (20194125318 : 0.32%)
BUF - 0.12% (20194212 A 31 H: 0.32%)
Export-Import Bank of Korea, 6.900%, 07/02/23 250,000,000 3,531,937 0.12
3,531,937 0.12
BREAR 3,531,937 0.12
ALY -4.48% (20194E12 H 31 H: 5.31%)
& -4.09% (20194125318 :5.31%)
Abanca Corp Bancaria SA, 4.625%, 07/04/30 6,000,000 7,666,757 0.25
Banco de Sabadell SA, 6.125%, 23/02/69") 28,000,000 33,761,411 1.12
Banco de Sabadell SA, 6.500%, 18/08/69 20,000,000 24,284,784 0.81
CaixaBank SA, 5.250%, 23/06/66" 11,000,000 13,811,929 0.46
CaixaBank SA, 5.875%, 09/01/70) 7,000,000 9,453,264 0.31
Ibercaja Banco SA, 7.000%, 06/07/69" 27,000,000 34,231,964 1.14
123,210,109 4.09
BARM -0.39% (201942125 31 H: 0.00%)
Cellnex Telecom SA, 1.750%, 23/10/30 9,500,000 11,751,178 0.39
11,751,178 0.39
AR BE 134,961,287 4.48
[EBEHEEE - 0.77% (20194212 431 H: 2.14%)
BUR -0.77% (20194E12 A 31 H: 2.14%)
Inter-American Development Bank, 7.875%, 14/03/23 210,000,000,000 15,988,567 0.53
Inter-American Development Bank, 8.010%, 11/12/21 100,000,000,000 7,237,509 0.24
23,226,076 0.77
E b B A 3t 23,226,076 0.77
ATz —F 2 -0.50% (20194E12 5 315 : 0.00%)
&t -0.50% (2019412431 H: 0.00%)
Intrum AB, 4.875%, 15/08/25 12,000,000 15,192,260 0.50
15,192,260 0.50
AUz —F Rt 15,192,260 0.50
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AFYZ -10.85% (2019512 431 H: 19.17%)
@IS - 1.08% (20194512 A 31 H : 0.00%)
Vodafone Group Plc, 2.625%, 27/08/80 15,000,000 18,894,930 0.63
Vodafone Group Plc, 3.000%, 27/08/80 10,500,000 13,425,189 0.45
32,320,119 1.08
BERIEHEBAEEER - 0.25% (20194E12H 31 H: 0.22%)
Boparan Finance Ple, 7.625%, 30/11/25 5,500,000 7,558,247 0.25
7,558,247 0.25
TRIVF— -1.73% (20195212 H 31 F : 1.24%)
BP Capital Markets Plc, 4.250%, 22/06/69" 5,600,000 8,209,925 0.27
BP Capital Markets Plc, 4.375%, 22/09/69" 11,200,000 11,937,920 0.40
BP Capital Markets Plc, 4.875%, 22/12/69" 12,000,000 13,388,400 0.45
EnQuest Plc, 7.000%, 15/10/23 144A 7,571,025 4,921,166 0.16
Neptune Energy Bondco Plc, 6.625%, 15/05/25 14,000,000 13,683,460 0.45
52,140,871 1.73
&3 -6.08% (20194212 431 H: 16.49%)
Barclays Bank Plc, 0.000%, 18/02/25 5,000,000 5,474,545 0.18
Barclays Plc, 7.125%, 15/09/69) 8,500,000 12,920,866 0.43
Barclays Plc, 7.750%, 15/12/69" 6,000,000 6,431,031 0.21
Barclays Plc, 8.000%, 15/09/69V 8,000,000 8,920,234 0.30
Direct Line Insurance Group Plc, 4.750%, 07/06/69) 7,680,000 10,547,706 0.35
HSBC Holdings Plc, 1.220%, 18/05/24 (FRN) 5,000,000 5,028,914 0.17
Just Group Plc, 9.375%, 26/04/69" 10,475,000 15,185,267 0.50
Legal & General Group Plc, 3.750%, 26/11/49 5,000,000 7,432,846 0.25
Legal & General Group Plc, 5.625%, 24/09/69" 5,000,000 7,564,965 0.25
Lloyds Banking Group Plc, 7.625%, 27/06/69" 9,591,000 14,379,264 0.48
Natwest Group Plc, 5.125%, 31/12/69) 9,000,000 12,822,498 0.42
Natwest Group Plc, 8.625%, 30/09/69" 11,000,000 11,424,600 0.38
Newday Bondco Plc, 7.375%, 01/02/24 2,150,000 2,723,975 0.09
Phoenix Group Holdings Plc, 4.750%, 04/09/31 5,000,000 5,352,412 0.18
Phoenix Group Holdings Plc, 5.750%, 26/10/69" 4,350,000 6,333,669 0.21
Santander UK Group Holdings Plc, 7.375%, 24/09/69" 9,950,000 14,172,321 0.47
Standard Chartered Plc, 1.368%, 20/01/23 (FRN) 2,000,000 2,022,678 0.07
Standard Chartered Plc, 4.644%, 01/04/31 7,000,000 8,466,304 0.28
Standard Chartered Plc, 7.014%, 30/01/69") 4,000,000 5,190,000 0.17
Virgin Money UK Plc, 8.000%, 08/06/69" 11,710,000 16,193,569 0.54
Virgin Money UK Plc, 9.250%, 08/06/69" 3,000,000 4,466,254 0.15
183,053,918 6.08
BAM -1.25% (201942125 31 H : 0.68%)
Heathrow Finance Plc, 4.625%, 01/09/29 6,000,000 8,129,408 0.27
National Express Group Plc, 4.250%, 26/02/69" 6,500,000 9,076,183 0.30
Rolls-Royce Plc, 4.625%, 16/02/26 8,000,000 10,597,599 0.35
Rolls-Royce Ple, 5.750%, 15/10/27 6,500,000 9,797,976 0.33
37,601,166 1.25
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INREE -0.46% (2019512 A31H: 0.12%)
Thames Water Kemble Finance Plc, 4.625%, 19/05/26 10,000,000 13,782,273 0.46
13,782,273 0.46
AXYREF 326,456,594 10.85
KE -43.50% (20194212 5 31 8 : 28.49%)
R -0.19% (2019412431 F: 0.00%)
Freeport-McMoRan Inc, 4.375%, 01/08/28 2,600,000 2,765,750 0.09
Freeport-McMoRan Inc, 4.625%, 01/08/30 2,600,000 2,852,980 0.10
5,618,730 0.19
SEIE - 1.43% (201945124318 : 1.36%)
AT&T Inc, 2.875%, 01/05/69 19,800,000 24,372,794 0.81
Motorola Solutions Inc, 2.300%, 15/11/30 11,500,000 11,721,487 0.39
Palo Alto Networks Inc, 0.750%, 01/07/23 5,000,000 7,065,625 0.23
43,159,906 143
EREERIEER -3.60% (20194£12 4 31 H: 0.00%)
Delta Air Lines Inc, 7.000%, 01/05/25 144A 19,000,000 22,008,080 0.73
Delta Air Lines Inc, 7.375%, 15/01/26 4,850,000 5,547,333 0.19
Ford Motor Co, 8.500%, 21/04/23 8,000,000 9,019,600 0.30
Ford Motor Co, 9.000%, 22/04/25 6,000,000 7,348,740 0.24
Ford Motor Credit Co LLC, 2.748%, 14/06/24 12,000,000 16,377,664 0.54
General Motors Co, 6.125%, 01/10/25 10,000,000 12,122,849 0.40
Kohl's Corp, 9.500%, 15/05/25 8,000,000 10,372,800 0.35
Southwest Airlines Co, 4.750%, 04/05/23 16,117,000 17,502,965 0.58
Southwest Airlines Co, 5.250%, 04/05/25 7,000,000 8,085,430 0.27
108,385,461 3.60
RRIEEBVRIEERT - 0.53% (20194512531 H: 0.38%)
Illumina Inc, 0.000%, 15/08/23 6,000,000 6,708,156 0.22
Tenet Healthcare Corp, 6.125%, 01/10/28 144A 9,000,000 9,348,750 0.31
16,056,906 0.53
TRIVE— -0.18% (2019512 H 31 H : 0.26%)
Kosmos Energy Ltd, 7.125%, 04/04/26 5,800,000 5,466,500 0.18
5,466,500 0.18
&t - 1.12% (2019412 A 31 H : 0.67%)
Iron Mountain Inc, 4.500%, 15/02/31 144A 4,000,000 4,166,875 0.14
JPMorgan Chase Bank NA, 0.000%, 24/05/22 6,300,000 8,853,863 0.30
JPMorgan Chase Bank NA, 0.000%, 18/09/22 5,000,000 7,555,253 0.25
JPMorgan Chase Bank NA, 0.000%, 28/12/23 12,000,000 12,957,043 043
33,533,034 1.12
BRF - 34.02% (20194512 A 31 H : 24.08%)
U.S. Treasury Note, 0.125%, 31/07/22 715,000,000 715,279,279 23.76
U.S. Treasury Note, 0.250%, 31/10/25 260,000,000 258,882,806 8.60
U.S. Treasury Note, 0.875%, 15/11/30 50,000,000 49,777,345 1.66
1,023,939,430 34.02
B -0.86% (20194E12 A 31 H: 0.65%)
American Tanker Inc, 7.750%, 02/07/25 5,800,000 5,811,020 0.19
Boeing Co/The, 5.150%, 01/05/30 9,000,000 10,888,899 0.36
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Fortive Corp, 0.875%, 15/02/22 9,000,000 9,191,250 0.31
25,891,169 0.86
Sy u— -1.57% (20194124 31 B : 0.00%)
Dell International LLC/EMC Corp, 6.100%, 15/07/27 144A 5,000,000 6,200,983 0.20
DXC Technology Co, 4.125%, 15/04/25 10,000,000 11,029,866 0.37
Hewlett Packard Enterprise Co, 4.450%, 02/10/23 15,000,000 16,500,151 0.55
Lumentum Holdings Inc, 0.500%, 15/12/26 3,000,000 3,663,900 0.12
Xerox Holdings Corp, 5.000%, 15/08/25 144A 5,000,000 5,300,000 0.18
Xerox Holdings Corp, 5.500%, 15/08/28 144A 3,000,000 3,181,669 0.10
Zscaler Inc, 0.125%, 01/07/25 144A 1,000,000 1,491,875 0.05
47,368,444 1.57
XEEF 1,309,419,580 43.50
EHER 2,924,258,673 97.15
NEABLERZI— (1.12%) (2019128318 :0.10%)
77URIC
ZHE 53 REHER LHO5EE
BE ZHEESE BR SEBREE BEIHEE R A CKFEA) (%)
USD 795,094,360 EUR (670,000,000) BNP Paribas 18/02/2021  (27,841,728) (0.92)
USD 208,621,620 GBP (158,000,000) UBS AG London 18/02/2021 (7,270,795) (0.24)
USD 43,099.939 JPY  (4,500,000,000) Deutsche Bank AG 18/02/2021 (592,679) (0.02)
USD 10,650,914 GBP (8,000,000) Citigroup 18/02/2021 (280,348) (0.01)
UsSD 12,082,668 EUR (10,000,000 Citigroup 18/02/2021 (199,960) (0.01)
USD 12,087,240 EUR (10,000,000 Citigroup 18/02/2021 (195,388) (0.01)
USD 19,476,427 EUR (16,000,000 Citigroup 18/02/2021 (175,778) (0.01)
USD 6,044,680 EUR (5,000,000) UBS AG London 18/02/2021 (96,634) 0.00
USD 12,238,109 EUR (10,000,000) Deutsche Bank AG 18/02/2021 (44,519) 0.00
USD 13,466,200 RUB  (1,000,000,000) Barclays Bank Plc 18/02/2021 11,146 0.00
USD 6,805,036 RUB (500,000,000) BNP Paribas 18/02/2021 77,509 0.00
USD 6,817,562 RUB (500,000,000) UBS AG London 18/02/2021 90,035 0.00
RUB  1,000,000,000 USD (13,234,516) Citigroup 18/02/2021 220,538 0.01
GBP 18,000,000 USD (24,066,090) Royal Bank of Canada 18/02/2021 529,249 0.02
EUR 60,000,000 USD (71,580,480) Merrill Lynch International 18/02/2021 2,115,289 0.07
HHE AL EEOIARDREZRIR A F 3,043,766 0.10
SE 2R RN DR ERB RS (36,697,829) (1.22)
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EUR 2,196,572 USD (2,702,662) Brown Brothers Harriman & Co.  28/01/2021 (5,923) 0.00
USD 131,592 GBP (98,395) Brown Brothers Harriman & Co.  28/01/2021 (2,841) 0.00
uSD 242,254 EUR (199,191) Brown Brothers Harriman & Co.  28/01/2021 (2,294) 0.00
USD 271,308 CHF (240,508) Brown Brothers Harriman & Co.  28/01/2021 (2,088) 0.00
EUR 264,002 USD (324,828) Brown Brothers Harriman & Co.  28/01/2021 (712) 0.00
USD 67,506 JPY (7,000,000) Brown Brothers Harriman & Co.  28/01/2021 (446) 0.00
USD 35,120 GBP (25,909) Brown Brothers Harriman & Co.  28/01/2021 (278) 0.00
USD 10,146 GBP (7,594) Brown Brothers Harriman & Co.  28/01/2021 (229) 0.00
USD 27,716 GBP (20,373) Brown Brothers Harriman & Co.  28/01/2021 (119) 0.00
USD 11,984 GBP (8,807) Brown Brothers Harriman & Co.  28/01/2021 (48) 0.00
USD 8,997 EUR (7,368) Brown Brothers Harriman & Co.  28/01/2021 (48) 0.00
USD 4,279 GBP (3,166) Brown Brothers Harriman & Co.  28/01/2021 (46) 0.00
USD 3,655 GBP (2,690) Brown Brothers Harriman & Co.  28/01/2021 (20) 0.00
USD 3,496 EUR (2,860) Brown Brothers Harriman & Co.  28/01/2021 (15) 0.00
USD 263 GBP (198) Brown Brothers Harriman & Co.  28/01/2021 7 0.00
USD 1,174 EUR (960) Brown Brothers Harriman & Co.  28/01/2021 ) 0.00
USD 25,583 EUR (20,842) Brown Brothers Harriman & Co.  28/01/2021 5) 0.00
GBP 116,995 USD (159,847) Brown Brothers Harriman & Co.  28/01/2021 3) 0.00
USD 295 CHF (261) Brown Brothers Harriman & Co.  28/01/2021 2) 0.00
USD 70 GBP (53) Brown Brothers Harriman & Co.  28/01/2021 2) 0.00
EUR 660 USD (812) Brown Brothers Harriman & Co.  28/01/2021 2) 0.00
USD 452 GBP (332) Brown Brothers Harriman & Co.  28/01/2021 2) 0.00
USD 598 EUR (489) Brown Brothers Harriman & Co.  28/01/2021 2) 0.00
USD 112 GBP (83) Brown Brothers Harriman & Co.  28/01/2021 (@) 0.00
USD 277 EUR (226) Brown Brothers Harriman & Co.  28/01/2021 (1) 0.00
USD 136 EUR (111) Brown Brothers Harriman & Co.  28/01/2021 (1) 0.00
USD 508 EUR (415) Brown Brothers Harriman & Co.  28/01/2021 (@) 0.00
USD 33 GBP (25) Brown Brothers Harriman & Co.  28/01/2021 (1) 0.00
USD 71 GBP (52) Brown Brothers Harriman & Co.  28/01/2021 0 0.00
USD 4 GBP (3) Brown Brothers Harriman & Co.  28/01/2021 0 0.00
USD 15 GBP (11) Brown Brothers Harriman & Co.  28/01/2021 0 0.00
GBP 4,185 USD (5,719) Brown Brothers Harriman & Co.  28/01/2021 0 0.00
GBP 4 USD (5) Brown Brothers Harriman & Co.  28/01/2021 0 0.00
EUR 3 USD (3) Brown Brothers Harriman & Co.  28/01/2021 0 0.00
GBP 10 USD (14) Brown Brothers Harriman & Co.  28/01/2021 0 0.00
GBP 67 USD (91) Brown Brothers Harriman & Co.  28/01/2021 0 0.00
USD 54 EUR (44) Brown Brothers Harriman & Co.  28/01/2021 0 0.00
USD 1 EUR (1) Brown Brothers Harriman & Co.  28/01/2021 0 0.00
GBP 15 USD (21) Brown Brothers Harriman & Co.  28/01/2021 0 0.00
USD 19 GBP (14) Brown Brothers Harriman & Co.  28/01/2021 0 0.00
USD 1 GBP (1) Brown Brothers Harriman & Co.  28/01/2021 0 0.00
GBP 5 USD (6) Brown Brothers Harriman & Co.  28/01/2021 0 0.00
USD 7 EUR (5) Brown Brothers Harriman & Co.  28/01/2021 0 0.00
USD 6,830 GBP (4,999) Brown Brothers Harriman & Co.  28/01/2021 0 0.00
EUR 6 USD (7) Brown Brothers Harriman & Co.  28/01/2021 0 0.00
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UsD 136 EUR (111) Brown Brothers Harriman & Co.  28/01/2021 0 0.00
USD 7 GBP (5) Brown Brothers Harriman & Co.  28/01/2021 0 0.00
EUR 18 USD (22) Brown Brothers Harriman & Co.  28/01/2021 0 0.00
USD 2 GBP (1) Brown Brothers Harriman & Co.  28/01/2021 0 0.00
UsD 23 EUR (19) Brown Brothers Harriman & Co.  28/01/2021 0 0.00
USD 25 EUR (20) Brown Brothers Harriman & Co.  28/01/2021 0 0.00
USD 15 GBP (11) Brown Brothers Harriman & Co.  28/01/2021 0 0.00
EUR 38 USD (46) Brown Brothers Harriman & Co.  28/01/2021 0 0.00
USD 1 GBP 0 Brown Brothers Harriman & Co.  28/01/2021 0 0.00
USD 2 EUR (2) Brown Brothers Harriman & Co.  28/01/2021 0 0.00
EUR 82 USD (100) Brown Brothers Harriman & Co.  28/01/2021 0 0.00
EUR 3 USD (3) Brown Brothers Harriman & Co.  28/01/2021 0 0.00
USD 16 GBP (11) Brown Brothers Harriman & Co.  28/01/2021 0 0.00
GBP 37 USD (50) Brown Brothers Harriman & Co.  28/01/2021 0 0.00
GBP 48 USD (66) Brown Brothers Harriman & Co.  28/01/2021 0 0.00
EUR 13 USD (16) Brown Brothers Harriman & Co.  28/01/2021 0 0.00
EUR 25 USD (30) Brown Brothers Harriman & Co.  28/01/2021 0 0.00
EUR 52 USD (63) Brown Brothers Harriman & Co.  28/01/2021 0 0.00
GBP 6 USD (7) Brown Brothers Harriman & Co.  28/01/2021 0 0.00
EUR 2 USD (3) Brown Brothers Harriman & Co.  28/01/2021 0 0.00
GBP 11 USD (15) Brown Brothers Harriman & Co.  28/01/2021 0 0.00
UsSD 84 GBP (61) Brown Brothers Harriman & Co.  28/01/2021 0 0.00
USD 17 GBP (12) Brown Brothers Harriman & Co.  28/01/2021 0 0.00
EUR 17 USD (20) Brown Brothers Harriman & Co.  28/01/2021 0 0.00
EUR 587 USD (720) Brown Brothers Harriman & Co.  28/01/2021 0 0.00
GBP 7 USD (9) Brown Brothers Harriman & Co.  28/01/2021 0 0.00
GBP 33 USD (44) Brown Brothers Harriman & Co.  28/01/2021 1 0.00
GBP 26 USD (35) Brown Brothers Harriman & Co.  28/01/2021 1 0.00
GBP 23 USD (31) Brown Brothers Harriman & Co.  28/01/2021 1 0.00
GBP 18 USD (24) Brown Brothers Harriman & Co.  28/01/2021 1 0.00
GBP 144 USD (196) Brown Brothers Harriman & Co.  28/01/2021 1 0.00
GBP 112 USD (153) Brown Brothers Harriman & Co.  28/01/2021 1 0.00
GBP 172 USD (233) Brown Brothers Harriman & Co.  28/01/2021 3 0.00
EUR 406 USD (495) Brown Brothers Harriman & Co.  28/01/2021 3 0.00
EUR 4,307 USD (5,285) Brown Brothers Harriman & Co.  28/01/2021 3 0.00
EUR 15,562 USD (19,101) Brown Brothers Harriman & Co.  28/01/2021 4 0.00
CHF 460 USD (519) Brown Brothers Harriman & Co.  28/01/2021 4 0.00
GBP 1,186 USD (1,614) Brown Brothers Harriman & Co.  28/01/2021 7 0.00
GBP 561 USD (758) Brown Brothers Harriman & Co.  28/01/2021 9 0.00
JPY 500,000 USD (4,842) Brown Brothers Harriman & Co.  28/01/2021 11 0.00
EUR 65,219 USD (80,054) Brown Brothers Harriman & Co.  28/01/2021 16 0.00
EUR 7,336 USD (8,969) Brown Brothers Harriman & Co.  28/01/2021 37 0.00
CHF 9,307 USD (10,541) Brown Brothers Harriman & Co.  28/01/2021 39 0.00
SGD 9,826 USD (7,394) Brown Brothers Harriman & Co.  28/01/2021 46 0.00
GBP 10,887 USD (14,811) Brown Brothers Harriman & Co.  28/01/2021 64 0.00
EUR 15,671 USD (19,162) Brown Brothers Harriman & Co.  28/01/2021 78 0.00
EUR 18,692 USD (22,860) Brown Brothers Harriman & Co.  28/01/2021 88 0.00



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

Z7URiT
= 518 REBHE LHOFE
BE ZHRLSE BE SIEEESH BIABF REH CKFV) (%)
JPY 2,000,000 USD (19,327) Brown Brothers Harriman & Co.  28/01/2021 88 0.00
GBP 18,997 USD (25,851) Brown Brothers Harriman & Co.  28/01/2021 104 0.00
GBP 4,219 USD (5,637) Brown Brothers Harriman & Co.  28/01/2021 127 0.00
GBP 8,967 USD (12,118) Brown Brothers Harriman & Co.  28/01/2021 134 0.00
JPY 3,500,000 USD (33,831) Brown Brothers Harriman & Co.  28/01/2021 145 0.00
CHF 37,517 USD (42,490) Brown Brothers Harriman & Co.  28/01/2021 157 0.00
GBP 34,656 USD (47,159) Brown Brothers Harriman & Co.  28/01/2021 190 0.00
JPY 4,771,135 USD (46,124) Brown Brothers Harriman & Co.  28/01/2021 191 0.00
EUR 39,426 USD (48,207) Brown Brothers Harriman & Co.  28/01/2021 196 0.00
EUR 375,143 USD (460,344) Brown Brothers Harriman & Co.  28/01/2021 220 0.00
GBP 6,481 USD (8,631) Brown Brothers Harriman & Co.  28/01/2021 224 0.00
GBP 7,469 USD (9,945) Brown Brothers Harriman & Co.  28/01/2021 259 0.00
GBP 28,504 USD (38,638) Brown Brothers Harriman & Co.  28/01/2021 305 0.00
GBP 43,672 USD (59,343) Brown Brothers Harriman & Co.  28/01/2021 325 0.00
EUR 562,014 USD (689,657) Brown Brothers Harriman & Co.  28/01/2021 329 0.00
EUR 49,334 USD (60,236) Brown Brothers Harriman & Co.  28/01/2021 331 0.00
GBP 24,425 USD (33,012) Brown Brothers Harriman & Co.  28/01/2021 358 0.00
EUR 50,232 USD (61,309) Brown Brothers Harriman & Co.  28/01/2021 361 0.00
GBP 73,232 USD (99,651) Brown Brothers Harriman & Co.  28/01/2021 402 0.00
EUR 69,086 USD (84,364) Brown Brothers Harriman & Co.  28/01/2021 453 0.00
GBP 61,183 USD (83,136) Brown Brothers Harriman & Co.  28/01/2021 456 0.00
EUR 40,000 USD (48,648) Brown Brothers Harriman & Co.  28/01/2021 461 0.00
GBP 44,861 USD (60,812) Brown Brothers Harriman & Co.  28/01/2021 480 0.00
GBP 16,395 USD (21,905) Brown Brothers Harriman & Co.  28/01/2021 494 0.00
EUR 227,228 USD (278,464) Brown Brothers Harriman & Co.  28/01/2021 504 0.00
EUR 103,198 USD (126,175) Brown Brothers Harriman & Co.  28/01/2021 521 0.00
GBP 39,203 USD (52,978) Brown Brothers Harriman & Co.  28/01/2021 584 0.00
GBP 24,174 USD (32,330) Brown Brothers Harriman & Co.  28/01/2021 698 0.00
USD 339,998 EUR (276,331) Brown Brothers Harriman & Co.  28/01/2021 745 0.00
GBP 45,452 USD (61,352) Brown Brothers Harriman & Co.  28/01/2021 747 0.00
GBP 26,419 USD (35,299) Brown Brothers Harriman & Co.  28/01/2021 796 0.00
GBP 59,429 USD (80,324) Brown Brothers Harriman & Co.  28/01/2021 871 0.00
GBP 90,551 USD (122,746) Brown Brothers Harriman & Co.  28/01/2021 970 0.00
GBP 185,002 USD (251,677) Brown Brothers Harriman & Co.  28/01/2021 1,083 0.00
GBP 83,911 USD (113,414) Brown Brothers Harriman & Co.  28/01/2021 1,230 0.00
CHF 302,938 USD (343,059) Brown Brothers Harriman & Co.  28/01/2021 1,306 0.00
GBP 45,241 USD (60,504) Brown Brothers Harriman & Co.  28/01/2021 1,306 0.00
EUR 2,240,513 USD (2,749,374) Brown Brothers Harriman & Co.  28/01/2021 1,312 0.00
CHF 169,894 USD (191,789) Brown Brothers Harriman & Co.  28/01/2021 1,338 0.00
SGD 900,000 USD (679,960) Brown Brothers Harriman & Co.  28/01/2021 1,531 0.00
EUR 699,738 USD (857,520) Brown Brothers Harriman & Co.  28/01/2021 1,551 0.00
EUR 384,699 USD (470,383) Brown Brothers Harriman & Co.  28/01/2021 1,913 0.00
EUR 285,785 USD (348,941) Brown Brothers Harriman & Co.  28/01/2021 1,918 0.00
GBP 258,585 USD (351,368) Brown Brothers Harriman & Co.  28/01/2021 1,925 0.00
GBP 198,194 USD (268,661) Brown Brothers Harriman & Co.  28/01/2021 2,122 0.00
JPY 54,050,076 USD (522,520) Brown Brothers Harriman & Co.  28/01/2021 2,163 0.00
EUR 430,331 USD (526,145) Brown Brothers Harriman & Co.  28/01/2021 2,174 0.00
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GBP 398,866 USD (542,765) Brown Brothers Harriman & Co.  28/01/2021 2,189 0.00
GBP 161,235 USD (217,885) Brown Brothers Harriman & Co.  28/01/2021 2,403 0.00
EUR 509,066 USD (622,577) Brown Brothers Harriman & Co.  28/01/2021 2,406 0.00
JPY 81,526,970 USD (788,148) Brown Brothers Harriman & Co.  28/01/2021 3,263 0.00
GBP 118,889 USD (159,000) Brown Brothers Harriman & Co.  28/01/2021 3,433 0.00
GBP 215,199 USD (290,480) Brown Brothers Harriman & Co.  28/01/2021 3,537 0.00
EUR 336,345 USD (409,059) Brown Brothers Harriman & Co.  28/01/2021 3,873 0.00
EUR 567,875 USD (693,097) Brown Brothers Harriman & Co.  28/01/2021 4,085 0.00
CHF 1,033,770 USD (1,170,801) Brown Brothers Harriman & Co.  28/01/2021 4,336 0.00
GBP 765,113 USD (1,040,861) Brown Brothers Harriman & Co.  28/01/2021 4,479 0.00
GBP 306,281 USD (413,894) Brown Brothers Harriman & Co.  28/01/2021 4,565 0.00
CHF 1,201,161 USD (1,360,242) Brown Brothers Harriman & Co.  28/01/2021 5,177 0.00
JPY 134,711,422 USD (1,302,299) Brown Brothers Harriman & Co.  28/01/2021 5,391 0.00
SGD 1,092,029 USD (821,241) Brown Brothers Harriman & Co.  28/01/2021 5,658 0.00
EUR 1,256,053 USD (1,536,125) Brown Brothers Harriman & Co.  28/01/2021 5,935 0.00
GBP 457,625 USD (618,528) Brown Brothers Harriman & Co.  28/01/2021 6,706 0.00
GBP 637,916 USD (863,160) Brown Brothers Harriman & Co.  28/01/2021 8,398 0.00
GBP 526,467 USD (710,635) Brown Brothers Harriman & Co.  28/01/2021 8,654 0.00
EUR 1,593,660 USD (1,945,844) Brown Brothers Harriman & Co.  28/01/2021 10,697 0.00
GBP 786,802 USD (1,063,248) Brown Brothers Harriman & Co.  28/01/2021 11,726 0.00
JPY 463,740,797 USD (4,487,481) Brown Brothers Harriman & Co.  28/01/2021 14,211 0.00
EUR 1,932,205 USD (2,357,120) Brown Brothers Harriman & Co.  28/01/2021 15,055 0.00
NOK 7,262,999 USD (836,021) Brown Brothers Harriman & Co.  28/01/2021 15,307 0.00
GBP 558,919 USD (744,282) Brown Brothers Harriman & Co.  28/01/2021 19,344 0.00
JPY 586,000,000 USD (5,664,233) Brown Brothers Harriman & Co.  28/01/2021 24,272 0.00
NOK 17,000,000 USD (1,965,566) Brown Brothers Harriman & Co.  28/01/2021 27,079 0.00
GBP 2,098,017 USD (2,835,162) Brown Brothers Harriman & Co.  28/01/2021 31,268 0.00
GBP 2,852,173 USD (3,859,253) Brown Brothers Harriman & Co.  28/01/2021 37,547 0.00
EUR 5,763,023 USD (7,036,599) Brown Brothers Harriman & Co.  28/01/2021 38,634 0.00
EUR 12,060,428 USD (14,725,675) Brown Brothers Harriman & Co.  28/01/2021 80,954 0.00
EUR 10,890,755 USD (13,285,762) Brown Brothers Harriman & Co.  28/01/2021 84,854 0.00
GBP 11,389,370 USD (15,410,865) Brown Brothers Harriman & Co.  28/01/2021 149,935 0.01
CHF 36,254,188 USD (41,055,645) Brown Brothers Harriman & Co.  28/01/2021 156,251 0.01
JPY 5,253,615,891 USD (50,837,672) Brown Brothers Harriman & Co.  28/01/2021 160,993 0.01
JPY 7,898,090,573 USD (76,427,464) Brown Brothers Harriman & Co.  28/01/2021 242,031 0.01
GBP 21,863,469 USD (29,583,285) Brown Brothers Harriman & Co.  28/01/2021 287,821 0.01
JPY  13,051,766,150 USD (126,298,044) Brown Brothers Harriman & Co.  28/01/2021 399,962 0.01
EUR 64,541,679 USD (78,735,168) Brown Brothers Harriman & Co.  28/01/2021 502,368 0.02
GBP 56,329,343 USD (76,218,783) Brown Brothers Harriman & Co.  28/01/2021 741,546 0.03
NOK 677,536,338 USD (77,927,408) Brown Brothers Harriman & Co.  28/01/2021 1,489,636 0.05
GBP 150,001,714 USD (202,966,119) Brown Brothers Harriman & Co.  28/01/2021 1,974,693 0.07
EUR 286,136,846 USD (349,061,772) Brown Brothers Harriman & Co.  28/01/2021 2,229,399 0.07
EUR 474,320,932 USD (578,629,797) Brown Brothers Harriman & Co.  28/01/2021 3,695,611 0.12
~y VDY LT T AN E R RS ERNI R ORERFIREF 12,562,748 0.42
o VBYBREIEHS T AN E S B ERNIAR DR EHB LG (15,142) 0.00
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wE A AEffiE HHHEE
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BREA S var -0.17% 0194:12H31H: 0.17%)
a—LF T gy
Currency Option with Deutsche Bank AG with the
right to buy US Dollar (USD) versus Russian Ruble Deutsche Bank 4H21H
150,000,000 (RUB) AG 79.00 586,500 0.02
Currency Option with Deutsche Bank AG with the
right to buy US Dollar (USD) versus Russian Ruble Deutsche Bank 3H21H
100,000,000 (RUB) AG 76.00 515,000 0.02
Ty AT var
Index Option with Goldman Sachs International with ~ Goldman Sachs 2H21H

750 the right to sell Nikkei 225 February 2021 International 26000.00 1,783,202 0.06
Index Option with BNP Paribas with the right to sell 2H21H
1,000 Nikkei 225 February 2021 BNP Paribas 25000.00 1,261,585 0.04
Index Option with Goldman Sachs International with ~ Goldman Sachs 1H21H
6,500 the right to sell EURO Stoxx 50 January 2021 International 3300.00 885,280 0.03
HEA S a IRDRERNRAF 5,031,567 0.17
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Z7URIZ
raFsiar. Fij = REBHE HO58E
BOvar SEA GRS (%)  wHE @k MExkK CkR) (%)
IVV YT I H NIRRT S
=4 Ally Financial Inc BNP Paribas 1.00 20/12/2025 USD 125,000,000 (2,991,531) (0.10)
Commonwealth Bank of
Hu Australia BNP Paribas 1.00 20/06/2021 USD 1,000,000 (4,583) 0.00
National Australia Bank
Hu Ltd BNP Paribas 1.00 20/06/2021 USD 1,000,000 (4,584) 0.00
Commonwealth Bank of Deutsche Bank
=4 Australia AG 1.00 20/06/2021 USD 1,000,000 (4,583) 0.00
National Australia Bank Deutsche Bank
Hu Ltd AG 1.00 20/06/2021 USD 1,000,000 (4,584) 0.00
Markit CDX North
America Investment Grade Goldman Sachs
Hu Index International 1.00 20/12/2025 USD 250,000,000 (5,983,063) (0.20)
IVV b T T3V AU FITRDRERB LA (8,992,928) (0.30)
AUy T IARDREBR R AT (8,992,928) (0.30)
HREEC TAEME CHIRSN ST E 2,944,896,754 97.84
HREBL CAEME CHESN I SBAE (45,705,899) 1.52)
Z DML E FEFS IO M 110,859,839 3.68
BEHOREE CIRB T oMERE 3,010,050,694 100.00
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201941 H11H 10, 000 - — 2,000
1 #1 (202051 A15H) 11, 369 13.7 89.0 — 2, 668
2 1 (20214F 1 A15H) 12,220 7.5 95. 1 — 4,742
31 (202241 H17H) 12,303 0.7 91.4 — 2, 546
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# "\ M % % %
202141 H15H 12,220 — 95. 1 -
1AXK 12, 155 ANO0.5 94.0 —
2 K 12, 155 ANO0.5 92.6 —
3HE 12, 204 ANO0. 1 93.6 -
4 AK 12, 306 0.7 94.3 —
5 A K 12, 288 0.6 95.7 -
6 AK 12,383 1.3 94. 1 -
7THE 12,519 2.4 91.8 -
8 AR 12,526 2.5 90.3 -
9 HE 12, 458 1.9 91.6 -
10A K 12,397 1.4 92.7 -
11AX 12, 295 0.6 88.6 —
123K 12, 396 1.4 91.7 —
# R
202241 H17H 12,303 0.7 91. 4 -
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RA Y ik BEEAEEREED) 1,304 6, 044
AXIVT L% BEEAER ED) 1,249 1,684
7T VA ik (BREAEREAD) 4, 268 7,649
A XY R ik BEEAEEEED) 863 3,601
4k ( 782)
A L% BREEAER ED) 3, 140 5, 375
ANA ik (REEAEREED) — 566
AT z—=FT iR REEAERYED) 1, 144 534
A=A VT iR REEAERYED) — 1,264
Ny TNT R BEEAERYED) 902 605
) T4 TR L% BREEAER ED) — 739
Fr~—V W% BREAREEAD) 200 198
TANT VR iR REEAERYED) 345 354
HA ik (BEEAEREED) — 443
TAUH L% BREEAER ED) 1,938 3, 259
F—A VT ﬁ%#ff (BEENEREAD) 398 —
A—=F K LR REEAER D) 198 206
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a—n Fa—n Fa—n T % % % % %
KA 1, 800 1,803 235, 302 9.2 — 9.2 — —
A2YT 2,950 3,030 395, 266 15.5 — 12.3 3.2 —
TIUA 3,975 3,891 507, 688 19.9 — 19.9 - —
AX YR 2,100 2, 166 282, 677 11. 1 1.6 1.1 — -
*T K 3, 200 3,283 428, 269 16.8 2.7 16.8 - —
A =T 1, 000 990 129, 252 5.1 — 5.1 - —
NI NT 800 786 102, 573 4.0 — 4.0 — —
PE AN 300 310 40, 450 1.6 — 1.6 — —
TAYT 1,200 1,185 154, 656 6.1 — 6.1 — —
F—=A T VT 400 398 51, 996 2.0 — 2.0 — —
5 it 17,725 17, 846 2,328,133 91.4 4.3 88.2 3.2 —
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(B)SME (OMEED AFEE 8RB
el 3 K
i i T weH | %@“;ﬁ fif = ;ﬂ | A
a—n % Fo—n Fa—n FH
KA WilthfES | BAYER AG 2.375 300 302 39,498 | 2075/4/2
(BDREEAY | BAYER AG 3.125 600 604 78,890 | 2079/11/12
COMMERZBANK AG 1.375 500 486 63,516 | 2031/12/29
MERCK KGAA 2.875 300 320 41,784 | 2079/ 6 /25
VONOVIA SE 1. 625 100 89 11,612 | 2051/9/1
A2YT Leihtt{E % | ASSTCURAZIONT GENERALT 4.596 500 550 71,780 | 2099/11/21
(BDHREEMEE) | ASTM SPA 1.5 200 195 25,534 | 2030/1/25
ASTM SPA 2.375 150 147 19,271 | 2033/11/25
ENEL SPA 3.5 400 427 55,818 | 2080/ 5 /24
ENEL SPA 1.875 400 381 49,701 | 2099/3/8
ENI SPA 2.0 400 395 51,539 | 2099/5/11
ENI SPA 2.625 300 309 40,407 | 2099/10/13
LEONARDO SPA 2.375 600 622 81,212 | 2026/1/8
TIUA W% | BNP PARIBAS 0. 875 100 96 12,623 | 2033/8/31
(EOREEAES) | BPCE SA 1.5 400 395 51,598 | 2042/1/13
CREDIT AGRICOLE ASSRNCES 1.5 300 291 38,082 | 2031/10/ 6
DANONE SA 1.0 200 199 26,018 | 2099/9 /16
ELECTRICITE DE FRANCE SA 3.375 600 601 78,429 | 2099/9 /15
LA BANQUE POSTALE 3.0 600 552 72,078 | 2099/ 9 /29
ORANGE SA 1.75 600 609 79,445 | 2168/3/19
TOTAL SE 1.625 350 342 44,739 | 2099/ 1 /25
TOTAL SE 2.125 325 307 40,170 | 2099/ 1 /25
UNIBAIL-RODAMCO SE 2.125 100 99 12,988 | 2066/10/25
VEOLTA ENVIRONNEMENT SA 2.5 400 394 51,511 | 2099/10/20
AXY R WsE % | BP CAPITAL MARKETS PLC 3.25 800 840 109,579 | 2099/ 6 /22
(BLREEMEE) | NGG FINANCE PLC 1.625 300 302 39,428 | 2079/12/5
NGG FINANCE PLC 2.125 500 504 65,750 | 2082/9/5
SWISS RE FINANCE UK 2.714 200 211 27,585 | 2052/6/4
VODAFONE GROUP PLC 3.1 300 309 40,333 | 2079/1/3
A7 4| EthfES | ASR NEDERLAND NV 3.375 400 438 57,201 | 2049/5/2
(B&EHEAEE | HEIMSTADEN BOSTAD TRESRY 1. 625 200 198 25,847 | 2031/10/13
IBERDROLA INTL BV 1.874 200 202 26,444 | 2099/10/28
NATURGY FINANCE BV 2.374 500 499 65,213 | 2099/11/23
PROSUS NV 1.985 300 281 36,762 | 2033/7/13
REPSOL INTL FINANCE 4.5 500 534 69,683 | 2075/ 3/25
STELLANTIS NV 1.25 400 384 50,218 | 2033/6 /20
THERMO FISHER SC FNCE T 2.0 100 100 13,119 | 2051/10/18
VOLKSWAGEN INTL FIN NV 3.875 600 642 83,779 | 2099/6 /17
Ay z—T Y | WiEtLE% | AKELIUS RESIDENTIAL AB 2. 249 800 778 101,542 | 2081/5/17
(BUEEEAES | VATTENFALL AB 3.0 200 212 27,710 | 2077/3/19
Vot Ty | itk | AROUNDTOWN SA 2.875 500 507 66,228 | 2068/1/12
(EDREEMTE) | BECTON DICKINSON EURO 1. 336 300 278 36,344 | 2041/8/13
o | LA 2R .
745K (shEEE e | SAMPO OV] 2.5 300 310 40,450 | 2052/9/3
TAYA LB S | AT&T INC 2.875 700 700 91,358 | 2099/2/18
(AUREEMES) | SOUTHERN €O 1.875 500 485 63,297 | 2081/9/15

— bb
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FEE PE
20204 3 A 31 HBIfE
Ck R)
i Fk /i (1) Kedial SEAAE M PEE (%)
F—RrSU7T
TEtE EE£FE
USD 2, 650, 000 MINERAL RESOU 8. 1250% 01/05/27 144A 2,922, 420 0.19
USD 2, 625, 000 NUFARM AU LTD 5.7500% 30/04/26 144A 2, 685, 060 0.18
USD 2,175, 000 FMG RES AUG 2 4.3750% 01/04/31 144A 2,213, 063 0.15
7, 820, 543 0.52
F—2A 7V TE 7, 820, 543 0.52
FT—R+LUT
LidEtE (EESFE
USD 3, 400, 000 AMS AG 7.0000% 31/07/25 144A 3, 639, 063 0.25
USD 1, 600, 000 JBS INVSTMNTS 5. 7500% 15/01/28 144A 1, 688, 144 0.11
USD 1, 200, 000 JBS INVSTMNTS 7.0000% 15/01/26 144A 1, 276, 440 0. 08
6, 603, 647 0. 44
F—A MU T 6,603, 647 0.44
NZa1—4
LR E (EAEEFE
USD 2,900, 000 FLY LEASING LTD 5.2500% 15/10/24 2,960, 899 0. 20
USD 2,075, 000 VIK CRUISES 13.0000% 15/05/25 144A 2,439, 422 0.16
USDh 2, 300, 000 DIGICEL LTD 6.75% 01/03/23 144A 2,104, 500 0.14
UsSDb 1, 900, 000 VIKING CRUISES LTD 6.25% 15/5/25 14 1, 885, 769 0.12
Usb 1, 425, 000 NCL CORP 10.2500% 01/02/26 144A 1, 670, 813 0.11
Usb 1, 275, 000 VIK CRUISES L 5.8750% 15/09/27 144A 1,243,125 0. 08
UsSb 675, 000 NCL CORP 12.2500% 15/05/24 144A 817, 202 0. 05
Usb 750, 000 VIKING OCEAN 5. 6250% 15/02/29 144A 756, 855 0. 05
Usb 625, 000 VOC ESCROW LT 5.0000% 15/02/28 144A 615, 844 0.04
Usb 100, 000 NCL CORP 3.6250% 15/12/24 144A 94, 049 0.01
14, 588, 478 0. 96
NI =45 14, 588, 478 0.96
HET7—OUHE
EiEtE BEE£FE
USD 1, 600, 000 STUDIO CITY F 6.5000% 15/01/28 144A 1,712, 000 0.12
USD 1, 600, 000 STUDIO CITY F 6.0000% 15/07/25 144A 1,681, 344 0.11
USsD 1, 400, 000 STUDIO CITY F 5.0000% 15/01/29 144A 1, 410, 500 0. 09
4,803, 844 0.32
Y 7 — VR 4, 803, 844 0.32
hra
TiEtE EE&FE
USD 5, 600, 000 BOMBARDIER INC 7.5% 15/03/25  144A 5, 487, 999 0.36
USD 5,172, 000 VRX ESCROW 6. 125% 15/4/25 144A 5, 262, 509 0.35
USsD 4, 650, 000 NOVA CHEMICALS CORP 4.875% 01/06/24 4, 860, 784 0.32
UsD 5, 025, 000 1011778 BC UL 4.0000% 15/10/30 144A 4,842, 844 0.32
USsD 4,700, 000 COOKE/ALPHA 8.5000% 15/12/22 144A 4, 829, 250 0.32
USD 2, 950, 000 FAIRSTONE FIN 7.8750% 15/07/24 144A 3, 082, 750 0. 20
USD 2, 825, 000 MEG ENERGY CO 7.1250% 01/02/27 144A 2,952, 125 0.19
UsD 3, 000, 000 PRECISION DRILLING 5.25% 15/11/24 2, 775, 000 0.18
UsD 2, 525, 000 BAUSCH HEALTH 6.2500% 15/02/29 144A 2, 662, 606 0.18
UsD 2, 525, 000 TELESAT CANAD 6.5000% 15/10/27 144A 2,518, 688 0.17
UsD 2, 375, 000 FIRST QUANTUM 6. 8750% 01/03/26 144A 2,459, 348 0.16
USD 1, 875, 000 BAUSCH HLTH A 8.5000% 31/01/27 144A 2,079, 084 0.14
UsD 1, 825, 000 BAUSCH HEALTH 7. 2500% 30/05/29 144A 2,030, 313 0.13
USD 2, 050, 000 BAUSCH HEALTH 5.0000% 15/02/29 144A 2,021,813 0.13
USD 2,000, 000 IAMGOLD CORP 5.7500% 15/10/28 144A 2, 020, 000 0.13
USD 2,000, 000 OPEN TEXT HLD 4.1250% 15/02/30 144A 2,016, 800 0.13
USD 2,000, 000 OPEN TEXT COR 3.8750% 15/02/28 144A 2,003, 520 0.13



LS AN A—)LE-TF7UK

iw s Fk /i (1) Kedial SEAAE M PEE (%)
USD 1, 825, 000 BAUSCH HEALTH 7.0000% 15/01/28 144A 1,979, 286 0.13
USD 1, 875, 000 NOVA CHEMICALS CORP 5. 25% 01/06/27 1, 950, 000 0.13
UsDh 1, 925, 000 MATTAMY GROUP 4.6250% 01/03/30 144A 1,911, 448 0.13
USD 1, 800, 000 MASONITE INTL 5.3750% 01/02/28 144A 1, 908, 000 0.13
UsDb 1, 800, 000 FIRST QUANTUM 6.5000% 01/03/24 144A 1, 829, 250 0.12
USD 1, 700, 000 PARKLAND FUEL 5.8750% 15/07/27 144A 1, 806, 250 0.12
Usb 1, 725, 000 BAUSCH HEALTH 5.0000% 30/01/28 144A 1, 744, 406 0.12
USD 1, 675, 000 1011778 BC UL 4.3750% 15/01/28 144A 1,679, 807 0.11
USD 1, 625, 000 TEINE ENERGY 6.8750% 15/04/29 144A 1,633,125 0.11
UsDb 1, 575, 000 MOUNTAIN PROV 8.0000% 15/12/22 144A 1,441,125 0.10
USDb 1, 425, 000 BAUSCH HEALTH 5. 2500% 30/01/30 144A 1,416, 464 0. 09
USD 1, 375, 000 BAUSCH HEALTH 5. 2500% 15/02/31 144A 1, 364, 688 0. 09
USD 1, 250, 000 SUPERIOR PLUS 4.5000% 15/03/29 144A 1, 253, 500 0. 08
USD 1, 250, 000 GARDA SECURIT 4. 6250% 15/02/27 144A 1,249,738 0.08
USD 1, 250, 000 TELESAT CANAD 4.8750% 01/06/27 144A 1,248, 438 0.08
USD 1, 225, 000 BROOKFIELD RE 4.8750% 15/02/30 144A 1,212, 750 0. 08
USD 1, 125, 000 MASONITE INTL 5. 7500% 15/09/26 144A 1, 170, 000 0.08
USD 1, 100, 000 HUDBAY MINERA 6. 1250% 01/04/29 144A 1, 168, 750 0. 08
USD 1, 075, 000 CLARIOS GLOBA 8.5000% 15/05/27 144A 1,153,153 0. 08
USD 1, 050, 000 MEG ENERGY CO 5.8750% 01/02/29 144A 1,047,375 0.07
USD 1, 000, 000 1011778 BC UL 3.5000% 15/02/29 144A 968, 800 0. 06
USsD 850, 000 HUDBAY MINERA 4.5000% 01/04/26 144A 861, 638 0. 06
USD 800, 000 FIRST QUANTUM MIN 7.25% 01/04/23 14 814, 800 0. 05
USD 700, 000 BAUSCH HEALTH 5. 7500% 15/08/27 144A 749, 000 0. 05
USD 651, 000 1011778 BC/NEW RED 4.25% 15/05/24 1 658, 636 0. 04
USD 575, 000 1011778 BC UL 5.7500% 15/04/25 144A 611, 288 0.04
UsD 550, 000 PRECISION DRILL 7. 7500% 15/12/23 WI 551, 034 0.04
USD 500, 000 PARKLAND FUEL 6.0000% 01/04/26 144A 522, 900 0.03
USD 350, 000 CLARIOS GLOBA 6.7500% 15/05/25 144A 374, 395 0. 02
UsD 165, 000 SANJEL CORP 0% 29/12/69 INTR 0 0. 00
90, 185, 527 5.94
T HE 90, 185, 527 5.94
s 1=
Z D ESH
USD 8, 782, 425 GLB AIR LEASE CO PIK 15/09/24 144A 8,415, 671 0.55
USD 2, 800, 000 TRANSOCEAN 5. 8750% 15/01/24 144A 1, 796, 550 0.12
USD 1, 500, 000 TRANSOCEAN PO 6.8750% 01/02/27 144A 1, 387, 500 0. 09
USsD 600, 000 TRANSOCEAN SE 5.3750% 15/05/23 144A 538, 931 0.04
12, 138, 652 0. 80
TiEE (EE£FE)
USD 2, 825, 000 WYNN MACAU LT 5.6250% 26/08/28 144A 2,934, 468 0. 20
USD 3, 850, 000 SHELF DRL HOL 8.2500% 15/02/25 144A 2, 733, 499 0.19
USD 2, 350, 000 WYNN MACAU LT 5.5000% 15/01/26 144A 2, 454, 364 0.16
USD 1, 800, 000 MELCO RESORTS 5. 6250% 17/07/27 144A 1, 877, 400 0.12
UsD 1, 375, 000 SPIRIT LOYALT 8.0000% 20/09/25 144A 1,550, 313 0.10
UsD 1, 000, 000 WYNN MACAU LT 5.1250% 15/12/29 144A 1,021, 250 0.07
USD 1, 025, 000 SEAGATE HDD C 3.1250% 15/07/29 144A 984, 128 0.06
UsD 1, 025, 000 SEAGATE HDD C 3.3750% 15/07/31 144A 980, 874 0. 06
USD 525, 000 MELCO RESORTS 5.3750% 04/12/29 144A 553, 875 0.04
USD 325, 000 MGM CHINA HOL 4.7500% 01/02/27 144A 328, 864 0. 02
15,419, 035 1.02
A~ R 27,557, 687 1.82
TI3VR
Eidit s (EELFIE)
USD 4, 600, 000 SPCM SA 4.875% 15/09/25 144A 4,720, 980 0.31
USsD 3, 200, 000 ALTICE FRANCE 8.1250% 01/02/27 144A 3,499, 520 0.23
USD 3, 400, 000 ALTICE FRANCE 5.5000% 15/01/28 144A 3, 476, 500 0.23
Usb 2,000, 000 CONSTELLIUM S 3.7500% 15/04/29 144A 1,907, 020 0.13
UsDb 1, 725, 000 NUMERICABLE SFR 7.375% 01/05/26 144 1,794,518 0.12
Usb 600, 000 ALTICE FRANCE 5.1250% 15/01/29 144A 607, 467 0.04
16, 006, 005 1.06
75 v A 16, 006, 005 1. 06
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i Fk /i (1) Kedial SEAAE M PEE (%)
FALSUKR
EiEE (EE£FE)
USD 947, 000 ENDO DAC/ENDO 6.0000% 30/06/28 144A 771, 805 0. 05
USD 619, 000 ENDO DAC/ENDO 9.5000% 31/07/27 144A 668, 520 0.04
USD 600, 000 VIRGIN MEDIA 5.0000% 15/07/28 144A 611, 640 0.04
USsD 400, 000 MOTION BONDCO 6. 6250% 15/11/27 144A 408, 000 0. 03
2, 459, 965 0.16
TANT Y R 2, 459, 965 0.16
ARXZT)L
EiEit s (EELFIE)
USD 700, 000 ENERGEAN ISRAEL 5. 8750% 30/03/31 694, 834 0. 05
UsD 625, 000 ENERGEAN ISRAEL 5. 3750% 30/03/28 630, 206 0.04
1, 325, 040 0. 09
A AT T VER 1, 325, 040 0. 09
A42)7
LR E (EAE£FE)
USD 1, 320, 000 F-BRASILE SPA/F 7.3750% 15/08/26 XR 1, 326, 600 0. 09
1, 326, 600 0. 09
A%V T 1, 326, 600 0.09
Tr—T—
EiEtE EE£FE
USD 700, 000 ADIENT GLOBAL 4.8750% 15/08/26 144A 714, 000 0. 05
714, 000 0. 05
Uy —U—it 714, 000 0. 05
y~yF
EiEE (A2 FE)
USD 4,000, 000 ROYAL CARIBBE 5.5000% 01/04/28 144A 4,009, 200 0.26
USD 2, 275, 000 ROYAL CARIBBEAN 7.5000% 15/10/27 2,567, 906 0.17
USD 1, 925, 000 ROYAL CARIBBEAN 5. 2500% 15/11/22 1, 980, 344 0.13
UsD 2,075, 000 ROYAL CARIBBEAN 3.7000% 15/03/28 1,911,490 0.13
USD 1, 000, 000 ROYAL CARIBBE 9. 1250% 15/06/23 144A 1, 097, 500 0.07
USD 900, 000 ROYAL CARIBB 11.5000% 01/06/25 144A 1, 044, 000 0.07
12, 610, 440 0. 83
YRy 7E 12, 610, 440 0. 83
oo ING
Tidit s (EAELFIE)
USD 5, 750, 000 ALTICE FINANCING 7.5% 15/05/26 144A 5, 988, 394 0.39
UsD 3, 200, 000 ALTICE FINANC 5.0000% 15/01/28 144A 3, 146, 880 0.21
Usb 2, 950, 000 TR OP / TR FI 5.3750% 01/09/25 144A 3, 025, 594 0. 20
Usb 2, 475, 000 CAMELOT FINAN 4.5000% 01/11/26 144A 2,543, 063 0.17
Usb 2, 400, 000 CONNECT FINCO 6. 7500% 01/10/26 144A 2,532, 780 0.17
Usb 2, 400, 000 VENATOR FIN S 5.7500% 15/07/25 144A 2, 328, 000 0.15
Usb 1, 925, 000 TELECOM IT CAP 6.3750% 15/11/33 2,278, 473 0.15
Usb 1, 650, 000 CONS ENERGY F 6.5000% 15/05/26 144A 1,641, 750 0.11
Usb 1, 275, 000 ENDO LUX FIN 6.1250% 01/04/29 144A 1,282, 969 0.08
Usb 675, 000 JBS USA/FOOD/ 5.5000% 15/01/30 144A 739, 125 0. 05
25,507, 028 1.68
N7 TIVTEE 25, 507, 028 1. 68
Eel%!
EiEHE (AE£FE)
USD 2,125, 000 VISTAJET MAL 10.5000% 01/06/24 144A 2, 315, 586 0.15
2, 315, 586 0.15
~ L2 E 2, 315, 586 0.15
P =
EiEtE BEE£FE
USD 2,000, 000 CEMEX SAB 5.4500% 19/11/29 144A 2, 188, 000 0.14
USD 2,000, 000 CEMEX SAB 3.8750% 11/07/31 144A 1, 950, 000 0.13
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il Fk /i (1) AN FFAmAE A PE L (%)
USD 1, 000, 000 CEMEX SAB 5.2000% 17/09/30 144A 1, 082, 500 0.07
USD 800, 000 CEMEX SAB 7.3750% 05/06/27 144A 904, 000 0. 06
6, 124, 500 0. 40
Ax T agt 6, 124, 500 0. 40
T4
EiEE (EE£FE)
USD 3, 578, 000 ZIGGO 6.0000% 15/01/27 144A 3, 745, 361 0.25
UsD 2, 600, 000 ALCOA NEDERLAND HDG 7% 30/09/26 144 2,739, 230 0.18
USD 2, 200, 000 UPC HOLDING B 5.5000% 15/01/28 144A 2,270,125 0.15
UsD 1, 800, 000 SENSATA TECH 4.0000% 15/04/29 144A 1,847,970 0.12
USD 1, 400, 000 ALCOA NEDERLA 6. 1250% 15/05/28 144A 1,515, 500 0.10
UsD 1, 300, 000 OCI NV 5.2500% 01/11/24 144A 1, 352, 260 0. 09
UsDb 1, 175,000 CLEAR CHANNEL 6. 6250% 01/08/25 144A 1,227,875 0.08
UsD 1, 000, 000 ZIGGO BV 4.8750% 15/01/30 144A 1,021, 550 0.07
UsD 800, 000 ZIGGO 5.1250% 28/02/30 144A 815, 832 0. 05
16, 535, 703 1.09
EAT 16, 535, 703 1.09
INFR
LR E (AE£FE)
UsD 8, 700, 000 CARNIVAL CORP 5. 7500% 01/03/27 144A 8,928, 374 0. 59
USD 3, 652, 000 CARNIVAL COR 11.5000% 01/04/23 144A 4,166, 969 0.27
Usb 2,700, 000 CARNIVAL COR 10.5000% 01/02/26 144A 3,177,900 0.21
USD 2,700, 000 CARNIVAL CORP 7.6250% 01/03/26 144A 2, 895, 750 0.19
UsD 2, 425, 000 CARNIVAL CORP 9.8750% 01/08/27 144A 2,831, 867 0.19
22, 000, 860 1.45
RF=iEt 22, 000, 860 1.45
A R
EHSAE
USD 2, 800, 000 CREDIT SUISSE GR FRN 29/12/49 144A 2, 982, 560 0. 20
2, 982, 560 0. 20
AA A 2, 982, 560 0. 20
A¥YR
EEBEFIE
UsD 3, 750, 000 NATWEST GROUP PLC FRN 31/03/70 U 3, 653, 925 0.24
USD 800, 000 BARCLAYS PLC FRN 15/09/69 888, 000 0.06
UsD 600, 000 BARCLAYS PLC FRN 15/12/69 656, 550 0.04
USsD 400, 000 BARCLAYS PLC FRN 15/12/69 439, 000 0. 03
5,637, 475 0.37
LR E (AE£FE)
UsD 3, 400, 000 VMED 02 UK FI 4.2500% 31/01/31 144A 3, 306, 499 0.22
USD 2, 400, 000 JAGUAR LAND R 7.7500% 15/10/25 144A 2,589, 720 0.17
UsD 2, 200, 000 EG GLOBAL 6.7500% 07/02/25 144A 2, 244, 946 0.15
USD 2,000, 000 DRAX FINCO PL 6.6250% 01/11/25 144A 2,067, 500 0.14
UsD 1, 825, 000 TECHNIPFMC 6.5000% 01/02/26 144A 1,902, 789 0.13
USD 1, 600, 000 ROLLS-ROYCE P 5.7500% 15/10/27 144A 1, 699, 296 0.11
UsD 1, 600, 000 JAGUAR LAND R 5.8750% 15/01/28 144A 1, 624, 000 0.11
Usb 1, 400, 000 VIRGIN MEDIA 5.5000% 15/05/29 144A 1, 482, 250 0.10
Usb 1, 400, 000 MERLIN ENTERT 5. 7500% 15/06/26 144A 1, 480, 500 0.10
USD 1, 400, 000 VIRGIN MEDIA 5. 0000% 15/07/30 144A 1, 398, 670 0. 09
USD 1, 200, 000 INTL GAME TEC 5.2500% 15/01/29 144A 1, 248, 000 0.08
USD 1, 075, 000 INTL GAME TEC 4.1250% 15/04/26 144A 1,099, 188 0.07
UsD 1, 000, 000 EG GLOBAL 8.5000% 30/10/25 144A 1, 062, 800 0.07
USD 774, 000 ALGECO GLOBAL 8.0000% 15/02/23 144A 789, 480 0. 05
UsD 300, 000 TRANSDIGM UK HLD 6.8750% 15/05/26 314, 660 0. 02
24, 310, 298 1.61
A XY X5k 29, 947, 773 1.98




LS AN A—)LE-TF7UK

iw s B/ %k (1) AN SEAAE A PE L (%)
FAYH
EHEFE
USD 7,850, 000 ILFC E CAP TRUST I FRN 21/12/65 144 6, 176, 968 0. 42
UsD 2, 350, 000 CITIGROUP INC FRN 29/12/49 T 2, 690, 750 0.18
UsD 2, 300, 000 BANK OF AMERICA CORP FRN 29/09/49 X 2, 551, 402 0.17
UsD 2,100, 000 CITIGROUP INC FRN 30/07/69 V 2, 114, 700 0.14
UsD 1, 400, 000 JPMORGAN CHASE FRN 01/08/69 HH 1, 414, 000 0. 09
UsD 1, 100, 000 BANK OF AMERICA FRN 29/12/49 DD 1, 265, 000 0.08
UsD 1, 125, 000 CITIGROUP INC FRN 10/03/70 W 1,135, 969 0.07
UsD 1, 000, 000 JP MORGAN CHASE & CO FRN 29/01/49 1, 095, 000 0.07
UsD 475, 000 JP MORGAN CHASE & CO FRN 29/12/49 U 509, 050 0.03
18, 952, 839 1.25
ZDithiES
UsD 1, 350, 000 DELTA/SKYMILE 4.7500% 20/10/28 144A 1,466, 718 0.10
UsD 1, 225, 000 AMERICAN AIRL 5. 7500% 20/04/29 144A 1,301, 562 0.09
UsD 1, 225, 000 AMERICAN AIRL 5. 5000% 20/04/26 144A 1,278,594 0.08
UsD 1, 025, 000 DELTA/SKYMILE 4.5000% 20/10/25 144A 1,092, 582 0.07
5, 139, 456 0.34
PIK{&E
UsD 1,123, 350 DIG HOLD BM/INTL PIK 31/12/25 144A 1,130,371 0.07
1,130, 371 0.07
TEHE (EEEFE
UsD 7,850, 000 CCO HOLDINGS 4.5000% 01/05/32 144A 7,926, 144 0.51
UsD 5, 330, 000 SPRINT CAP CORP 8.7500% 15/03/32 7, 860, 150 0.51
UsD 7,000, 000 DAVITA INC 4.6250% 01/06/30 144A 7,087, 499 0. 46
UsD 6, 675, 000 TRANSDIGM INC 5.5000% 15/11/27 6, 888, 599 0. 45
UsD 5, 350, 000 HCA INC 5. 6250% 01/09/28 6,139, 124 0. 40
UsD 5, 850, 000 STAPLES INC 7.5000% 15/04/26 144A 6,133, 724 0. 40
UsD 6, 100, 000 CCO HOLDINGS  4.2500% 01/02/31 144A 6, 085, 969 0. 40
UsD 5, 825, 000 BWAY HDGS CO 5.5% 15/04/24  144A 5,897, 812 0.39
UsD 5, 575, 000 NOVELIS CORP 5.875% 30/09/26  144A 5,812,215 0. 38
UsD 6, 300, 000 SM ENERGY CO 6.75% 15/09/26 5,811,749 0. 38
usD 5, 725, 000 HARLAND CLARKE 8.375% 15/08/22 144A 5,803, 718 0. 38
usD 5, 135, 000 HCA INC 5.3750% 01/09/26 5, 796, 130 0. 38
usD 5, 400, 000 CSC HOLDINGS 5.7500% 15/01/30 144A 5, 656, 445 0.37
UsD 4, 525, 000 NETELIX INC 6.3750% 15/05/29 5, 632, 267 0.37
UsD 5, 375, 000 KRAFT HEINZ FOOD 4.3750% 01/06/46 5,631, 101 0.37
UsD 5, 200, 000 FORD MOTOR CRED 5. 1130% 03/05/29 5, 537, 999 0.37
UsD 5, 150, 000 SLM CORP 6. 125% 25/03/24 MTN 5, 433, 249 0.36
UsD 4, 650, 000 SPRINGLEAF FIN 7.1250% 15/03/26 5,361, 124 0.35
UsD 5,075, 000 NAVIENT CORP 5.875% 25/10/24 5, 316, 062 0.35
UsD 5, 000, 000 TRANSDIGM INC 6. 2500% 15/03/26 144A 5, 293, 749 0.35
UsD 5,075, 000 NRG ENERGY 6.625% 15/01/27 WI 5, 290, 687 0. 35
UsD 5, 270, 000 PBF LOGIST LP/FIN 6.875% 15/5/23 WI 5, 256, 824 0. 35
UsD 5, 125, 000 SBA COMMUNICATIO 3.8750% 15/02/27 5, 225, 962 0.34
UsD 4, 925, 000 WYNN LAS VEGAS 5.25% 15/05/27 144A 5, 152, 780 0.34
UsD 5, 200, 000 OCCIDENTAL PETE 2.9000% 15/08/24 5, 095, 999 0.34
UsD 5, 000, 000 CCO HOLDINGS 4.5000% 15/08/30 144A 5,076, 537 0.33
UsD 4, 800, 000 ICAHN ENTER/FIN 6.2500% 15/05/26 WI 5, 040, 767 0.33
UsD 4, 625, 000 DCP MIDSTREAM OP 5.3750% 15/07/25 4,989, 218 0.33
UsD 4, 565, 000 TRI POINTE GROUP 5. 8750% 15/06/24 4,981, 555 0.33
UsD 4, 750, 000 CENTENE CORP 5.3750% 01/06/26 144A 4,969, 212 0.33
UsD 4, 750, 000 VISTRA OPERAT 5. 6250% 15/02/27 144A 4,945, 937 0.33
UsD 4, 550, 000 ALLIED UNIVER 6. 6250% 15/07/26 144A 4,811, 624 0. 32
UsD 4, 650, 000 CENTURY COMMUNIT 5.8750% 15/07/25 4,801, 124 0.32
UsD 4, 775, 000 CAESARS RESOR 5.2500% 15/10/25 144A 4,763, 062 0.31
UsD 4, 675, 000 CROWNROCK LP/ 5.6250% 15/10/25 144A 4, 750, 968 0.31
UsD 4, 475, 000 POST HLDGS 5.75% 01/03/27 144A 4,701, 546 0.31
UsD 3, 780, 000 AMERICAN AIR 11.7500% 15/07/25 144A 4, 665, 937 0.31
usD 4, 125, 000 SPRINGLEAF FINANCE 6. 8750% 15/03/25 4, 635, 468 0.31
usD 4, 600, 000 ANTERO MIDSTREA 5.3750% 15/09/24 WI 4,611,499 0. 30
UsD 4, 400, 000 DISH DBS CORP 5.875% 15/07/22 4,591,619 0. 30
UsD 4, 100, 000 HUGHES SATELLITE 6.625% 01/08/26 4,519, 839 0. 30
UsD 4, 100, 000 NEWELL RUBBERMAID INC 4.2% 01/04/26 4,499, 749 0. 30
UsD 4, 175, 000 ARAMARK SERV  6.3750% 01/05/25 144A 4, 430, 259 0.29



LS AN A—)LE-TF7UK

fiils H /i (1) (2] FEAIER U PELLE (%)

uUSD 3, 798, 000 KRAFT HEINZ FOOD 5.2000% 15/07/45 4,411, 232 0.29
USD 4, 175, 000 DISH DBS CORP 5.875% 15/11/24 4, 352, 520 0.29
USD 4, 125, 000 CENTENE CORP 4.2500% 15/12/27 WI 4, 333, 930 0.29
USD 4, 200, 000 NRG YIELD OPERAT 5.0000% 15/09/26 4,332, 635 0.29
USD 3, 875, 000 CENTURYLINK INC 6.75% 01/12/23 W 4,271,334 0.28
USD 4, 145, 000 ESH HOSPITALITY 5. 25% 01/05/25 144A 4,227, 899 0.28
USD 4, 450, 000 CORNERSTONE C 6.7500% 15/08/24 144A 4,194, 124 0.28
USD 4, 550, 000 EXTERRAN SOL/FI 8.1250% 01/05/25 WI 4, 185, 999 0.28
USD 4, 050, 000 NOVELIS CORP 4.7500% 30/01/30 144A 4,153,477 0.27
USD 3, 175, 000 KRAFT HEINZ FOOD 6.5000% 09/02/40 4,152, 782 0.27
[SD) 3, 475, 000 NETFLIX INC 5.3750% 15/11/29 144A 4,113,704 0.27
uUSD 3, 300, 000 FORD MOTOR CO 9.0000% 22/04/25 3,995, 326 0.26
uUSD 3,830, 000 JACOBS ENTERT 7.8750% 01/02/24 144A 3,983, 199 0. 26
USD 3,525, 000 KRAFT HEINZ FOOD 4.8750% 01/10/49 3,982, 096 0. 26
USD 3,847,000 LIONS GATE CA 5.8750% 01/11/24 144A 3, 960, 024 0. 26
USD 3, 825, 000 IRON MOUNTAIN 5.2500% 15/07/30 144A 3,910, 297 0. 26
USD 3, 825, 000 CALPINE CORP 4.5000% 15/02/28 144A 3,849, 670 0.25
USD 3, 425, 000 GOODYEAR TIRE 9.5000% 31/05/25 3, 835, 999 0.25
USD 3, 625, 000 COMMSCOPE FIN 6.0000% 01/03/26 144A 3,819, 372 0.25
USD 3, 425, 000 FORD MOTOR CO 8.5000% 21/04/23 3,812,538 0.25
USD 3, 650, 000 GRAY TELE INC 5.875% 15/07/26 144A 3,772, 457 0.25
uUsD 3, 750, 000 LADDER CAP FIN 5.25% 15/03/22 144A 3, 759, 374 0.25
uUsD 3, 550, 000 HARVEST MIDST 7.5000% 01/09/28 144A 3, 749, 687 0.25
[SD) 3,652, 000 CALPINE CORP 5.25% 01/06/26 144A 3, 743, 299 0.25
USD 3, 400, 000 CSC HOLDINGS 6.5000% 01/02/29 144A 3,743,076 0.25
uUsD 3,475, 000 MGIC INVESTMENT CORP 5.75% 15/08/23 3,726,937 0.25
USD 3,425, 000 GRAY TELE INC 7.0000% 15/05/27 144A 3,720, 405 0.25
USD 3, 500, 000 DCP MIDSTREAM OP 5.1250% 15/05/29 3, 718, 749 0.25
USD 3, 550, 000 VERITAS US/BM 7.5000% 01/09/25 144A 3,683, 124 0.24
USD 3,575,000 HESS MIDSTREA 5. 6250% 15/02/26 144A 3,676, 695 0.24
USD 3,525, 000 VECTOR GROUP  5.7500% 01/02/29 144A 3,617,530 0.24
USD 4, 000, 000 AHERN RENTALS 7.375% 15/5/23 144A 3,612, 800 0.24
USD 4, 800, 000 DIAMOND SPORT 5.3750% 15/08/26 144A 3,516, 000 0.23
USD 3, 375, 000 NEXTERA ENERG 3.8750% 15/10/26 144A 3,510, 000 0.23
USD 2, 850, 000 OLIN CORP 9.5000% 01/06/25 144A 3,505, 443 0.23
USD 3, 100, 000 NETFLIX INC 4.8750% 15/04/28 144A 3,503, 000 0.23
USD 3, 575, 000 MPH ACQUISITI 5.7500% 01/11/28 144A 3, 496, 350 0.23
uUSD 3, 300, 000 CENTURYLINK 1 5.1250% 15/12/26 144A 3,457,377 0.23
uUSD 3, 050, 000 DIVERSIFIED HLTH 9. 7500% 15/06/25 3, 436, 740 0.23
uUSD 3, 225, 000 FREEPORT-MCMORAN 4. 2500% 01/03/30 3,430,078 0.23
USD 3,075, 000 OCCIDENTAL PETE 6. 6250% 01/09/30 3,429, 271 0.23
USD 3,275,000 SONIC AUTOMOTIVE 6. 1250% 15/03/27 3, 406, 000 0.22
USD 3, 350, 000 KAR AUCTION SERV 5.125% 01/06/25 14 3, 366, 750 0.22
USD 3,200, 000 TENET HEALTHC 6. 2500% 01/02/27 144A 3, 360, 000 0.22
USD 3, 225, 000 RADIAN GROUP INC 4.5000% 01/10/24 3, 349, 969 0.22
USD 3, 225, 000 HUNT COS INC 6.2500% 15/02/26 144A 3, 326, 588 0.22
USD 3, 425, 000 MURPHY OIL CORP 5.8750% 01/12/27 3,322, 250 0.22
USD 3, 275, 000 CHENIERE ENER 4.0000% 01/03/31 144A 3,322,078 0.22
USD 3, 525, 000 ENLINK MIDSTREA 5. 3750% 01/06/29 3, 304, 688 0.22
USD 3, 350, 000 SINCLAIR TELE 5.125% 15/02/27 144A 3, 300, 797 0.22
USD 3, 175,000 CCO HOLDINGS 4.7500% 01/03/30 144A 3,278,188 0.22
USD 3,075, 000 TRI POINTE GROUP 5. 2500% 01/06/27 3,271,031 0.22
USD 3, 050, 000 SS&C TECH INC 5.5000% 30/09/27 144A 3,232,695 0.21
USD 3, 025, 000 CENTURY COMMUNIT 6. 7500% 01/06/27 3,214, 063 0.21
USD 3,032, 000 PAR PHARMA IN 7.5000% 01/04/27 144A 3,211,707 0.21
USD 3,075, 000 FORESTAR GROU 8.0000% 15/04/24 144A 3, 205, 688 0.21
USD 2,975, 000 L BRANDS INC 5.2500% 01/02/28 3,179,531 0.21
USD 3, 050, 000 BEAZER HOMES USA 6. 7500% 15/03/25 3, 141, 500 0.21
USD 3,075, 000 MURPHY OIL CORP 6.875% 15/08/24 3,135,578 0.21
USD 2,900, 000 WESTERN MIDSTRM 6. 5000% 01/02/50 3,119, 501 0.21
USD 3, 275, 000 HOSPITALITY PROP 4.9500% 01/10/29 3,111, 250 0.21
USD 3, 025, 000 NGL EN OP/FIN 7.5000% 01/02/26 144A 3,105, 314 0.20
USD 2,675,000 DELTA AIR LIN 7.0000% 01/05/25 144A 3,074, 208 0. 20
USD 2,725, 000 MERITAGE HOMES CORP 6% 01/06/25 3,045, 188 0.20
USD 3, 000, 000 GRINDING MED  7.375% 15/12/23 144A 3, 045, 000 0.20



LS AN A—)LE-TF7UK
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USD 2, 800, 000 NAVIENT CORP 7.25% 25/09/23 3, 024, 000 0. 20
USD 3, 050, 000 ZAYO GROUP HO 4.0000% 01/03/27 144A 2,992,172 0. 20
USD 2,950, 000 NCR CORP 5.1250% 15/04/29 144A 2,968, 157 0. 20
USD 2, 825, 000 FREEPORT-MCMORAN 4. 1250% 01/03/28 2,963, 849 0.20
USD 2,950, 000 HILCORP ENERG 6.0000% 01/02/31 144A 2,957, 375 0.20
USD 2,725, 000 PARK INTERMED 7.5000% 01/06/25 144A 2,953, 219 0.19
USD 2, 750, 000 GRIFFON CORP 5. 7500% 01/03/28 WI 2,922, 288 0.19
USD 2, 575, 000 CONTINENTAL R 5.7500% 15/01/31 144A 2, 884, 000 0.19
USD 2,700, 000 OLIN CORP 5.6250% 01/08/29 2,877,930 0.19
USD 2,700, 000 TRANSDIGM INC 7.5000% 15/03/27 WI 2, 875, 500 0.19
uUSsD 2,775,000 ICAHN ENTER/FIN 4.7500% 15/09/24 WI 2, 866, 908 0.19
uUSD 2,700, 000 OCCIDENTAL PETE 5.8750% 01/09/25 2, 864, 565 0.19
uUSsD 2,900, 000 ADTALEM GLOBA 5.5000% 01/03/28 144A 2,863, 199 0.19
uUSD 2, 875,000 BRISTOW GROUP 6.8750% 01/03/28 144A 2, 860, 625 0.19
USD 2,700, 000 NEXSTAR ESCRO 5. 6250% 15/07/27 144A 2,842,047 0.19
USD 2,775, 000 MGM RESORTS 4.7500% 15/10/28 2,837,438 0.19
USD 2,675,000 NCR CORP 6. 1250% 01/09/29 144A 2,835,928 0.19
USD 2, 225, 000 EQT CORP 8.5000% 01/02/30 2,831,313 0.19
USD 2,775, 000 J2 GLOBAL 4.6250% 15/10/30 144A 2,823,563 0.19
USD 2,775, 000 SUMMIT MAT 5.125% 01/06/25 144A 2, 809, 688 0.19
USD 2, 650, 000 NCR CORP 5.7500% 01/09/27 144A 2,788,078 0.18
USD 2, 559, 000 MGM RESORTS 5. 7500% 15/06/25 2,783, 680 0.18
USD 2,675, 000 TENET HEALTHC 4.8750% 01/01/26 144A 2,778,897 0.18
USD 2,775, 000 ASCENT RESOUR 7.0000% 01/11/26 144A 2,768, 063 0.18
USD 2,625, 000 SRM ESCROW IS 6.0000% 01/11/28 144A 2,751, 000 0.18
USD 2,725, 000 IRON MOUNTAIN 4.8750% 15/09/29 144A 2, 750, 206 0.18
USD 2,725, 000 LEVEL 3 FIN I 4.2500% 01/07/28 144A 2,749,525 0.18
uUSD 2, 600, 000 MPT OP PTNR/FINL 4. 6250% 01/08/29 2,726, 750 0.18
USD 2, 525, 000 SIRIUS XM RAD 5.5000% 01/07/29 144A 2,718,289 0.18
USD 2,625, 000 AVIS BUDGET C 5.7500% 15/07/27 144A 2,716, 875 0.18
USD 2, 450, 000 OCCIDENTAL PETE 6. 1250% 01/01/31 2,698, 712 0.18
USD 2,775, 000 SUMMIT MID HDGS 5.5% 15/08/22 2,684, 813 0.18
USD 2,700, 000 HOSPITALITY PROP 4.3500% 01/10/24 2,679, 183 0.18
USD 2, 500, 000 RANGE RESOURC 8.2500% 15/01/29 144A 2,678, 125 0.18
USD 2, 550, 000 GRAHAM HOLDIN 5. 7500% 01/06/26 144A 2,664, 750 0.18
USD 2,625, 000 ARCHROCK LP/F 6.2500% 01/04/28 144A 2,654, 531 0.18
USD 2,475, 000 SPIRIT AEROSY 7.5000% 15/04/25 144A 2,654,413 0.18
uUsD 2, 450, 000 SOTHEBY’S 7.3750% 15/10/27 144A 2,652, 395 0.17
uUSsD 2, 500, 000 SELECT MEDICA 6.2500% 15/08/26 144A 2,646, 875 0.17
USD 2,725, 000 QUICKEN LOANS 3.8750% 01/03/31 144A 2,639, 163 0.17
USD 2, 550, 000 LIFE TIME INC 5.7500% 15/01/26 144A 2,620, 125 0.17
USD 2, 575, 000 TMS INTL HOLD 7.2500% 15/08/25 144A 2,613, 625 0.17
USD 2,425, 000 XPO LOGISTICS 6.2500% 01/05/25 144A 2,597,781 0.17
USD 2, 575, 000 DELEK LOG PT/FI 6.7500% 15/05/25 WI 2,575,000 0.17
USD 2, 450, 000 OCCIDENTAL PETE 5.5000% 01/12/25 2,573,235 0.17
USD 2, 500, 000 CITGO PETROLE 7.0000% 15/06/25 144A 2,571, 150 0.17
USD 2, 225, 000 NMI HOLDINGS 7.3750% 01/06/25 144A 2,567,138 0.17
USD 2, 600, 000 IRON MOUNTAIN 4.5000% 15/02/31 144A 2, 566, 980 0.17
USD 2, 350, 000 WESCO DISTRIB 7.1250% 15/06/25 144A 2, 552, 688 0.17
USD 2, 325, 000 OCCIDENTAL PETE 6. 4500% 15/09/36 2, 540, 063 0.17
USD 2, 350, 000 CAESARS ENT 6.2500% 01/07/25 144A 2, 496, 863 0. 16
USD 2,475, 000 HESS MIDSTREA 5. 1250% 15/06/28 144A 2,494, 107 0. 16
USD 2,475, 000 CALPINE CORP 5.1250% 15/03/28 144A 2,481,188 0.16
USD 2, 400, 000 ON SEMICONDUC 3.8750% 01/09/28 144A 2, 466, 000 0.16
USD 2,426, 000 CNX MID PART/ 6.5000% 15/03/26 144A 2,465, 423 0.16
USD 2, 350, 000 MATTHEWS INTE 5.2500% 01/12/25 144A 2,429, 313 0.16
USD 2, 300, 000 FORTRESS TRAN 6.5000% 01/10/25 144A 2, 386, 250 0.16
USD 2, 225, 000 T-MOBILE USA INC 4.7500% 01/02/28 2, 368, 490 0.16
USD 2, 100, 000 WYNDHAM INC 6.6250% 31/07/26 144A 2,362, 500 0.16
USD 2,775, 000 CALLON PETROLEUM 6. 1250% 01/10/24 2, 358, 750 0.16
uUsD 2, 350, 000 CLEAR CHNL WO 5.1250% 15/08/27 144A 2, 355, 640 0.16
uUsD 2,425, 000 PRIME SEC/FIN 3.3750% 31/08/27 144A 2, 342, 405 0.15
uUsD 2,925, 000 MOSS CREEK RE 7.5000% 15/01/26 144A 2,332, 688 0.15
USD 2, 375, 000 OCCIDENTAL PETE 3.5000% 15/06/25 2,321,563 0.15
uUSD 2,400, 000 OCCIDENTAL PETE 3.4000% 15/04/26 2,316, 720 0.15
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USD 2, 325, 000 TRONOX INC 4.6250% 15/03/29 144A 2,316, 281 0.15
USD 2, 200, 000 NEXTERA ENERG 4.2500% 15/07/24 144A 2, 310, 000 0.15
USD 2, 050, 000 CENTURYLINK INC 7.5% 01/04/24 Y 2,290, 670 0.15
USD 2, 200, 000 DOWNSTREAM D 10.5000% 15/02/23 144A 2,277,000 0.15
USD 2, 300, 000 CRESTWOOD MID 6.0000% 01/02/29 144A 2, 263, 430 0.15
USD 2, 350, 000 ENLINK MIDSTREAM PRT 4.85% 15/07/26 2,261,875 0.15
USD 2, 100, 000 CARPENTER TECH 6. 3750% 15/07/28 2,258,112 0.15
USD 2, 316, 000 MATADOR RESOURC 5.8750% 15/09/26 WI 2, 258, 100 0.15
USD 2, 025, 000 WESCO DISTRIB 7.2500% 15/06/28 144A 2, 256, 863 0.15
USD 2, 200, 000 CLEVELAND-CLIFF 5.8750% 01/06/27 WI 2, 255, 000 0.15
uUsD 2, 175, 000 WESTERN MIDSTRM 4. 3500% 01/02/25 2, 240, 250 0.15
uUsD 1, 875, 000 L BRANDS 6.75% 01/07/36 2,212,500 0.15
uUsD 2, 025, 000 PATRICK INDS 7.5000% 15/10/27 144A 2,207, 250 0.15
uUsD 2, 100, 000 LOGAN MERGER 5.5000% 01/09/27 144A 2, 194, 500 0.14
USD 1,975, 000 REALOGY GRP / 9.3750% 01/04/27 144A 2,191, 075 0.14
USD 2, 050, 000 PILGRIM’S PRI 5.8750% 30/09/27 144A 2,188, 375 0.14
USD 2,118, 958 DIG HOLD BM/I 8.7500% 25/05/24 144A 2,183, 851 0.14
USD 2,075, 000 POST HOLDINGS 5. 6250% 15/01/28 144A 2,178, 833 0.14
USD 2, 128, 000 CLIFFS NATURAL R 5.7500% 01/03/25 2,178, 540 0.14
USD 2,075, 000 CEDAR FAIR LP 5.5000% 01/05/25 144A 2,176, 156 0.14
USD 2, 050, 000 ARCONIC CORP 6.0000% 15/05/25 144A 2,173,000 0.14
USD 2, 225, 000 LUMEN TECH IN 4.5000% 15/01/29 144A 2,165, 815 0.14
USD 2, 000, 000 KRAFT HEINZ FOOD 4. 6250% 01/10/39 2,163, 238 0.14
USD 2, 000, 000 SEALED AIR CORP 5.125% 1/12/24 144A 2, 160, 000 0.14
USD 2, 125, 000 OUTFRONT MEDI 5.0000% 15/08/27 144A 2, 156, 875 0.14
USD 2,057, 000 IRON MOUNTAIN 5.2500% 15/03/28 144A 2,136, 709 0.14
USD 2, 025, 000 EDGEWELL PERS 5.5000% 01/06/28 144A 2, 130, 766 0.14
USD 2,000, 000 UNIVISION COM 6. 6250% 01/06/27 144A 2, 130, 660 0.14
USD 2, 025, 000 CONTINENTAL RES 4.3750% 15/01/28 WI 2,126, 250 0.14
USD 2,075, 000 SEALED AIR CO 4.0000% 01/12/27 144A 2,125,423 0.14
USD 1, 925, 000 OCCIDENTAL PETE 6. 3750% 01/09/28 2,107,875 0.14
USD 1, 950, 000 ANTERO MIDSTR 7.8750% 15/05/26 144A 2,096, 377 0.14
USD 1, 975, 000 PARK INTERMED 5.8750% 01/10/28 144A 2,095, 574 0.14
USD 2,075, 000 [HEARTCOMMUNI 4. 7500% 15/01/28 144A 2,093, 156 0.14
USD 2, 125, 000 FERRELLGAS ES 5.3750% 01/04/26 144A 2,092, 063 0.14
USD 2,075, 000 TARGA RES PRT 4.8750% 01/02/31 144A 2,090, 563 0.14
uUsD 2, 125, 000 FERRELLGAS ES 5.8750% 01/04/29 144A 2, 082, 500 0.14
uUsD 2, 100, 000 MURPHY OIL CORP 6.3750% 15/07/28 2, 068, 500 0.14
uUSD 1,925, 000 CCO HOLDINGS 5.3750% 01/06/29 144A 2, 066, 026 0.14
USD 1, 875, 000 MGM GROWTH/MGM 5. 7500% 01/02/27 WI 2,064, 844 0.14
USD 1, 700, 000 NETFLIX INC 5.8750% 15/11/28 2,054, 875 0.14
USD 2, 025, 000 WMG ACQUISITI 3.8750% 15/07/30 144A 2,037, 656 0.13
USD 1, 975, 000 CHENIERE ENER 4. 6250% 15/10/28 144A 2,036, 028 0.13
USD 2, 025, 000 STANDARD INDS 4.3750% 15/07/30 144A 2,031, 440 0.13
USD 2, 025, 000 CRESTWOOD MID PA 5.7500% 01/04/25 2, 029, 658 0.13
USD 2,075, 000 SERVICE CORP 3.3750% 15/08/30 2,012, 750 0.13
USD 2, 000, 000 LAMAR MEDIA CORP 3.7500% 15/02/28 1,992, 500 0.13
USD 2, 125, 000 TARGA RES PRT 4.0000% 15/01/32 144A 1, 989, 531 0.13
USD 1, 875, 000 PG&E CORP 5.2500% 01/07/30 1, 986, 000 0.13
uUsD 1,925, 000 PLASTIPAK HOL 6. 2500% 15/10/25 144A 1, 980, 344 0.13
[SD) 1,975, 000 CITGO PETROLE 6.3750% 15/06/26 144A 1,977, 232 0.13
uUsD 1, 875, 000 PG&E CORP 5.0000% 01/07/28 1,972,781 0.13
USD 1, 750, 000 WESTERN GLBL 10.3750% 15/08/25 144A 1,968, 750 0.13
uUSD 1, 825, 000 PM GENERAL PU 9.5000% 01/10/28 144A 1,960, 141 0.13
uUSD 1, 900, 000 TERRAFORM POW 4. 2500% 31/01/23 144A 1,951, 604 0.13
USD 1, 750, 000 FIRSTENERGY CORP 5. 3500% 15/07/47 C 1,951, 250 0.13
USD 2,075, 000 STANDARD INDS 3.3750% 15/01/31 144A 1,940, 125 0.13
USD 1, 688, 000 FXI HOLDINGS 12.2500% 15/11/26 144A 1,935,917 0.13
USD 1, 850, 000 AET UNI/AET F 8.2500% 15/02/26 144A 1,914, 750 0.13
USD 1, 950, 000 TALOS PRODUC 12.0000% 15/01/26 144A 1,913, 438 0.13
USD 1, 650, 000 OCCIDENTAL PETE 7.5000% 01/05/31 1, 909, 875 0.13
USD 1, 825, 000 ARCHROCK LP/F 6.8750% 01/04/27 144A 1,907, 125 0.13
USD 1, 775, 000 P&L DEV/PLD F 7.7500% 15/11/25 144A 1,894, 813 0.13
USD 1, 850, 000 PRESIDIO HLDG 4.8750% 01/02/27 144A 1, 893, 938 0.12
USD 1, 825, 000 TEREX CORP 5.0000% 15/05/29 144A 1,884,313 0.12
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uUSD 2,000, 000 TENNECO INC 5% 15/07/26 1, 881, 600 0.12
USD 1, 775, 000 LEGACY LIFEPO 6.7500% 15/04/25 144A 1, 881, 500 0.12
USD 1, 750, 000 FIRSTENERGY CORP 4.4000% 15/07/27 B 1, 881, 250 0.12
USD 1, 825, 000 DAE FUNDING 5.0000% 01/08/24 144A 1, 879, 750 0.12
USD 1, 750, 000 MGM RESORTS 6. 7500% 01/05/25 1, 875,703 0.12
USD 1, 800, 000 SPECIALTY BUI 6.3750% 30/09/26 144A 1, 865, 250 0.12
USD 1, 700, 000 BEAZER HOMES USA 7.2500% 15/10/29 1, 853, 000 0.12
USD 1, 700, 000 HERBALIFE/HLF 7.8750% 01/09/25 144A 1, 844, 500 0.12
USD 1, 775, 000 STL HOLDING C 7.5000% 15/02/26 144A 1,837,125 0.12
USD 1, 725, 000 ALBERTSONS CO 5.8750% 15/02/28 144A 1, 834, 969 0.12
USD 1, 800, 000 TEGNA INC 4. 6250% 15/03/28 1, 829, 214 0.12
USD 1, 850, 000 TALLGRASS NRG 6.0000% 31/12/30 144A 1, 821, 325 0.12
USD 1, 750, 000 XEROX HOLDING 5.0000% 15/08/25 144A 1, 820, 350 0.12
USD 1, 725, 000 ENDEAVOR ENER 5. 7500% 30/01/28 144A 1, 819, 875 0.12
USD 1, 750, 000 BOYNE USA 7.2500% 01/05/25 144A 1,819, 125 0.12
USD 1, 690, 000 BUILDERS FIRS 6.7500% 01/06/27 144A 1,817, 105 0.12
USD 1, 725, 000 MGM GROWTH/MG 4. 6250% 15/06/25 144A 1, 815, 437 0.12
USD 1, 900, 000 SINCLAIR TELE 4.1250% 01/12/30 144A 1, 814, 500 0.12
USD 1, 750, 000 XEROX HOLDING 5.5000% 15/08/28 144A 1,811, 250 0.12
USD 1, 625, 000 TENNECO INC 7.8750% 15/01/29 144A 1,807,813 0.12
USD 1, 725, 000 AG ISSUER LLC 6.2500% 01/03/28 144A 1, 803, 056 0.12
USD 1, 775, 000 AVIS BUDGET C 4.7500% 01/04/28 144A 1, 801, 625 0.12
USD 1, 675, 000 COMPASS MIN I 6.7500% 01/12/27 144A 1,796, 438 0.12
USD 1, 775, 000 PARK-OHIO INDUST 6.6250% 15/04/27 1,792, 750 0.12
USD 1, 775, 000 CENTENE CORP 3.3750% 15/02/30 WI 1,787, 159 0.12
uUSD 1, 700, 000 FREEDOM MORTG 7.6250% 01/05/26 144A 1, 785, 000 0.12
USD 1, 725, 000 ENERGIZER HLD 4.7500% 15/06/28 144A 1,783,133 0.12
USD 1, 725, 000 VISTRA OPERAT 5.5000% 01/09/26 144A 1,778, 906 0.12
USD 1, 725, 000 TERRAFORM POW 4. 7500% 15/01/30 144A 1,768, 125 0.12
USD 1, 725, 000 [HEARTCOMMUNI 5. 2500% 15/08/27 144A 1, 765, 969 0.12
USD 1, 875, 000 WMG ACQUISITI 3.0000% 15/02/31 144A 1,757, 438 0.12
USD 1, 641, 000 WPX ENERGY INC 4.5000% 15/01/30 1, 755, 870 0.12
USD 1, 675, 000 FORD MOTOR CO 5.2910% 08/12/46 1, 754, 563 0.12
USD 1, 675, 000 SPX FLOW INC 5.875% 15/08/26  144A 1, 744, 094 0.12
USD 1, 725, 000 NATIONSTAR MT 5.5000% 15/08/28 144A 1,737,938 0.11
uUsD 1, 750, 000 GRAY TELE INC 4.7500% 15/10/30 144A 1,733, 799 0.11
uUsD 1, 650, 000 TARGA RES PRTNRS 5.5000% 01/03/30 1,726, 313 0.11
uUSD 1, 650, 000 ASGN INC 4.6250% 15/05/28 144A 1,699, 170 0.11
USD 1, 775, 000 PENNYMAC FIN  4.2500% 15/02/29 144A 1, 695, 125 0.11
USD 1, 725, 000 PLAYTIKA HOLD 4.2500% 15/03/29 144A 1,693, 937 0.11
USD 1,612, 000 SIRIUS XM RAD 5.0000% 01/08/27 144A 1, 685, 862 0.11
USD 1, 675, 000 TITAN INTL INC 6.5000% 30/11/23 WI 1, 675, 000 0.11
USD 1, 675, 000 LAMAR MEDIA CORP 4.0000% 15/02/30 1, 668, 384 0.11
USD 1, 675, 000 CENTENE CORP 3.0000% 15/10/30 1, 662, 438 0.11
USD 1, 750, 000 DAVITA INC 3.7500% 15/02/31 144A 1,657,513 0.11
USD 1, 600, 000 ALBERTSONS CO 4.6250% 15/01/27 144A 1, 656, 000 0.11
USD 1, 525, 000 FREEPORT-MCMORAN 4. 6250% 01/08/30 1,651,918 0.11
USD 1, 625, 000 JELD-WEN INC 4.6250% 15/12/25 144A 1,647, 514 0.11
uUSsD 1, 525, 000 RANGE RESOURCES 9. 2500% 01/02/26 WI 1, 647, 458 0.11
uUSD 1, 450, 000 FORTRESS TRAN 9.7500% 01/08/27 144A 1, 645, 750 0.11
uUSD 1, 675, 000 ACRISURE LLC 4.2500% 15/02/29 144A 1, 645, 353 0.11
USD 1, 675, 000 AMERICAN AIR 5.0000% 01/06/22 144A 1, 641, 500 0.11
USD 1, 400, 000 KB HOME 6. 8750% 15/06/27 1, 634, 500 0.11
USD 1, 600, 000 OXFORD FIN/COS 6.3750% 15/12/22 1, 623, 680 0.11
USD 1, 600, 000 FORD MOTOR CRED 3.3750% 13/11/25 1, 618, 000 0.11
USD 1, 525, 000 FREEPORT-MCMORAN 4. 3750% 01/08/28 1,616, 271 0.11
USD 1, 400, 000 HOWMET AEROSPACE 6. 8750% 01/05/25 1,615, 292 0.11
USD 1, 525, 000 KAISER ALUMIN 6.5000% 01/05/25 144A 1,614, 594 0.11
USD 1, 575, 000 NATHAN’S FAMO 6.6250% 01/11/25 144A 1,614, 375 0.11
USD 1, 600, 000 HOLLY PAR/FIN 5.0000% 01/02/28 144A 1, 614, 000 0.11
USD 1, 650, 000 QORVO INC 3.3750% 01/04/31 144A 1, 610, 400 0.11
uUsD 1, 575, 000 APACHE CORP 4.8750% 15/11/27 1, 609, 965 0.11
uUsD 1, 600, 000 HOSPITALITY PROP 5. 2500% 15/02/26 1, 604, 000 0.11
uUsD 1, 625, 000 EDGEWELL PERS 4. 1250% 01/04/29 144A 1, 594, 531 0.11
USD 1, 525, 000 CHURCHILL DOW 5.5000% 01/04/27 144A 1, 589, 813 0. 10
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uUSD 2, 150, 000 PBF HOLDING CO 6.0000% 15/02/28 1,574, 875 0.10
USD 1, 725, 000 TPC GROUP IN 10.5000% 01/08/24 144A 1,561, 160 0.10
USD 1, 975, 000 CALLON PETROLEU 6. 3750% 01/07/26 WI 1, 560, 250 0.10
USD 1, 625, 000 LAREDO PETROLEUM 9.5000% 15/01/25 1, 560, 000 0.10
USD 1, 475, 000 NUSTAR LOGISTICS 6.0000% 01/06/26 1, 559, 813 0.10
USD 1, 500, 000 UNIVAR SOLUTI 5. 1250% 01/12/27 144A 1, 554, 900 0.10
USD 1, 425, 000 TRANSDIGM INC 8.0000% 15/12/25 144A 1, 549, 403 0.10
USD 1, 575, 000 CLEAVER-BROOK 7.8750% 01/03/23 144A 1, 543, 500 0.10
USD 1, 425, 000 WYNN RESORTS  7.7500% 15/04/25 144A 1, 538, 573 0.10
uUSD 1, 375, 000 GAP INC/THE 8. 6250% 15/05/25 144A 1, 536, 563 0.10
[SD) 1, 425, 000 TENET HEALTHC 7.5000% 01/04/25 144A 1, 533, 656 0.10
uUSD 1, 575, 000 DIVERSIFIED HLTH 4. 3750% 01/03/31 1, 527, 750 0.10
uUSD 1, 500, 000 SINCLAIR TELE 5.875% 15/3/26 144 A 1, 524, 375 0.10
[SD) 1, 525, 000 TRIMAS CORP 4.1250% 15/04/29 144A 1,521, 188 0. 10
USD 1, 450, 000 CCO HOLDINGS 5.0000% 01/02/28 144A 1,518, 875 0. 10
USD 1, 475, 000 LIVE NATION E 5.6250% 15/03/26 144A 1,511, 875 0. 10
USD 1, 375, 000 TAYLOR MORRIS 5.7500% 15/01/28 144A 1,510, 781 0.10
USD 1, 325, 000 SERVICE PROP 7.5000% 15/09/25 1,507, 275 0.10
USD 1, 450, 000 PRIME SEC/FIN 6.2500% 15/01/28 144A 1, 504, 448 0. 10
USD 1, 525, 000 TENNECO INC 5. 1250% 15/04/29 144A 1,502, 125 0.10
USD 1, 400, 000 MATCH GROUP 1 5.6250% 15/02/29 144A 1, 501, 500 0.10
USD 1, 525, 000 SCOTTS MIRACL 4.0000% 01/04/31 144A 1, 496, 406 0.10
USD 1, 325, 000 L BRANDS INC 6.6250% 01/10/30 144A 1, 493, 938 0.10
USD 1, 425, 000 DISH DBS CORP 7.3750% 01/07/28 1, 485, 563 0.10
USD 1, 475, 000 TRANSMONTAIGE 6. 1250% 15/02/26 1, 482, 375 0.10
uUsD 1, 525, 000 GO DADDY OP/F 3.5000% 01/03/29 144A 1, 480, 851 0. 10
uUSD 1, 400, 000 FORD MOTOR CRED 4.6870% 09/06/25 1, 480, 500 0.10
uUsD 1, 425, 000 CNX RESOURCES CO 6.0000% 15/01/29 1,478,737 0.10
USD 1, 375, 000 GENWORTH MTGE 6.5000% 15/08/25 144A 1,474, 688 0. 10
USD 2,725, 000 DIAMOND SPORT 6. 6250% 15/08/27 144A 1,471, 500 0. 10
USD 1, 400, 000 HOWARD HUGHES 5.3750% 01/08/28 144A 1, 469, 160 0.10
uUSD 1, 350, 000 EQM MIDSTREAM 6.5000% 01/07/27 144A 1, 464, 750 0. 10
uUsD 1, 400, 000 RADIAN GROUP INC 4.8750% 15/03/27 1,463, 000 0.10
USD 1, 200, 000 SPRINT CORP 7.6250% 01/03/26 1, 462, 500 0.10
USD 1, 400, 000 FORD MOTOR CRED 4. 1340% 04/08/25 1, 459, 710 0.10
USD 1, 375, 000 POLYONE CORP 5.7500% 15/05/25 144A 1,459, 219 0.10
USD 1, 425, 000 PDC ENERGY INC 6.1250% 15/09/24 1, 457, 063 0.10
USD 1, 400, 000 SUMMIT MATERI 5.2500% 15/01/29 144A 1, 456, 000 0. 10
USD 1, 825, 000 ENLINK MIDSTREAM 5. 4500% 01/06/47 1,455, 438 0.10
USD 1, 350, 000 FORD MOTOR CRED 5. 1250% 16/06/25 1,453,761 0.10
uUSD 1, 375, 000 XHR LP 6.3750% 15/08/25 144A 1,452, 344 0.10
USD 1, 350, 000 EQM MIDSTREAM 6.0000% 01/07/25 144A 1, 449, 657 0. 10
USD 1, 350, 000 PRIME SEC/FIN 5.2500% 15/04/24 144A 1,441, 868 0.10
USD 1, 750, 000 ENLINK MIDSTREAM 5. 6000% 01/04/44 1, 435, 000 0.09
USD 1, 350, 000 QORVO INC 4.3750% 15/10/29 1, 431, 000 0.09
USD 1, 375, 000 MGIC INVT CORP 5.2500% 15/08/28 1, 428, 281 0.09
USD 1, 475, 000 HILTON DOMEST 3.6250% 15/02/32 144A 1,427, 653 0. 09
USD 1, 350, 000 COMMSCOPE INC 7.1250% 01/07/28 144A 1, 427, 625 0.09
USD 1, 400, 000 UNITED CONT HLDG 4. 2500% 01/10/22 1, 421, 000 0. 09
USD 1, 400, 000 WINDSTREAM ES 7.7500% 15/08/28 144A 1, 419, 250 0.09
USD 1, 450, 000 WESTERN GAS PART 5.5000% 15/08/48 1,417, 346 0. 09
USD 1, 425, 000 ANTERO MIDSTR 5. 7500% 01/03/27 144A 1,414, 313 0.09
USD 1, 475, 000 RACKSPACE TEC 3.5000% 15/02/28 144A 1,414, 009 0. 09
USD 1, 325, 000 AVAYA INC 6.1250% 15/09/28 144A 1,401, 188 0. 09
USD 1, 375, 000 MACY’S RETAIL 5.8750% 01/04/29 144A 1, 400, 781 0.09
USD 1, 375, 000 WILLIAMS SCOT 4.6250% 15/08/28 144A 1, 399, 063 0.09
USD 1, 400, 000 DELTA AIR LINES 2.9000% 28/10/24 1, 398, 375 0.09
USD 1, 325, 000 HAWAIIAN BRAN 5.7500% 20/01/26 144A 1, 397, 875 0.09
USD 1, 000, 000 FORD MOTOR CO 9.6250% 22/04/30 1, 396, 208 0.09
USD 1, 325, 000 IQVIA INC 5.0000% 15/05/27 144A 1, 391, 250 0. 09
USD 1, 375, 000 COVANTA HOLDING 5. 0000% 01/09/30 1, 385, 313 0.09
uUsD 1, 375, 000 NCR CORP 5.0000% 01/10/28 144A 1, 381, 875 0.09
uUsD 1, 300, 000 ARCONIC ROLLE 6.1250% 15/02/28 144A 1, 376, 375 0.09
uUsD 1, 425, 000 LEVEL 3 FIN [ 3.6250% 15/01/29 144A 1,371, 563 0. 09
uUSD 1, 325, 000 ALLEGHENY TECH 5. 8750% 01/12/27 1,371, 375 0. 09
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uUSD 1, 325, 000 TENET HEALTHC 4. 6250% 01/09/24 144A 1, 364, 353 0. 09
USD 1, 350, 000 RADIATE HOLDC 4.5000% 15/09/26 144A 1, 356, 615 0. 09
USD 1, 375, 000 CDW LLC/CDW FIN 3.2500% 15/02/29 1, 350, 938 0. 09
USD 1, 250, 000 BLUE RACER MI 7.6250% 15/12/25 144A 1,347,019 0.09
USD 1, 125, 000 SABRE GLBL IN 9.2500% 15/04/25 144A 1, 344, 713 0.09
USD 1, 325, 000 HILCORP ENERG 5. 7500% 01/02/29 144A 1, 331, 625 0.09
USD 1, 300, 000 PBF HOLDING C 9.2500% 15/05/25 144A 1, 323, 855 0.09
USD 1, 325, 000 T-MOBILE USA INC 2.2500% 15/02/26 1,323, 278 0.09
USD 1, 275, 000 BOYD GAMING COR 6.0000% 15/08/26 WI 1,322, 813 0.09
USD 1, 375, 000 COEUR MINING 5. 1250% 15/02/29 144A 1, 320, 000 0. 09
uUsD 1, 275, 000 VICI PROPERTI 4.2500% 01/12/26 144A 1, 303, 688 0.09
uUSsD 1, 250, 000 COMPASS GRP L 5.2500% 15/04/29 144A 1, 301, 875 0. 09
uUSD 1, 300, 000 GENESIS ENERGY 7.7500% 01/02/28 1, 296, 750 0.09
USD 1, 425, 000 CARLSON TRAVE 6.7500% 15/12/25 144A 1, 296, 750 0.09
USD 1, 150, 000 JBS USA/FOOD/ 6.5000% 15/04/29 144A 1,292, 313 0. 09
USD 1, 300, 000 SIZZLING PLAT 8.5000% 28/11/25 144A 1, 290, 250 0.09
USD 1, 325, 000 HILLENBRAND INC 3.7500% 01/03/31 1, 290, 219 0.09
USD 1, 250, 000 VISTRA OPERAT 5.0000% 31/07/27 144A 1,284, 125 0. 08
USD 1, 275, 000 SIMMONS FOODS 4. 6250% 01/03/29 144A 1,279, 208 0. 08
USD 1, 325, 000 HOSPITALITY PROP 4.7500% 01/10/26 1, 278, 625 0.08
USD 1, 225, 000 TARGA RES PRTNRS 5.8750% 15/04/26 1,277, 063 0.08
USD 1, 300, 000 APACHE CORP 5.1000% 01/09/40 1, 268, 287 0.08
uUSD 1, 225, 000 AVIS BUDGET C 5.3750% 01/03/29 144A 1, 258, 688 0.08
uUSD 1, 250, 000 OWENS & MINOR 4.5000% 31/03/29 144A 1, 256, 250 0.08
USD 1, 225, 000 MERCER INTL I 5.1250% 01/02/29 144A 1, 255, 625 0. 08
uUSsD 1, 200, 000 ADAMS HOMES 1 7.5000% 15/02/25 144A 1, 254, 000 0. 08
USD 1, 225, 000 CENTURYTEL IN 4.0000% 15/02/27 144A 1, 246, 070 0. 08
uUSD 1, 200, 000 USA PART/USA FIN 6.8750% 01/09/27 1, 244, 640 0. 08
USD 1, 225, 000 LIVE NATION E 4.7500% 15/10/27 144A 1, 229, 594 0. 08
USD 1, 200, 000 NESCO HOLDING 5.5000% 15/04/29 144A 1, 228, 500 0.08
USD 1, 225, 000 SYNAPTICS INC 4.0000% 15/06/29 144A 1, 218, 508 0. 08
USD 1, 225, 000 TEMPUR SEALY 4.0000% 15/04/29 144A 1, 215, 690 0. 08
USD 1, 200, 000 T-MOBILE USA INC 3.3750% 15/04/29 1, 206, 000 0.08
USD 1, 225, 000 TRANSDIGM INC 4. 6250% 15/01/29 144A 1, 204, 665 0. 08
USD 1,175, 000 APACHE CORP 4.6250% 15/11/25 1, 201, 203 0.08
uUsD 1, 225, 000 ICAHN ENTER/F 4.3750% 01/02/29 144A 1,197, 499 0. 08
USD 1, 175, 000 SHEA HOMES 4. 7500% 15/02/28 144A 1,197, 384 0. 08
uUSD 1, 225, 000 EQM MIDSTREAM 4. 5000% 15/01/29 144A 1, 189, 353 0. 08
USD 1, 225, 000 EQM MIDSTREAM 4. 7500% 15/01/31 144A 1, 188, 250 0. 08
USD 1, 250, 000 ALBERTSONS CO 3.5000% 15/03/29 144A 1, 187, 500 0. 08
USD 1, 200, 000 LADDER CAP FI 4.2500% 01/02/27 144A 1,178,976 0. 08
USD 1, 100, 000 SERVICE CORP 5.1250% 01/06/29 1,174, 305 0. 08
USD 1, 225, 000 SBA COMMUNICA 3.1250% 01/02/29 144A 1,170, 659 0. 08
USD 1, 200, 000 AMC NETWORKS INC 4.2500% 15/02/29 1, 164, 000 0.08
USD 1, 125, 000 MOLINA HEALTH 3.8750% 15/11/30 144A 1,157, 344 0. 08
USD 3, 225, 000 EXELA INTER 10.0000% 15/07/23 144A 1, 156, 969 0. 08
USD 1, 150, 000 NEXSTAR BROAD 4.7500% 01/11/28 144A 1, 156, 095 0.08
USD 950, 000 NEWELL RUBBERMAI 6. 0000% 01/04/46 1, 154, 250 0.08
uUsD 1, 100, 000 APERGY CORP 6.3750% 01/05/26 WI 1, 149, 500 0. 08
uUSD 1, 050, 000 BRIGHTSTAR ES 9.7500% 15/10/25 144A 1, 139, 250 0. 08
uUsD 1, 025, 000 ADIENT US LLC 9.0000% 15/04/25 144A 1, 135, 188 0.07
uUsD 1, 025, 000 UNIVISION COM 9. 5000% 01/05/25 144A 1,122, 375 0.07
uUSD 1, 050, 000 TAYLOR MORRIS 5.1250% 01/08/30 144A 1,115, 415 0.07
USD 1, 000, 000 SPRINGLEAF FIN 8.8750% 01/06/25 1, 108, 150 0.07
USD 1, 075, 000 MOLINA HEALTH 4.3750% 15/06/28 144A 1,107, 250 0.07
USD 1, 025, 000 HILTON DOMEST 5. 7500% 01/05/28 144A 1, 105, 770 0.07
USD 1, 025, 000 TAYLOR MORRIS 6.6250% 15/07/27 144A 1, 103, 156 0.07
USD 1, 150, 000 YUM! BRANDS INC 3.6250% 15/03/31 1,101, 183 0.07
USD 1, 075, 000 LSF9 ATL/VIC 7.7500% 15/02/26 144A 1, 100, 080 0.07
USD 1, 050, 000 IRON MOUNTAIN 5. 6250% 15/07/32 144A 1,098, 770 0.07
USD 1, 075, 000 PETSMART INC/ 4.7500% 15/02/28 144A 1,091, 125 0.07
uUSD 1, 025, 000 JELD-WEN INC 6.2500% 15/05/25 144A 1, 090, 344 0.07
USD 1, 025, 000 HILTON DOMEST 5.3750% 01/05/25 144A 1,079, 633 0.07
USD 1, 000, 000 NUSTAR LOGISTICS 6.3750% 01/10/30 1, 075, 000 0.07
USD 1, 000, 000 TALLGRASS NRG 7.5000% 01/10/25 144A 1,073, 750 0.07
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USD 1, 050, 000 PHH MORTGAGE 7.8750% 15/03/26 144A 1,072, 313 0.07
USD 1, 075, 000 TALEN ENERGY 6.6250% 15/01/28 144A 1, 066, 938 0.07
USD 1, 000, 000 MARRIOTT OWNE 6.1250% 15/09/25 144A 1, 064, 380 0.07
USD 1, 025, 000 TEGNA INC 5.0000% 15/09/29 1, 058, 313 0.07
USD 1, 000, 000 NUSTAR LOGISTICS 5. 7500% 01/10/25 1, 057, 500 0.07
USD 1, 000, 000 NIELSEN FINAN 5. 6250% 01/10/28 144A 1, 050, 330 0.07
USD 1, 025, 000 TENET HEALTHC 4.6250% 15/06/28 144A 1, 046, 423 0.07
USD 1, 000, 000 FORD MOTOR CRED 4.2710% 09/01/27 1, 039, 315 0.07
USD 1, 050, 000 SENSATA TECHN 3.7500% 15/02/31 144A 1, 035, 878 0.07
USD 900, 000 KRAFT HEINZ FOOD 5. 0000% 15/07/35 1,034, 192 0.07
USD 950, 000 DCP MIDSTREAM OP 5.6250% 15/07/27 1,029, 525 0.07
USD 1, 150, 000 TALEN ENERGY 10.5000% 15/01/26 144A 1, 029, 250 0.07
USD 1, 050, 000 NRG ENERGY IN 3.3750% 15/02/29 144A 1,023, 094 0.07
USD 1, 050, 000 CALPINE CORP 4.6250% 01/02/29 144A 1,021, 251 0.07
USD 1, 025, 000 TTM TECHNOLOG 4.0000% 01/03/29 144A 1,012, 188 0.07
USD 950, 000 [HEARTCOMMUNICAT 6. 3750% 01/05/26 1,010, 563 0.07
USD 1, 000, 000 SHEA HOMES 4. 7500% 01/04/29 144A 1,007, 500 0.07
USD 1, 025, 000 INDIGO NAT RE 5.3750% 01/02/29 144A 1, 004, 500 0.07
USD 925, 000 TARGA RES PRTNRS 6.5000% 15/07/27 1, 003, 625 0.07
USD 950, 000 OCCIDENTAL PETE 5.5500% 15/03/26 1,002, 250 0.07
USD 1, 025, 000 SINCLAIR TELE 5.5000% 01/03/30 144A 1, 000, 298 0.07
USD 925, 000 CLEVELAND-CLI 6. 7500% 15/03/26 144A 1, 000, 156 0.07
USD 975, 000 BOYD GAMING CORP 4. 7500% 01/12/27 991, 770 0.07
USD 950, 000 NAVIENT CORP 6.5% 15/06/22 991, 563 0.07
USD 825, 000 FREEPORT-MCMORAN 5. 45% 15/03/43 988, 969 0.07
USD 1, 000, 000 CSC HOLDINGS  4.1250% 01/12/30 144A 987, 900 0.07
USD 925, 000 TOWNSQUARE ME 6.8750% 01/02/26 144A 984, 593 0. 06
USD 1, 000, 000 POST HOLDINGS 4.5000% 15/09/31 144A 984, 100 0. 06
USD 921, 000 PICASSO FIN S 6.1250% 15/06/25 144A 978, 563 0. 06
USD 950, 000 ALBERTSONS CO 4.8750% 15/02/30 144A 976, 125 0. 06
USD 975, 000 HOSPITALITY PROP 4.5000% 15/03/25 965, 250 0. 06
USD 900, 000 MANITOWOC CO 9.0000% 01/04/26 144A 965, 250 0. 06
USD 975, 000 LIFEPOINT HEA 4.3750% 15/02/27 144A 957, 938 0. 06
USD 900, 000 CFX ESCROW CO 6.3750% 15/02/26 144A 957, 375 0. 06
USD 925, 000 FORESTAR GROU 5. 0000% 01/03/28 144A 955, 063 0. 06
USD 925, 000 BLUE RACER MI 6. 6250% 15/07/26 144A 952, 750 0. 06
uUsD 750, 000 ASCENT RESOUR 9.0000% 01/11/27 144A 951, 600 0. 06
uUsD 900, 000 BERRY GLOBAL 5.6250% 15/07/27 144A 950, 625 0. 06
uUSD 861, 000 WPX ENERGY INC 5.8750% 15/06/28 945, 034 0. 06
uUSD 900, 000 SUMMIT MATERI 6.5000% 15/03/27 144A 945, 000 0. 06
uUSD 950, 000 NATIONSTAR MT 5. 1250% 15/12/30 144A 935, 798 0. 06
USD 850, 000 TRI POINTE GROUP 5. 7000% 15/06/28 931, 813 0. 06
USD 800, 000 EMBARQ CORP 7.995% 01/06/36 920, 840 0. 06
USD 1, 075, 000 CALLON PETROLEUM 8. 2500% 15/07/25 913, 750 0. 06
USD 1,027, 000 CARRIZO OIL&GAS INC 6.25% 15/04/23 911, 463 0. 06
USD 900, 000 NEW FORTRESS 6.5000% 30/09/26 144A 905, 625 0. 06
USD 825, 000 MATTEL INC 5.8750% 15/12/27 144A 899, 250 0. 06
USD 925, 000 HOWARD HUGHES 4.3750% 01/02/31 144A 899, 239 0. 06
USD 925, 000 HOWARD HUGHES 4. 1250% 01/02/29 144A 898, 406 0. 06
USD 825, 000 SABRE GLBL IN 7.3750% 01/09/25 144A 896, 156 0. 06
USD 925, 000 LEVEL 3 FIN I 3.7500% 15/07/29 144A 896, 094 0. 06
USD 875, 000 IRON MOUNTAIN 5.0000% 15/07/28 144A 893, 393 0. 06
uUSD 775, 000 OCCIDENTAL PETE 8.0000% 15/07/25 886, 639 0. 06
USD 875, 000 EQT CORP 3.9000% 01/10/27 885, 938 0. 06
USD 875, 000 CEDAR FAIR/CANA 5.375% 01/06/24 WI 879, 375 0. 06
USD 850, 000 VICI PROPERTI 4.6250% 01/12/29 144A 878,471 0. 06
USD 850, 000 LIONS GATE CA 6.3750% 01/02/24 144A 877, 098 0. 06
USD 875, 000 RHP HOTEL PPT 4.5000% 15/02/29 144A 875, 000 0. 06
USD 800, 000 MATTEL INC 5.4500% 01/11/41 872, 000 0. 06
USD 900, 000 QUICKEN LOANS 3.6250% 01/03/29 144A 868, 500 0. 06
USD 900, 000 CATALENT PHAR 3.1250% 15/02/29 144A 864, 945 0. 06
USD 700, 000 KRAFT HEINZ FOOD 5.5000% 01/06/50 863, 807 0. 06
USD 825, 000 STANDARD IND 5% 15/02/27 144A 859, 031 0. 06
USD 625, 000 KRAFT FOODS 6.875% 26/01/39 856, 238 0. 06
USD 850, 000 MARRIOTT OWNERS 4. 7500% 15/01/28 WI 852, 125 0. 06
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USD 826, 000 CONTINENTAL RES 4.5% 15/04/23 851, 887 0. 06
USD 850, 000 MURPHY OIL CORP 5.7500% 15/08/25 843, 625 0. 06
USD 850, 000 SUNOCO LP/FIN 4.5000% 15/05/29 144A 843, 328 0. 06
USD 825, 000 VICI PROPERTI 3.5000% 15/02/25 144A 839, 438 0. 06
USD 800, 000 BUILDERS FIRS 5.0000% 01/03/30 144A 837, 840 0. 06
USD 800, 000 NATIONSTAR MT 6.0000% 15/01/27 144A 837, 000 0. 06
USD 825, 000 NCR CORP 5.2500% 01/10/30 144A 833, 250 0.05
USD 875, 000 PRESTIGE BRAN 3.7500% 01/04/31 144A 832, 851 0.05
USD 800, 000 FORD MOTOR CRED 4. 0630% 01/11/24 832, 750 0.05
USD 775, 000 NAVIENT CORP 6.75% 25/06/25 831, 188 0.05
uUsD 775, 000 FRONTDOOR INC 6. 7500% 15/08/26 144A 822, 469 0.05
uUsD 800, 000 BURFORD CAPIT 6.2500% 15/04/28 144A 821, 000 0.05
uUsD 700, 000 GAP INC/THE 8.8750% 15/05/27 144A 817, 390 0. 05
uUSD 650, 000 SPRINT CAP CORP 6.875% 15/11/28 814, 466 0. 05
USD 845, 900 DIG HOLD BM/I 8.0000% 31/12/26 144A 809, 949 0. 05
USD 775, 000 MARRIOTT OWN/IL 6.5000% 15/09/26 WI 809, 875 0. 05
USD 800, 000 FORD MOTOR CRED 3.8150% 02/11/27 809, 000 0. 05
USD 750, 000 CNX RESOURCES 7.2500% 14/03/27 144A 804, 375 0. 05
USD 775, 000 MATTEL INC 3.3750% 01/04/26 144A 790, 500 0.05
USD 675, 000 DELTA AIR LINES 7.3750% 15/01/26 786, 470 0.05
USD 750, 000 SUNOCO LP/FIN 6.0000% 15/04/27 WI 785, 625 0.05
USD 800, 000 CSC HOLDINGS 4.6250% 01/12/30 144A 783, 760 0. 05
USD 750, 000 MERITAGE HOMES CORP 7% 01/04/22 783, 750 0.05
USD 775, 000 MATTEL INC 3.7500% 01/04/29 144A 775, 000 0.05
uUsD 700, 000 ALCOA INC 5.125% 01/10/24 767, 375 0. 05
uUsD 729, 000 ASCENT RESOURCE 10% 01/04/22 144A 765, 450 0. 05
uUsD 775, 000 CALPINE CORP 5.0000% 01/02/31 144A 753, 688 0. 05
USD 775, 000 SPECTRUM BRAN 3.8750% 15/03/31 144A 752,719 0. 05
USD 725, 000 AVIS BUDGET C 5.7500% 15/07/27 144A 750, 375 0. 05
USD 700, 000 SPIRIT AEROSY 5.5000% 15/01/25 144A 736, 750 0.05
USD 700, 000 DONNELLEY FIN 8.25% 15/10/24 WI 730, 625 0.05
USD 807, 000 CHS/COMMUNITY 6.8750% 01/04/28 144A 730, 335 0.05
USD 675, 000 NIELSEN FINAN 5.8750% 01/10/30 144A 729, 608 0.05
USD 675, 000 TEGNA INC 4.7500% 15/03/26 144A 714, 656 0.05
USD 675, 000 SPECTRUM BRAN 5.0000% 01/10/29 144A 713, 340 0.05
USD 700, 000 TALEN ENERGY 7.2500% 15/05/27 144A 710, 500 0. 05
uUsD 650, 000 WESTERN MIDSTRM 5. 3000% 01/02/30 702, 000 0.05
uUsD 675, 000 LAMAR MEDIA CORP 4.8750% 15/01/29 701, 865 0. 05
uUsD 653, 000 MGM RESORTS 5.5000% 15/04/27 701, 159 0. 05
USD 725, 000 OUTFRONT MEDI 4.2500% 15/01/29 144A 696, 906 0. 05
USD 750, 000 OCCIDENTAL PETE 3.5000% 15/08/29 695, 775 0. 05
uUSD 650, 000 SERVICE PROP 5.5000% 15/12/27 685, 152 0. 05
USD 675, 000 WESTERN GAS PART 5.3000% 01/03/48 676, 674 0.04
USD 625, 000 SPRINGLEAF FIN 6.1250% 15/03/24 674, 805 0.04
USD 650, 000 CONTINENTAL RES 3.8% 01/06/24 665, 161 0.04
USD 625, 000 AFFINITY GAMI 6.8750% 15/12/27 144A 658, 594 0.04
USD 525, 000 FORD MOTOR CO 7.4500% 16/07/31 657, 563 0.04
USD 675, 000 MPT OP PTNR/FINL 3.5000% 15/03/31 657, 315 0. 04
USD 650, 000 CHARLES RIVER 4.0000% 15/03/31 144A 656, 500 0.04
USD 650, 000 GENESIS ENERGY 8.0000% 15/01/27 655, 558 0. 04
USD 650, 000 CHARLES RIVER 3.7500% 15/03/29 144A 650, 130 0.04
uUsD 650, 000 HILTON DOMEST 4. 0000% 01/05/31 144A 645, 938 0. 04
uUsD 625, 000 USA PART/USA FI 6.8750% 01/04/26 WI 641, 406 0. 04
uUSD 650, 000 TOPBUILD CORP 3.6250% 15/03/29 144A 634, 563 0.04
USD 600, 000 KRAFT HEINZ FOOD 3.7500% 01/04/30 634, 376 0.04
USD 600, 000 RENT-A-CENTER 6. 3750% 15/02/29 144A 633, 348 0.04
USD 600, 000 FORD MOTOR CRED 4.5420% 01/08/26 632, 250 0.04
USD 575, 000 NCR CORP 8.1250% 15/04/25 144A 629, 625 0.04
USD 625, 000 KRATON POLYME 4.2500% 15/12/25 144A 628, 313 0.04
USD 550, 000 HCA INC 5.875% 15/02/26 625, 625 0.04
USD 625, 000 HILTON DOMEST 3.7500% 01/05/29 144A 619, 531 0. 04
USD 650, 000 SLM CORP 5.6250% 01/08/33 MTN 609, 375 0. 04
USD 575, 000 CCO HDG LLC/CAP 5.125% 01/05/27 144 603, 060 0. 04
USD 625, 000 LAMAR MEDIA C 3.6250% 15/01/31 144A 600, 188 0. 04
USD 625, 000 CLEARWAY ENER 3.7500% 15/02/31 144A 598, 313 0. 04



LS AN A—)LE-TF7UK

fiils H /i (1) SN FEAIER U PELLE (%)
USD 573, 000 EQT MIDSTREAM P 4.7500% 15/07/23 5Y 593, 055 0. 04
USD 475, 000 L BRANDS INC 9.3750% 01/07/25 144A 592, 563 0.04
USD 550, 000 SPECTRUM BRAN 5. 5000% 15/07/30 144A 589, 188 0.04
USD 525, 000 L BRANDS INC 6.8750% 01/07/25 144A 583, 328 0.04
USD 550, 000 CAESARS RESOR 5.7500% 01/07/25 144A 578,573 0. 04
USD 525, 000 ENDEAVOR ENER 6. 6250% 15/07/25 144A 558, 957 0.04
USD 525, 000 EQT CORP 5.0000% 15/01/29 557,813 0.04
USD 500, 000 KRAFT HEINZ FOOD 4.2500% 01/03/31 551, 845 0.04
USD 550, 000 POST HOLDINGS 4. 6250% 15/04/30 144A 548, 796 0.04
USD 575, 000 CENTENE CORP 2.5000% 01/03/31 546, 250 0. 04
uUsD 525, 000 UNITED RENTAL NA 3.8750% 15/02/31 527, 205 0.03
uUsD 500, 000 MPT OP PTNR/FINL 5.0000% 15/10/27 525, 000 0.03
uUsD 638, 000 SUMMIT MID HDGS 5.75% 15/04/25 523, 160 0.03
USD 500, 000 CLEARWAY ENER 4. 7500% 15/03/28 144A 519, 060 0. 03
USD 475, 000 KB HOME 7.625% 15/05/23 515,128 0. 03
USD 500, 000 LIVE NATION E 3.7500% 15/01/28 144A 491, 875 0.03
USD 500, 000 ENLINK MIDSTR 5. 6250% 15/01/28 144A 484, 900 0.03
USD 500, 000 GENWORTH HOLDING 4. 8000% 15/02/24 . 483, 928 0.03
USD 475, 000 DELTA AIR LINES 3.6250% 15/03/22 480, 341 0.03
USD 450, 000 SLM CORP 7.25% 25/01/22 MTN 464, 625 0.03
USD 450, 000 REALOGY GROUP 4.875% 01/06/23 144A 463, 500 0.03
USD 400, 000 SPRINGLEAF FIN 6. 6250% 15/01/28 453, 000 0.03
USD 450, 000 MGM GROWTH/MG 3.8750% 15/02/29 144A 447, 030 0.03
USD 400, 000 RADIAN GROUP INC 6.6250% 15/03/25 443, 000 0.03
USD 375, 000 OCCIDENTAL PETE 7.8750% 15/09/31 438, 750 0.03
USD 400, 000 YUM! BRANDS 1 7.7500% 01/04/25 144A 437, 500 0.03
USD 425, 000 ONEMAIN FINANCE 4. 0000% 15/09/30 411, 188 0.03
uUSD 400, 000 NAVIENT CORP 5. 0000% 15/03/27 400, 952 0.03
USD 400, 000 FORD MOTOR CRED 4.0000% 13/11/30 395, 000 0.03
uUSD 332, 000 CHS/COMMUNITY 8.0000% 15/12/27 144A 361, 050 0. 02
USD 350, 000 MATCH GROUP 1 4.6250% 01/06/28 144A 356, 563 0.02
USD 350, 000 TALEN ENERGY 7.6250% 01/06/28 144A 354, 375 0.02
USD 350, 000 HCA INC 3.5000% 01/09/30 352, 548 0. 02
USD 325, 000 WYNN LAS VEGAS 5.5% 01/03/25  144A 343, 281 0. 02
USD 350, 000 STAPLES INC 10.7500% 15/04/27 144A 341, 250 0. 02
USD 975, 000 NINE ENERGY S 8.7500% 01/11/23 144A 292, 500 0. 02
USD 275, 000 VICI PROPERTI 4. 1250% 15/08/30 144A 2717, 063 0. 02
USD 275, 000 T-MOBILE USA INC 3.5000% 15/04/31 276, 114 0. 02
uUsD 225, 020 CARLSON TRAVEL STUP 31/03/25 144A 234, 021 0.02
USD 200, 000 NAVIENT CORP 6. 7500% 15/06/26 216, 240 0.01
USD 200, 000 FORD MOTOR CRED 4. 1400% 15/02/23 207,416 0.01
USD 200, 000 CLEVELAND-CLI 4.8750% 01/03/31 144A 194, 010 0.01
USD 175, 000 UNITED CONTINENTAL 5% 01/02/24 177, 188 0.01
USD 150, 000 COMMSCOPE FIN 8.2500% 01/03/27 144A 160, 657 0.01
USD 150, 000 VICI PROPERTI 3.7500% 15/02/27 144A 149, 438 0.01
USD 150, 000 HOSPITALITY PROP 4.3750% 15/02/30 136, 500 0.01
USD 125, 000 HOSPITALITY PROP 4.9500% 15/02/27 123, 086 0.01
1,193, 923, 031 78.76
7 AY JEk 1,219, 145, 697 80. 42
HABEAS 1,510, 561, 483 99. 65

(1) #8IH 3 RAT B E IR TR
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MXN 290, 745 usDh 14, 059 April 12, 2021 32
EUR 798 usDh 953 April 12, 2021 (19)
TRY 25,878, 010 usDh 3,402, 276 April 12, 2021 (335, 801)
BRL 177, 298, 340 uUsSD 32, 046, 000 May 04, 2021 (1, 393, 307)
BRL 178, 965, 786 uUSD 32, 413, 000 May 04, 2021 (1,472, 027)
BRL 536, 934, 953 uUsSD 97, 193, 000 May 04, 2021 (4, 363, 580)
BRL 529,572,173 USD 96, 048, 000 May 04, 2021 (4, 491, 513)
MXN 67, 250, 000 USD 3, 145, 727 May 14, 2021 101, 742
ZAR 28, 450, 000 USD 1, 832, 459 May 21, 2021 59, 438
ZAR 35, 500, 000 USD 2, 330, 622 April 09, 2021 43, 804
ush 2,490, 736 INR 181, 500, 000 April 09, 2021 27,275
usb 2,753,471 IDR 39, 900, 000, 000 April 09, 2021 16, 272
usb 602, 285 INR 44, 000, 000 April 09, 2021 5,083
ush 353,601 IDR 5, 100, 000, 000 April 09, 2021 3,734
IDR 60, 650, 000, 000 USD 4, 145, 792 May 21, 2021 1, 649
ZAR 26, 400, 000 USD 1, 751, 420 June 04, 2021 897
ZAR 46, 100, 000 USD 3,077, 830 April 20, 2021 796
INR 225, 500, 000 uUsD 3, 060, 075 April 09, 2021 589
INR 276, 450, 000 usSD 3,731,091 May 21, 2021 (1, 365)
USD 607, 282 ZAR 9, 100, 000 April 09, 2021 (1, 374)
Uush 1, 764, 180 ZAR 26, 400, 000 April 09, 2021 (1, 591)
INR 125, 000, 000 USD 1, 696, 030 April 20, 2021 (2, 108)
BRL 5, 500, 000 USD 956, 854 May 14, 2021 (6, 655)
IDR 39, 900, 000, 000 USD 2,732,539 June 04, 2021 (7, 405)
MXN 48, 250, 000 USD 2, 343, 655 May 28, 2021 (17, 534)
INR 181, 500, 000 USD 2,469, 270 June 04, 2021 (25, 540)
MXN 93, 750, 000 USD 4,561, 222 April 30, 2021 (26, 492)
BRL 13, 050, 000 USD 2,294,424 May 14, 2021 (39, 861)
INR 275, 650, 000 usb 3, 765, 170 May 10, 2021 (40, 371)
MXN 81, 750, 000 usb 4,012, 151 April 16, 2021 (51, 769)
ZAR 39, 250, 000 ush 2,673,138 May 10, 2021 (59, 188)
IDR 25, 800, 000, 000 ush 1, 830, 241 April 20, 2021 (61, 722)
IDR 45, 000, 000, 000 ush 3,176, 844 April 09, 2021 (89, 778)
IDR 60, 550, 000, 000 ush 4, 260, 184 May 10, 2021 (115, 635)
BRL 15, 350, 000 uUsSD 2,844,673 April 30, 2021 (190, 096)
BRL 16, 954, 000 uUSD 3, 141, 898 April 16, 2021 (207, 745)
BRL 24, 350, 000 uUSD 4, 420, 922 May 28, 2021 (218, 347)
MXN 181, 381, 538 uUSD 8, 725, 247 April 20, 2021 57, 859
MXN 184, 886, 780 USD 8,916, 039 April 12, 2021 44, 807
USD 972, 109 BRL 5, 365, 656 May 04, 2021 44, 453
USDh 298, 618 TRY 2,274,270 April 12, 2021 29, 124
Uush 1, 800, 854 AUD 2, 332, 366 April 12, 2021 27,216
UsSDh 147, 951 TRY 1,092, 407 April 20, 2021 19, 600
USDh 106, 408 TRY 807, 322 April 20, 2021 11, 553
USD 701, 638 AUD 908, 098 April 20, 2021 11, 051
Uush 805, 529 AUD 1, 045, 706 April 12, 2021 10, 326
USD 69, 931 TRY 539, 948 April 12, 2021 5,949
UsSDh 197, 052 TRY 1,633,473 April 12, 2021 3,491
USD 86, 661 TRY 718, 382 April 12, 2021 1,535
USD 668, 179 AUD 877, 373 April 20, 2021 958
Uush 97, 443 MXN 1,992, 711 April 12, 2021 864
ZAR 27, 466, 645 USD 1, 833, 831 April 20, 2021 433
USD 10, 115 EUR 8,470 April 12, 2021 199
USD 15, 663 ZAR 232, 349 April 12, 2021 130
uUSD 35,313 MXN 726, 935 April 20, 2021 113
USD 11, 996 ZAR 178,013 April 12, 2021 95
uUSD 22,930 ZAR 341, 952 April 12, 2021 69
USDh 17, 420 ZAR 260, 154 April 12, 2021 28
Uush 6, 374 EUR 5, 426 April 12, 2021 22
UsSDh 948 EUR 796 April 12, 2021 16
USDh 16,517 ZAR 246, 839 April 12, 2021 14
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uUsD 632 ZAR 9, 500 April 12, 2021 (3)
uUsD 6, 564 ZAR 98, 600 April 12, 2021 (28)
uUsD 5,619 ZAR 85, 232 April 12, 2021 (79)
uUsD 22,932 ZAR 344, 808 April 12, 2021 (121)
uUsD 115, 348 MXN 2,382, 591 April 12, 2021 (128)
uUsD 28,461 MXN 589, 913 April 12, 2021 (130)
USD 25, 586 MXN 531, 698 April 12, 2021 (183)
USD 41,471 MXN 863, 046 April 20, 2021 (320)
USD 28,317 MXN 591, 741 April 12, 2021 (362)
USD 11, 976 ZAR 184, 949 April 12, 2021 (388)
uUsD 69, 923 MXN 1, 458, 828 April 12, 2021 (781)
uUsD 67, 879 MXN 1, 418, 446 April 12, 2021 (868)
uUsD 852, 715 BRL 4, 939, 065 May 04, 2021 (1, 187)
JPY 9, 776, 947 USD 89, 632 April 20, 2021 (1,432)
uUsD 98, 999 MXN 2,075, 481 April 20, 2021 (1, 502)
ZAR 31, 687, 783 USD 2,120, 105 April 12, 2021 (1, 562)
JPY 10, 401, 699 USD 97, 375 April 12, 2021 (3,548)
EUR 523, 676 USD 624, 179 April 20, 2021 (10, 982)
EUR 544, 681 USD 658, 770 April 12, 2021 (21, 085)
JPY 593, 841, 365 USD 5,444,179 April 20, 2021 (87,001)
JPY 700, 322, 568 USD 6, 556, 098 April 12, 2021 (238,910)
BRL 261, 776, 552 USD 46, 111, 613 May 04, 2021 (853, 682)
JPY 12, 524, 436, 880 USD 114, 820, 701 April 20, 2021 (1, 834, 900)
AUD 170, 759, 116 USD 132, 050, 979 April 20, 2021 (2,192, 839)
TRY 240, 733, 422 USD 31, 582, 596 April 20, 2021 (3,297, 845)
TRY 217, 600, 260 [SD) 29, 123, 221 April 12, 2021 (3,338, 164)
AUD 171, 895, 150 [SD) 134, 517, 959 April 12, 2021 (3,800, 978)
JPY 12, 654, 054, 429 uUSD 118, 461, 451 April 12, 2021 (4, 316, 830)
usDh 466, 098 JPY 50, 007, 000 April 12, 2021 15,015
usDh 483,617 JPY 52,401, 905 April 12, 2021 10, 931
usDh 474, 926 JPY 51,601, 420 April 20, 2021 9,418
usDh 582, 682 JPY 63, 604, 599 April 12, 2021 8, 843
usDh 192, 610 JPY 21, 005, 928 April 12, 2021 3,129
usDh 187, 136 JPY 20, 405, 196 April 12, 2021 3,073
USD 455, 807 JPY 50, 201, 800 April 20, 2021 2,926
USD 185, 560 JPY 20, 301, 383 April 12, 2021 2,434
USD 85, 884 JPY 9, 305, 970 April 12, 2021 1,941
USD 1,053, 725 JPY 116, 603, 264 April 12, 2021 1,917
USD 18, 643 JPY 2, 000, 280 April 12, 2021 601
USD 27,497 JPY 2,981, 820 April 12, 2021 600
USD 13, 861 JPY 1, 504, 296 April 12, 2021 292
USD 2,054 JPY 222,780 April 12, 2021 45
JPY 995, 566 usDh 9, 000 April 20, 2021 (19)
JPY 992, 264 usDh 9,129 April 12, 2021 (179)

(32,634, 478)
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ILZ TPV RTAINSUR—A—BET Y - NAA— LR -RUR-T7UR

A AR E
2020412 A 31 BASH T 32 HAIIM
(z—n)

TEAAE 21,006,123
A BB 1,497
2B U CAEAMRS THIE SN DERHNE PE 3 IOV A IR D iR A% (11,839,320)
EHEZAT 9,168,300
S PR 2 (1,827,645)
St FVERRATAIZE 7,340,655
SREH

R AIEAVINSS E Y oY gl e e (3,179,851)
XX LA DI ARV 4 (1,020,317)
1 JE RS (27,345)
RS 3,113,142
Bl (FUREINBLAE & T) (27,691)
BELFEORAE CRBTIMBEDER ICLIMNELH 3,085,451




ILZ TPV RTAINSUR—A—BET Y - NAA— LR -RUR-T7UR

FE A MRES I

(20204F12 H 31 H HIAE)
Z7URIZ
ATEAfi#E s 5EE
S5 0] (z2—m) (%)
2% - 96.68% (201942124318 : 96.56%)
ZF—ZRJT -0.38% (20194E12 A 31 H: 0.00%)
T80 — -0.38% (20194£12 A 31 H: 0.00%)
ams AG, 6.000%, 31/07/25 1,475,000 1,562,629 0.38
1,562,629 0.38
F—2NTEE 1,562,629 0.38
A< R -1.25% Q019412 H31H: 1.71%)
BE - 1.25% Q019512431 H: 1.71%)
UPCB Finance VII Ltd, 3.625%, 15/06/29 4,925,000 5,111,471 1.25
5,111,471 1.25
TA< HEER 5,111,471 1.25
FxaLFiE -1.09% (20192125318 : 0.51%)
BREBREEE - 1.09% (201942125310 : 0.51%)
Sazka Group AS, 3.875%, 15/02/27 4,650,000 4,465,581 1.09
4,465,581 1.09
F=atFEEFH 4,465,581 1.09
TTFAR -9.33% (20194E12 5 31 H : 8.68%)
B -1.01% (2019512431 H: 1.90%)
Altice France SA/France, 3.375%, 15/01/28 3,570,000 3,522,894 0.86
Altice France SA/France, 4.125%, 15/01/29 600,000 611,850 0.15
4,134,744 1.01
BEREBAWEER - 2.09% (0194E12A31H: 1.19%)
Accor SA, 2.625%, 30/04/69% 1,300,000 1,202,296 0.29
Air France-KLM, 3.750%, 12/10/22 1,600,000 1,588,000 0.39
Faurecia SE, 2.375%, 15/06/27 2,425,000 2,442,747 0.60
Faurecia SE, 3.125%, 15/06/26 900,000 923,896 0.23
Faurecia SE, 3.750%, 15/06/28 450,000 471,814 0.11
IM Group SAS, 6.625%, 01/03/25 2,000,000 1,930,000 0.47
8,558,753 2.09
RRIGEHBRMERRL - 3.58% (201946125 318 : 3.08%)
Casino Guichard Perrachon SA, 3.580%, 07/02/25 2,900,000 2,611,698 0.64
Casino Guichard Perrachon SA, 4.498%, 07/03/24 2,100,000 2,047,668 0.50
Casino Guichard Perrachon SA, 6.625%, 15/01/26 1,275,000 1,283,734 0.31
La Financiere Atalian SASU, 4.000%, 15/05/24 3,050,000 2,805,514 0.69
La Financiere Atalian SASU, 5.125%, 15/05/25 2,225,000 2,058,955 0.50
Quatrim SASU, 5.875%, 15/01/24 175,000 181,297 0.05
Tereos Finance Groupe I SA, 4.125%, 16/06/23 2,200,000 2,156,000 0.53
Tereos Finance Groupe I SA, 7.500%, 30/10/25 1,400,000 1,477,203 0.36
14,622,069 3.58
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&Rl - 0.47% (2019412 3318 : 0.00%)
Louvre Bidco SAS, 4.250%, 30/09/24 975,000 962,906 0.23
Louvre Bidco SAS, 6.500%, 30/09/24 950,000 975,531 0.24
1,938,437 0.47
BAR -2.18% (20194E125 31 H: 0.95%)
CMA CGM SA, 5.250%, 15/01/25 1,725,000 1,716,904 0.42
CMA CGM SA, 7.500%, 15/01/26 775,000 828,431 0.20
Novafives SAS, 4.500%, 15/06/25 (FRN) 1,900,000 1,653,359 0.41
SPIE SA, 2.625%, 18/06/26 1,700,000 1,775,332 0.43
Vallourec SA, 2.250%, 30/09/24 1,400,000 964,740 0.24
Vallourec SA, 6.375%, 15/10/23 2,858,000 1,948,799 0.48
8,887,565 2.18
75 AL EF 38,141,568 9.33
KA -6.39% (20194125 31 H : 2.89%)
RH - 1.00% (20194E12 531 H: 0.00%)
KME SE, 6.750%, 01/02/23 3,275,000 2,623,548 0.64
WEPA Hygieneprodukte GmbH, 2.875%, 15/12/27 1,450,000 1,466,173 0.36
4,089,721 1.00
WIE -0.70% (20194E12 31 H: 0.00%)
Tele Columbus AG, 3.875%, 02/05/25 2,855,000 2,857,356 0.70
2,857,356 0.70
EREBREER -2.44% (20195E12 331 A : 0.42%)
Adler Pelzer Holding GmbH, 4.125%, 01/04/24 1,885,000 1,762,663 0.43
[HO Verwaltungs GmbH, 3.625%, 15/05/25 600,000 611,070 0.15
[HO Verwaltungs GmbH, 3.875%, 15/05/27 2,250,000 2,334,276 0.57
Schaeffler AG, 3.375%, 12/10/28 2,100,000 2,308,690 0.57
ZF Finance GmbH, 3.000%, 21/09/25 1,500,000 1,548,247 0.38
ZF Finance GmbH, 3.750%, 21/09/28 1,300,000 1,393,923 0.34
9,958,869 2.44
BRIEEBHEMER - 1.00% (20195£12 4310 : 0.54%)
Cheplapharm Arzneimittel GmbH, 4.375%, 15/01/28 1,650,000 1,688,071 0.41
Nidda Healthcare Holding GmbH, 3.500%, 30/09/24 2,100,000 2,094,117 0.51
Techem Verwaltungsgesellschaft 674 mbH, 6.000%, 30/07/26 200,000 209,262 0.05
Techem Verwaltungsgesellschaft 675 mbH, 2.000%, 15/07/25 100,000 99,132 0.03
4,090,582 1.00
&t - 1.25% (2019412431 H: 1.90%)
Consus Real Estate AG, 9.625%, 15/05/24 3,750,000 4,014,390 0.98
Peach Property Finance GmbH, 4.375%, 15/11/25 1,050,000 1,096,088 0.27
5,110,478 1.25
BAR -0.00% (20194125 31 H: 0.03%)
Senvion Holding GmbH, 3.875%, 25/10/22) 2,465,000 123 0.00
123 0.00
KAV EEF 26,107,129 6.39
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TANVTE -0.80% (20194£12H 31 5 0.69%)
BE -0.24% (2019512431 H: 0.00%)
eircom Finance DAC, 3.500%, 15/05/26 300,000 307,652 0.07
Virgin Media Vendor Financing Notes IIl DAC, 4.875%, 15/07/28 600,000 681,897 0.17
989,549 0.24
AR -0.56% (20194E12H 31 H: 0.43%)
James Hardie International Finance DAC, 3.625%, 01/10/26 2,200,000 2,264,882 0.56
2,264,882 0.56
TAVF RE#R 3,254,431 0.80
AT -10.10% (20195E12H 31 H: 9.12%)
BIE - 1.54% (20195512 H 31 B : 2.52%)
Telecom Italia SpA/Milano, 2.375%, 12/10/27 4,200,000 4,368,620 1.07
Telecom Italia SpA/Milano, 4.000%, 11/04/24 1,800,000 1,944,038 0.47
6,312,658 1.54
BREBANEEY - 1.44% Q0195124311 : 1.60%)
ASR Media & Sponsorship SpA, 5.125%, 01/08/24 3,786,055 3,722,203 091
Gamma Bidco SpA, 6.000%, 15/07/25 (FRN) 700,000 701,624 0.17
Gamma Bidco SpA, 6.250%, 15/07/25 1,400,000 1,453,701 0.36
5,877,528 1.44
RRIGEBAMNERR - 1.00% (201946125 318 : 0.46%)
Atlantia SpA, 1.875%, 13/07/27 1,550,000 1,521,748 0.37
Rekeep SpA, 9.000%, 15/06/22 2,500,000 2,564,255 0.63
4,086,003 1.00
& -5.38% (2019551231 H : 3.49%)
Banca Monte dei Paschi di Siena SpA, 1.875%, 09/01/26 1,150,000 1,138,860 0.28
Banca Monte dei Paschi di Siena SpA, 5.375%, 18/01/28 1,575,000 1,355,737 0.33
Banca Monte dei Paschi di Siena SpA, 8.000%, 22/01/30 400,000 391,743 0.10
doValue SpA, 5.000%, 04/08/25 2,950,000 3,072,946 0.75
Intesa Sanpaolo SpA, 3.750%, 27/08/69" 250,000 238,521 0.06
Intesa Sanpaolo SpA, 3.928%, 15/09/26 3,525,000 3,951,006 0.97
Intesa Sanpaolo SpA, 4.125%, 27/08/69" 2,375,000 2,249,347 0.55
UniCredit SpA, 2.000%, 23/09/29 1,325,000 1,308,484 0.32
UniCredit SpA, 2.731%, 15/01/32 3,300,000 3,834,821 0.94
UniCredit SpA, 4.375%, 03/01/27 3,124,000 3,232,751 0.79
Unione di Banche Italiane SpA, 5.875%, 04/03/29 1,076,000 1,199,848 0.29
21,974,064 5.38
AR -0.35% (20194E12H 31 H: 1.05%)
Pro-Gest SpA, 3.250%, 15/12/24 1,546,000 1,442,882 0.35
1,442,882 0.35
T80 — -0.39% (20194£12 A 31 H: 0.00%)
Centurion Bidco SpA, 5.875%, 30/09/26 1,525,000 1,574,970 0.39
1,574,970 0.39
AZVT & 41,268,105 10.10
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BA -3.05% (2019412 A 31 H : 2.86%)
EIE -3.05% (20194E12 431 H: 2.86%)
SoftBank Group Corp, 3.125%, 19/09/25 2,738,000 2,804,339 0.69
SoftBank Group Corp, 4.000%, 19/09/29 3,175,000 3,362,854 0.82
SoftBank Group Corp, 4.500%, 20/04/25 1,575,000 1,695,181 0.42
SoftBank Group Corp, 5.000%, 15/04/28 4,125,000 4,587,295 1.12
12,449,669 3.05
AALGE 12,449,669 3.05
T—T— -1.60% (20194E12 531 H: 2.36%)
BREBREZEE - 0.26% (20195£12H 310 : 1.29%)
Adient Global Holdings Ltd, 3.500%, 15/08/24 1,055,000 1,048,776 0.26
1,048,776 0.26
RRIEEHBAMNERR - 1.34% (201946125318 : 1.07%)
AA Bond Co Ltd, 5.500%, 31/07/22 2,425,000 2,616,207 0.64
Avis Budget Finance Plc, 4.750%, 30/01/26 2,950,000 2,873,169 0.70
5,489,376 1.34
Ty—V—EE 6,538,152 1.60
NI TG -12.57% (20194612 A 31 A : 14.67%)
FEH - 0.56% (20194E12 431 H: 1.34%)
Monitchem HoldCo 2 SA, 9.500%, 15/09/26 2,150,000 2,301,262 0.56
2,301,262 0.56
B - 4.42% (2019512431 H: 2.81%)
Altice Financing SA, 3.000%, 15/01/28 2,225,000 2,140,367 0.52
Altice Finco SA, 4.750%, 15/01/28 2,056,000 1,984,463 0.49
Altice France Holding SA, 4.000%, 15/02/28 1,325,000 1,259,223 0.31
Altice France Holding SA, 8.000%, 15/05/27 3,675,000 3,988,639 0.98
Summer BC Holdco A Sarl, 9.250%, 31/10/27 3,063,579 3,228,399 0.79
Summer BC Holdco B Sarl, 5.750%, 31/10/26 250,000 262,812 0.06
Telecom Italia Finance SA, 7.750%, 24/01/33 3,525,000 5,185,508 1.27
18,049,411 4.42
FREEBAEERR - 1.98% (20194E12H 310 : 2.95%)
Cirsa Finance International Sarl, 4.750%, 22/05/25 1,250,000 1,218,875 0.30
Cirsa Finance International Sarl, 6.250%, 20/12/23 1,650,000 1,642,476 0.40
Codere Finance 2 Luxembourg SA, 10.750%, 01/11/23 3,200,000 2,080,000 0.51
LHMC Finco 2 Sarl, 7.250%, 02/10/25 1,184,000 1,075,960 0.26
LSF9 Balta Issuer Sarl, 7.750%, 15/09/22 1,487,970 1,409,584 0.35
Takko Luxembourg 2 SCA, 5.375%, 15/11/23 725,000 653,312 0.16
8,080,207 1.98
BRRIGEBRMNERR - 0.19% (201946125 318 : 0.00%)
Arena Luxembourg Finance Sarl, 1.875%, 01/02/28 800,000 758,116 0.19
758,116 0.19
& -3.52% (20195512431 H: 3.01%)
ADLER Group SA, 2.750%, 13/11/26 2,100,000 2,152,320 0.53
ADLER Group SA, 3.250%, 05/08/25 1,900,000 1,975,094 0.48
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Amigo Luxembourg SA, 7.625%, 15/01/24 2,500,000 1,669,927 0.41
Aroundtown SA, 2.125%, 17/01/69) 2,600,000 2,600,292 0.64
Garfunkelux Holdco 3 SA, 6.250%, 01/05/26 (FRN) 600,000 600,859 0.15
Garfunkelux Holdco 3 SA, 6.750%, 01/11/25 2,000,000 2,050,406 0.50
Garfunkelux Holdco 3 SA, 7.750%, 01/11/25 1,575,000 1,798,783 0.44
Motion Finco Sarl, 7.000%, 15/05/25 1,450,000 1,526,979 0.37
14,374,660 3.52
BAR -1.36% (20194E125 31 H: 3.10%)
Galapagos SA/Luxembourg, 5.375%, 15/06/21® 45,000 477 0.00
Kleopatra Holdings 1 SCA, 9.250%, 30/06/23 4,343,601 4,305,594 1.05
Mangrove Luxco III Sarl, 7.775%, 09/10/25 343,885 296,314 0.07
Swissport Financing Sarl, 5.250%, 15/08/24 1,025,000 925,370 0.23
Swissport Financing Sarl, 9.000%, 15/02/25 1,600,000 44,800 0.01
5,572,555 1.36
NEEEE - 0.54% (201941231 H : 1.46%)
ContourGlobal Power Holdings SA, 2.750%, 01/01/26 2,225,000 2,213,361 0.54
2,213,361 0.54
NI TNVTRE 51,349,572 12.57
AFT 3 -4.01% (20194512 H 31 H: 1.90%)
TRV — -2.48% (20194E128 31 H: 0.00%)
Petroleos Mexicanos, 1.875%, 21/04/22 275,000 272,358 0.07
Petroleos Mexicanos, 2.750%, 21/04/27 4,275,000 4,005,675 0.98
Petroleos Mexicanos, 4.750%, 26/02/29 1,500,000 1,508,588 0.37
Petroleos Mexicanos, 4.875%, 21/02/28 450,000 457,937 0.11
Petroleos Mexicanos, 5.125%, 15/03/23 2,355,000 2,449,424 0.60
Petroleos Mexicanos, 5.500%, 24/02/25 1,300,000 1,420,217 0.35
10,114,199 2.48
&/ - 0.56% (20195512431 H: 0.33%)
Credito Real SAB de CV SOFOM ER, 5.000%, 01/02/27 2,475,000 2,309,859 0.56
2,309,859 0.56
BAR -0.97% (20194E12H 31 H: 1.57%)
Cemex SAB de CV, 3.125%, 19/03/26 3,850,000 3,964,037 0.97
3,964,037 0.97
AxLafEt 16,388,095 4.01
ZEE -0.78% (20194E12 5310 : 0.82%)
BRHEBAINEER - 0.78% (0194E12 331 H: 0.82%)
Eagle Intermediate Global Holding BV/Ruyi US Finance LLC, 5.375%,
01/05/23 3,700,000 3,174,600 0.78
3,174,600 0.78
SEESE 3,174,600 0.78
FIvE -10.07% (2019412 5 31 H: 11.20%)
FH - 0.29% (20194E12 31 H: 1.52%)
Axalta Coating Systems Dutch Holding B BV, 3.750%, 15/01/25 1,175,000 1,195,562 0.29
1,195,562 0.29
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BIE -3.78% (20195£12H 318 : 2.77%)
PPF Telecom Group BV, 3.250%, 29/09/27 1,325,000 1,421,393 0.35
PPF Telecom Group BV, 3.500%, 20/05/24 1,200,000 1,268,608 0.31
Summer BidCo BY, 9.000%, 15/11/25 2,258,986 2,326,560 0.57
United Group BV, 3.250%, 15/02/26 (FRN) 1,305,000 1,266,503 0.31
United Group BV, 4.000%, 15/11/27 2,725,000 2,719,910 0.66
United Group BV, 4.875%, 01/07/24 2,000,000 2,041,480 0.50
UPC Holding BV, 3.875%, 15/06/29 100,000 102,533 0.02
VZ Vendor Financing Il BV, 2.875%, 15/01/29 1,750,000 1,741,963 0.43
Ziggo Bond Co BV, 3.375%, 28/02/30 2,550,000 2,562,112 0.63
15,451,062 3.78
BRIEEBEEFEL - 1.67% (20194E12 5 310 : 0.00%)
Hema Bondco I BV, 7.500%, 19/10/25 6,158,480 6,332,970 1.55
Hema BV, 10.000%, 19/04/25 1,763 1,763 0.00
ZF Europe Finance BV, 2.000%, 23/02/26 500,000 493,740 0.12
6,828,473 1.67
BRIEEBEEFEL - 2.54% (20194E12H 31 : 4.47%)
Q-Park Holding I BV, 2.000%, 01/03/27 1,270,000 1,221,816 0.30
Teva Pharmaceutical Finance Netherlands II BV, 1.125%, 15/10/24 3,950,000 3,652,150 0.89
Teva Pharmaceutical Finance Netherlands II BV, 1.875%, 31/03/27 3,500,000 3,166,807 0.78
Teva Pharmaceutical Finance Netherlands II BV, 6.000%, 31/01/25 2,150,000 2,331,890 0.57
10,372,663 2.54
BARR -1.32% (20194E12H 310 : 1.35%)
Energizer Gamma Acquisition BV, 4.625%, 15/07/26 3,250,000 3,359,375 0.82
OI European Group BV, 3.125%, 15/11/24 625,000 646,274 0.16
Selecta Group BV, 5.875%, 01/02/24 3,075,000 1,383,750 0.34
5,389,399 1.32
Frav— -0.47% (20194£12 A 31 H: 0.99%)
Diebold Nixdorf Dutch Holding BV, 9.000%, 15/07/25 1,750,000 1,899,013 0.47
1,899,013 0.47
¥ A 41,136,172 10.07
IV z— -0.94% (20195212 A31H: 0.97%)
BRRIGEHBAMERRL - 0.94% (201946125318 : 0.97%)
Nassa Topco AS, 2.875%, 06/04/24 3,650,000 3,830,447 0.94
3,830,447 0.94
N =—Et 3,830,447 0.94
2= -0.79% (2019F£12H 31 H: 0.00%)
BREBREZEE - 0.79% (20194£12H 31 : 0.00%)
Carnival Corp, 1.875%, 07/11/22 1,675,000 1,575,756 0.38
Carnival Corp, 7.625%, 01/03/26 625,000 661,340 0.16
Carnival Corp, 10.125%, 01/02/26 875,000 1,010,348 0.25
3,247,444 0.79
N)=iEt 3,247,444 0.79




ILZ TPV RTAINSUR—A—BET Y - NAA— LR -RUR-T7UR

77V Rz
ANTEAfi#E S 58E
G bl (z—m) (%)

BRIV -0.67% (20194E12 5 318 : 0.77%)

BREEAEER - 0.67% (20195E12831H: 0.77%)

Transportes Aereos Portugueses SA, 5.625%, 02/12/24 3,800,000 2,723,333 0.67
2,723,333 0.67

RANTNLVERE 2,723,333 0.67

N—==7 -0.44% (20194E124 318 : 0.00%)

WE - 0.44% (20194123318 : 0.00%)

RCS & RDS SA, 2.500%, 05/02/25 1,800,000 1,781,500 0.44
1,781,500 0.44

N—e=T &% 1,781,500 0.44

TUHR—IV -0.64% (20194E12 531 H: 0.82%)

&R - 0.64% (2019412331 H: 0.82%)

Mulhacen Pte Ltd, 6.500%, 01/08/23 4,538,775 2,602,231 0.64
2,602,231 0.64

VUHBR—IVERE 2,602,231 0.64

ZARAY -3.19% (20194E12 A 31 H : 3.76%)

EIE - 0.41% (2019412431 H: 0.00%)

Lorca Telecom Bondco SA, 4.000%, 18/09/27 1,600,000 1,680,110 0.41
1,680,110 0.41

BREBAEER - 0.47% Q019512431 : 0.00%)

NH Hotel Group SA, 3.750%, 01/10/23 719,365 704,503 0.17

Tendam Brands SAU, 5.250%, 15/09/24 (FRN) 1,325,000 1,219,453 0.30
1,923,956 0.47

& -2.31% (2019412431 H: 3.06%)

Bankia SA, 3.750%, 15/02/29 2,800,000 3,014,137 0.74

Bankia SA, 6.000%, 18/10/69" 2,000,000 2,062,105 0.51

Bankia SA, 6.375%, 19/12/69M 2,000,000 2,141,563 0.52

CaixaBank SA, 6.750%, 13/09/68") 2,000,000 2,207,360 0.54
9,425,165 2.31

AR 13,029,231 3.19

AT —F L -0.49% (20195512 H 31 H : 2.58%)

& - 0.49% (20194E12 831 H: 1.64%)

Intrum AB, 4.875%, 15/08/25 1,950,000 2,012,015 0.49
2,012,015 0.49

Ay —F L AEF 2,012,015 0.49

AFYR -13.59% (20194E12H 31 H: 9.67%)

R - 1.28% (2019412331 H: 0.00%)

INEOS Finance Plc, 2.875%, 01/05/26 2,100,000 2,124,045 0.52

INEOS Finance Plc, 3.375%, 31/03/26 3,025,000 3,112,275 0.76
5,236,320 1.28

WS -2.85% (2019412331 H: 1.17%)

Virgin Media Finance Plc, 3.750%, 15/07/30 600,000 610,316 0.15
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Virgin Media Secured Finance Plc, 4.125%, 15/08/30 1,000,000 1,133,044 0.28
Virgin Media Secured Finance Plc, 5.000%, 15/04/27 2,425,000 2,828,227 0.69
Vmed O2 UK Financing I Ple, 3.250%, 31/01/31 1,425,000 1,461,667 0.36
Vmed O2 UK Financing I Plc, 4.000%, 31/01/29 1,150,000 1,307,844 0.32
Vodafone Group Plc, 3.100%, 03/01/79 2,950,000 3,057,233 0.75
Vodafone Group Plc, 4.200%, 03/10/78 1,100,000 1,246,564 0.30
11,644,895 2.85
BREBAEE Y - 3.58% (20195£12 431 : 4.95%)
Carnival Plc, 1.000%, 28/10/29 1,550,000 1,108,521 0.27
eG Global Finance Plc, 4.375%, 07/02/25 850,000 834,589 0.20
eG Global Finance Plc, 6.250%, 30/10/25 1,950,000 2,002,125 0.49
Matalan Finance Plc, 6.750%, 31/01/23 3,225,000 2,685,548 0.66
Pinnacle Bidco Plc, 5.500%, 15/02/25 1,150,000 1,134,398 0.28
Pinnacle Bidco Plc, 6.375%, 15/02/25 700,000 771,038 0.19
Pizzaexpress Financing 2 Plc, 6.625%, 01/08/21 2,915,000 2,020,152 0.49
Stonegate Pub Co Financing 2019 Plec, 5.750%, 31/07/25 (FRN) 950,000 915,224 0.22
Stonegate Pub Co Financing 2019 Plc, 8.250%, 31/07/25 1,125,000 1,263,926 0.31
Very Group Funding Plc/The, 7.750%, 15/11/22 1,700,000 1,912,645 0.47
14,648,166 3.58
BRIEEBHEMNER - 1.93% (20195£124 317 : 1.01%)
Algeco Global Finance Plc, 6.500%, 15/02/23 675,000 684,675 0.17
Algeco Global Finance Plc, 6.500%, 15/02/23 2,125,000 2,135,625 0.52
Boparan Finance Plc, 7.625%, 30/11/25 1,675,000 1,875,982 0.46
HJ Heinz Finance UK Plc, 6.250%, 18/02/30 350,000 493,091 0.12
Iceland Bondco Plc, 4.625%, 15/03/25 2,000,000 2,215,436 0.54
Iceland Bondco Plc, 6.750%, 15/07/24 425,000 479,849 0.12
7,884,658 1.93
&l - 1.51% (20195512 A 31 H : 2.54%)
Barclays Plc, 2.000%, 07/02/28 800,000 817,010 0.20
Barclays Plc, 7.125%, 15/09/69) 1,200,000 1,486,652 0.36
Iron Mountain UK Plc, 3.875%, 15/11/25 1,125,000 1,268,163 0.31
Newday Bondco Plc, 7.375%, 01/02/24 144A 225,000 232,328 0.06
Newday Bondco Plc, 7.375%, 01/02/24 2,275,000 2,349,100 0.58
6,153,253 1.51
AR -1.80% (20194E12 4 31 H: 0.00%)
Rolls-Royce Plc, 4.625%, 16/02/26 5,750,000 6,207,844 1.52
Titan Global Finance Plc, 2.750%, 09/07/27 1,100,000 1,137,021 0.28
7,344,865 1.80
T80 — -0.64% (20194£12 A 31 H: 0.00%)
Hurricane Finance Plc, 8.000%, 15/10/25 2,175,000 2,615,832 0.64
2,615,832 0.64
AXVREE 55,527,989 13.59
KE - 14.51% (20194E12H 318 : 16.12%)
R - 0.47% (20195512431 H : 1.61%)
Kraton Polymers LLC/Kraton Polymers Capital Corp, 5.250%, 15/05/26 1,862,000 1,921,253 0.47
1,921,253 0.47



ILZ TPV RTAINSUR—A—BET Y - NAA— LR -RUR-T7UR

Z7URIZ
ANTEAfi#E S 58E
2] ili] (z—nm) (%)
BIE -2.63% (20195512318 : 2.19%)
Cogent Communications Group Inc, 4.375%, 30/06/24 1,100,000 1,124,608 0.28
Netflix Inc, 3.625%, 15/05/27 1,000,000 1,115,377 0.27
Netflix Inc, 3.625%, 15/06/30 2,775,000 3,154,642 0.77
Netflix Inc, 3.875%, 15/11/29 1,625,000 1,878,023 0.46
Netflix Inc, 4.625%, 15/05/29 2,875,000 3,472,368 0.85
10,745,518 2.63
BREBRERE - 6.17% (20194£12H 310 : 3.92%)
Ford Motor Credit Co LLC, 0.000%, 01/12/21 (FRN) 1,200,000 1,184,130 0.29
Ford Motor Credit Co LLC, 0.217%, 15/11/23 (FRN) 1,600,000 1,523,811 0.37
Ford Motor Credit Co LLC, 1.514%, 17/02/23 1,300,000 1,292,070 0.32
Ford Motor Credit Co LLC, 1.744%, 19/07/24 3,000,000 2,976,847 0.73
Ford Motor Credit Co LLC, 2.330%, 25/11/25 1,450,000 1,470,036 0.36
Ford Motor Credit Co LLC, 2.748%, 14/06/24 1,375,000 1,529,427 0.37
Ford Motor Credit Co LLC, 3.021%, 06/03/24 1,475,000 1,520,898 0.37
Ford Motor Credit Co LLC, 4.535%, 06/03/25 1,675,000 1,974,056 0.48
Scientific Games International Inc, 3.375%, 15/02/26 1,725,000 1,707,448 0.42
Scientific Games International Inc, 5.500%, 15/02/26 3,425,000 3,386,469 0.83
Superior Industries International Inc, 6.000%, 15/06/25 2,481,000 2,375,681 0.58
Tenneco Inc, 5.000%, 15/07/24 2,725,000 2,759,057 0.68
WMG Acquisition Corp, 3.625%, 15/10/26 1,475,000 1,523,414 0.37
25,223,344 6.17
RRIGEBRMNERR -3.03% (201946125318 : 2.28%)
Catalent Pharma Solutions Inc, 2.375%, 01/03/28 1,075,000 1,076,816 0.26
IQVIA Inc, 2.875%, 15/06/28 1,950,000 2,010,276 0.49
IQVIA Inc, 3.250%, 15/03/25 1,175,000 1,187,519 0.29
Kraft Heinz Foods Co, 4.125%, 01/07/27 1,525,000 1,891,160 0.46
Refinitiv US Holdings Inc, 4.500%, 15/05/26 1,720,000 1,810,291 0.44
Refinitiv US Holdings Inc, 6.875%, 15/11/26 1,112,000 1,203,199 0.30
Spectrum Brands Inc, 4.000%, 01/10/26 3,125,000 3,222,602 0.79
12,401,863 3.03
A/l - 0.48% (20195512 A 31 H : 0.94%)
Encore Capital Group Inc, 4.875%, 15/10/25 1,100,000 1,139,380 0.28
Encore Capital Group Inc, 5.375%, 15/02/26 725,000 818,818 0.20
1,958,198 0.48
BARRM -1.32% (20194E12 A 31 H: 3.26%)
Mauser Packaging Solutions Holding Co, 4.750%, 15/04/24 1,625,000 1,622,180 0.40
Silgan Holdings Inc, 2.250%, 01/06/28 2,325,000 2,358,606 0.58
Standard Industries Inc/NJ, 2.250%, 21/11/26 1,400,000 1,415,675 0.34
5,396,461 1.32
Fr/av— -0.41% (20194£12 A 31 H: 1.50%)
Banff Merger Sub Inc, 8.375%, 01/09/26 700,000 730,297 0.18
Boxer Parent Co Inc, 6.500%, 02/10/25 875,000 927,578 0.23
1,657,875 0.41
KEEF 59,304,512 14.51
BHaE 395,005,876 96.68




ILZ TPV RTAINSUR—A—BET Y - NAA— LR -RUR-T7UR

ANYUHYBREIIFHIVTANEABEESELH— (0.05%) (20195F12H318:0.12%)

77K
ZH 518 REBHE LHOFE
BE NEESE BE SIEBRESH WEIHF ®HH (z—m) (%)
JPY 8,451,232,479 EUR (67,015,832) Brown Brothers Harriman & Co.  28/01/2021 (192,625) (0.05)
EUR 6,592 GBP (5,954) Brown Brothers Harriman & Co.  28/01/2021 (33) 0.00
JPY 2,000,000 EUR (15,830) Brown Brothers Harriman & Co.  28/01/2021 (16) 0.00
JPY 500,000 EUR (3,951) Brown Brothers Harriman & Co.  28/01/2021 2 0.00
JPY 1,000,000 EUR (7,903) Brown Brothers Harriman & Co.  28/01/2021 4 0.00
EUR 15,859 JPY (2,000,000) Brown Brothers Harriman & Co. 28/01/2021 46 0.00
EUR 1,018,031 JPY (128,585,579) Brown Brothers Harriman & Co.  28/01/2021 1,315 0.00
GBP 752,633 EUR (835,022) Brown Brothers Harriman & Co.  28/01/2021 2,550 0.00
N VEWRE RS T AHNE AR SRR OAREBRNR S 3917 0.00
Ny VHORERESI T AN E A SRR TROREB R R AR (192,674) (0.05)
BREZBLTAEME CHESNO&REE 395,009,793 96.68
BERF@BC CAEME CHESh 2 &mAa%k (192,674) (0.05)
ZOMOEER L UAE 13,767,602 3.37
BB DR E VIS B 408,584,721 100.00
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ILT TP RTFTANGUR =TT INAA—)LR-RUR-T7UR

EAHEEE
20204F12 A 31 BITH T3 25 AR
CKRL)

RIS 2,556,005

A A A AF 121

AR 238 U CA AR TRl E SN DA RS ER L OV A AR IR D MRS 2,045,646

EAMRAFH 4,601,772

A% M (133,358)
At FPERRATRZE 4,468,414

SRER

FUPNIEyISS &7 oY ghiel v e (1,441,169)
XX ELINAFA LIS AN S 4 (199,060)
Bk 2,828,185

B RUR BN BIAZ B T2) (6,083)
BEMHEORAE \IRBTIMEEDER LD EBERAFH 2,822,102




LG IR TANTGUR =TT N A—LF-RUR-T7UR

FE A MRES I

(20204712 A 31 HBifE)
Z7URIZ
ATEAfi#E S 5EE
S5 0] CERL) (%)
B2+ - 93.33% (2019412 H 31 H: 94.92%)
WHEN—DVEEE - 14.12% (20194612 5 31 5 : 10.78%)
EREBRIVEER -2.42% (20194124 31 H: 0.00%)
Fortune Star BVI Ltd, 5.950%, 29/01/23 300,000 308,359 0.75
Fortune Star BVI Ltd, 5.950%, 19/10/25 250,000 261,309 0.64
Fortune Star BVI Ltd, 5.950%, 19/10/25 200,000 209,447 0.51
Fortune Star BVI Ltd, 6.850%, 02/07/24 200,000 212,345 0.52
991,960 2.42
&R -10.49% (20194212 H 31 H : 9.48%)
Easy Tactic Ltd, 8.625%, 27/02/24 500,000 442,157 1.08
Hong Seng Ltd, 9.875%, 27/08/22 450,000 456,750 1.11
New Metro Global Ltd, 4.800%, 15/12/24 300,000 303,808 0.74
New Metro Global Ltd, 6.800%, 05/08/23 300,000 317,089 0.77
New Metro Global Ltd, 7.500%, 20/03/22 250,000 256,213 0.62
NWD Finance BVI Ltd, 4.800%, 09/06/69(1) 850,000 854,250 2.08
RKPF Overseas 2019 A Ltd, 5.900%, 05/03/25 200,000 204,767 0.50
RKPF Overseas 2019 A Ltd, 6.700%, 30/09/24 1,000,000 1,057,725 2.57
Scenery Journey Ltd, 11.500%, 24/10/22 450,000 417,600 1.02
4,310,359 10.49
BAB -0.59% (20194E12 331 H: 0.00%)
Guangzhou Metro Investment Finance BVI Ltd, 2.310%, 17/09/30 250,000 242,909 0.59
242,909 0.59
NIREZE -0.62% (201942125310 : 1.30%)
Star Energy Geothermal Wayang Windu Ltd, 6.750%, 24/04/33 226,750 256,066 0.62
256,066 0.62
HEFEN—V BB OR 5,801,294 14.12
A2 S -47.51% (20194612 8 31 H: 44.27%)
&7t - 47.00% (20194212 431 H: 39.51%)
Agile Group Holdings Ltd, 5.750%, 02/01/25 200,000 204,901 0.50
Agile Group Holdings Ltd, 8.375%, 04/12/68" 400,000 426,743 1.04
Central China Real Estate Ltd, 7.250%, 16/07/24 500,000 502,244 1.22
China Aoyuan Group Ltd, 5.375%, 13/09/22 400,000 404,471 0.98
China Aoyuan Group Ltd, 5.980%, 18/08/25 200,000 204,993 0.50
China Aoyuan Group Ltd, 6.200%, 24/03/26 300,000 307,309 0.75
China Aoyuan Group Ltd, 7.950%, 19/02/23 350,000 370,792 0.90
China Evergrande Group, 7.500%, 28/06/23 400,000 344,063 0.84
China Evergrande Group, 8.250%, 23/03/22 400,000 375,719 0.91
China Evergrande Group, 9.500%, 29/03/24 500,000 438,125 1.07
China Evergrande Group, 10.000%, 11/04/23 200,000 183,260 045
China Evergrande Group, 11.500%, 22/01/23 250,000 237,859 0.58
China SCE Group Holdings Ltd, 7.250%, 19/04/23 200,000 209,536 0.51
China SCE Group Holdings Ltd, 7.375%, 09/04/24 850,000 900,727 2.19



LG IR TANTGUR =TT N A—LF-RUR-T7UR

Z7URIZ
ANTEAfi#E S 58E
L i CkEL) (%)
CIFI Holdings Group Co Ltd, 5.500%, 23/01/22 200,000 203,156 0.49
CIFI Holdings Group Co Ltd, 6.000%, 16/07/25 1,000,000 1,067,500 2.60
CIFI Holdings Group Co Ltd, 6.550%, 28/03/24 200,000 213,619 0.52
Fantasia Holdings Group Co Ltd, 10.875%, 09/01/23 650,000 682,618 1.66
Fantasia Holdings Group Co Ltd, 11.875%, 01/06/23 300,000 321,005 0.78
Fantasia Holdings Group Co Ltd, 15.000%, 18/12/21 300,000 321,872 0.78
Kaisa Group Holdings Ltd, 10.500%, 15/01/25 500,000 502,500 1.22
Kaisa Group Holdings Ltd, 11.500%, 30/01/23 500,000 523,468 1.27
Kaisa Group Holdings Ltd, 11.950%, 12/11/23 200,000 212,052 0.52
KWG Group Holdings Ltd, 5.875%, 10/11/24 200,000 205,230 0.50
KWG Group Holdings Ltd, 5.950%, 10/08/25 200,000 202,327 0.49
KWG Group Holdings Ltd, 7.875%, 01/09/23 450,000 471,552 1.15
Logan Group Co Ltd, 4.850%, 14/12/26 450,000 457,408 1.11
Logan Group Co Ltd, 5.250%, 19/10/25 250,000 260,076 0.63
Powerlong Real Estate Holdings Ltd, 5.950%, 30/04/25 200,000 205,083 0.50
Powerlong Real Estate Holdings Ltd, 6.950%, 23/07/23 300,000 313,778 0.76
Powerlong Real Estate Holdings Ltd, 7.125%, 08/11/22 300,000 313,172 0.76
Redsun Properties Group Ltd, 9.700%, 16/04/23 750,000 792,338 1.93
Redsun Properties Group Ltd, 10.500%, 03/10/22 250,000 265,516 0.65
Ronshine China Holdings Ltd, 8.100%, 09/06/23 450,000 464,625 1.13
Ronshine China Holdings Ltd, 8.950%, 22/01/23 250,000 260,928 0.64
Seazen Group Ltd, 6.150%, 15/04/23 700,000 723,409 1.76
Shimao Group Holdings Ltd, 6.125%, 21/02/24 500,000 529,727 1.29
Sunac China Holdings Ltd, 6.500%, 10/01/25 500,000 514,386 1.25
Sunac China Holdings Ltd, 7.500%, 01/02/24 450,000 474,000 1.15
Sunac China Holdings Ltd, 7.950%, 11/10/23 300,000 318,506 0.78
Times China Holdings Ltd, 5.750%, 26/04/22 200,000 203,120 0.49
Times China Holdings Ltd, 6.200%, 22/03/26 300,000 311,643 0.76
Times China Holdings Ltd, 6.600%, 02/03/23 500,000 510,548 1.24
Times China Holdings Ltd, 7.625%, 21/02/22 200,000 203,120 0.49
VLL International Inc, 5.750%, 28/11/24 200,000 201,000 0.49
Yuzhou Group Holdings Co Ltd, 6.000%, 25/10/23 400,000 409,000 1.00
Yuzhou Group Holdings Co Ltd, 8.300%, 27/05/25 200,000 215,875 0.53
Yuzhou Group Holdings Co Ltd, 8.500%, 26/02/24 500,000 540,313 1.32
Zhenro Properties Group Ltd, 7.875%, 14/04/24 250,000 260,208 0.63
Zhenro Properties Group Ltd, 8.300%, 15/09/23 300,000 314,561 0.77
Zhenro Properties Group Ltd, 9.150%, 06/05/23 200,000 212,333 0.52
19,312,814 47.00
NIREZE -0.51% (20194212531 H: 0.00%)

AC Energy Finance International Ltd, 5.100%, 25/05/69" 200,000 206,908 0.51
206,908 0.51
TA= HEEER 19,519,722 4751

EHE -3.45% (201941231 H: 3.27%)

&t -3.45% (20194125318 : 3.27%)
Yango Justice International Ltd, 8.250%, 25/11/23 250,000 261,979 0.64
Yanlord Land HK Co Ltd, 6.750%, 23/04/23 200,000 208,182 0.51



LG IR TANTGUR =TT N A—LF-RUR-T7UR

77U RIT
ANIEATHE HH5EE
i Hi CkEM) (%)
Yanlord Land HK Co Ltd, 6.800%, 27/02/24 900,000 947,625 2.30
1,417,786 3.45
EFHAEH 1,417,786 3.45
AR -4.08% (20194E12 A 31 H: 5.02%)
TRVF— -2.10% (2019412 A 31 H: 2.82%)
Adani Green Energy UP Ltd/Prayatna Developers Pvt Ltd/Parampujya
Solar Energ, 6.250%, 10/12/24 300,000 332,693 0.81
ReNew Power Pvt Ltd, 5.875%, 05/03/27 300,000 318,440 0.78
ReNew Power Synthetic, 6.670%, 12/03/24 200,000 211,417 0.51
862,550 2.10
& -1.49% (20194212 431 H: 0.00%)
Muthoot Finance Ltd, 4.400%, 02/09/23 200,000 203,550 0.49
Shriram Transport Finance Co Ltd, 5.950%, 24/10/22 400,000 409,000 1.00
612,550 1.49
BARM -0.49% 20194E12431H: 1.11%)
GMR Hyderabad International Airport Ltd, 5.375%, 10/04/24 200,000 202,895 0.49
202,895 0.49
A FEE 1,677,995 4.08
ARFTT -0.63% (20194E12H31H: 1.66%)
INEEFZE -0.63% (201922124315 : 0.00%)
Cikarang Listrindo Tbk PT, 4.950%, 14/09/26 250,000 260,046 0.63
260,046 0.63
AL RRLTAEE 260,046 0.63
E—U ¥R -4.17% (20195212 A 31 8 : 2.69%)
R - 0.72% (2019412 431 : 0.00%)
UPL Corp Ltd, 5.250%, 27/11/691) 300,000 295,875 0.72
295,875 0.72
SEIE - 1.30% (20194512 A 31 H: 0.00%)
Network i2i Ltd, 5.650%, 15/04/69) 500,000 532,500 1.30
532,500 1.30
TRIVE— -1.53% (20194E12 A 31 H: 1.63%)
Azure Power Solar Energy Pvt Ltd, 5.650%, 24/12/24 300,000 319,950 0.78
Greenko Solar Mauritius Ltd, 5.550%, 29/01/25 300,000 309,160 0.75
629,110 1.53
IAEEE - 0.62% (20194£12H 318 : 1.06%)
Greenko Investment Co, 4.875%, 16/08/23 250,000 254,377 0.62
254,377 0.62
TV ¥ REE 1,711,862 417
oAV -0.77% 20194E12 5 31 8 1.41%)
BUF -0.77% (20194212 A 31 H: 1.41%)
Mongolia Government International Bond, 5.625%, 01/05/23 300,000 315,657 0.77
315,657 0.77
TN EE 315,657 0.77
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FFUH -1.43% (20194E12 431 H : 5.84%)
& - 0.47% (20194212 331 H: 0.98%)
Jababeka International BV, 6.500%, 05/10/23 200,000 193,572 0.47
193,572 0.47
IAIEEE - 0.96% (20194E12 4318 : 2.05%)
Mong Duong Finance Holdings BV, 5.125%, 07/05/29 375,000 394,026 0.96
394,026 0.96
FIUE AR 587,598 1.43
REZZ -1.07% (20194E12 831 H: 0.00%)
BT - 1.07% (20194E12 331 H: 0.00%)
Pakistan Government International Bond, 8.250%, 30/09/25 400,000 439,852 1.07
439,852 1.07
2F 2B AR 439,852 1.07
74U -2.90% (2019412 A 31 H: 3.59%)
TRILE— - 0.46% (2019412 A 31 H: 0.00%)
Petron Corp, 4.600%, 19/07/69(1) 200,000 189,917 0.46
189,917 0.46
AR - 2.44% (2019412 31 H : 3.59%)
Manila Water Co Inc, 4.375%, 30/07/30 300,000 302,485 0.74
SMC Global Power Holdings Corp, 5.950%, 05/05/69(1) 300,000 296,250 0.72
SMC Global Power Holdings Corp, 6.500%, 25/10/68(1) 400,000 403,679 0.98
1,002,414 2.44
TV AR 1,192,331 2.90
UHE—IL -5.86% (20194E12 5 31 B : 3.46%)
R - 0.51% (20194E12 431 H: 1.03%)
ABJA Investment Co. Pte Ltd, 5.450%, 24/01/28 200,000 210,300 0.51
210,300 0.51
BEREBEEE -3.06% (201948125 31H : 1.10%)
AEV International Pte Ltd, 4.200%, 16/01/30 400,000 410,620 1.00
Golden Legacy Pte Ltd, 6.875%, 27/03/24 200,000 201,333 0.49
Jollibee Worldwide Pte Ltd, 3.900%, 23/07/69(1) 250,000 239,231 0.58
TML Holdings Pte Ltd, 5.500%, 03/06/24 400,000 408,167 0.99
1,259,351 3.06
TFRIVFE— -1.80% (201945124 31 R : 0.00%)
Indika Energy Capital IV Pte Ltd, 8.250%, 22/10/25 400,000 432,837 1.05
Medco Bell Pte Ltd, 6.375%, 30/01/27 300,000 305,877 0.75
738,714 1.80
&R - 0.49% (20194E12 431 H: 1.33%)
Theta Capital Pte Ltd, 8.125%, 22/01/25 200,000 201,652 0.49
201,652 0.49
U HR—LVER 2,410,017 5.86
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AT -2.24% (20194E12H 31 H: 5.35%)
BUR -2.24% (20194212 A 31 H: 5.35%)
Sri Lanka Government International Bond, 5.875%, 25/07/22 750,000 518,625 1.26
Sri Lanka Government International Bond, 6.825%, 18/07/26 200,000 114,652 0.28
Sri Lanka Government International Bond, 7.850%, 14/03/29 500,000 285,500 0.70
918,777 2.24
AVT A e 918,777 2.24
A4 -1.39% (2019512531 H: 3.05%)
& -1.39% (20194125318 : 3.05%)
Kasikornbank Pcl/Hong Kong, 5.275%, 14/04/69(1) 200,000 206,457 0.50
TMB Bank Pcl, 4.900%, 02/06/69(1) 375,000 365,028 0.89
571,485 1.39
HAEE 571,485 1.39
AXVR -2.42% (2019512531 H:3.77%)
EH - 2.42% (20194E12H 310 : 3.77%)
Vedanta Resources Finance II Plc, 13.875%, 21/01/24 300,000 314,175 0.77
Vedanta Resources Ltd, 6.375%, 30/07/22 400,000 353,806 0.86
Vedanta Resources Ltd, 7.125%, 31/05/23 400,000 326,000 0.79
993,981 2.42
AXVREE 993,981 2.42
KE -1.29% (20194512 431 H: 0.00%)
R -1.29% (2019412431 F: 0.00%)
Periama Holdings LLC/DE, 5.950%, 19/04/26 500,000 530,283 1.29
530,283 1.29
KEEF 530,283 1.29
BREE 38,348,686 93.33
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ANYUHYBREIIHFIVTANE LB EESELH—0.26% (20194F12831H:0.34%)

Z7URIZ
ZHX 51 KREBHEE HOEE
BE ZEEESE EE  SEaReH B5IHRF R H CRRV) (%)
JPY 31,500,000 USD (306,385) Brown Brothers Harriman & Co.  28/01/2021 (604) 0.00
JPY 2,000,000 USD (19,332) Brown Brothers Harriman & Co.  28/01/2021 83 0.00
JPY 51,000,000 USD (493,930) Brown Brothers Harriman & Co.  28/01/2021 1,144 0.00
JPY 33,014,604 USD (319,163) Brown Brothers Harriman & Co.  28/01/2021 1,321 0.00
JPY 73,262,092 USD (709,769) Brown Brothers Harriman & Co.  28/01/2021 1,412 0.00
JPY 53,500,000 USD (516,997) Brown Brothers Harriman & Co.  28/01/2021 2,346 0.01
JPY 3,271,394,001 USD (31,656,303) Brown Brothers Harriman & Co.  28/01/2021 100,249 0.25
~yVHOEE ST T AN E R R SRR ROIREBFIREF 106,555 0.26
VBB ERENRS T AN E R BRI R ORES B R AR (604) 0.00
IATEATHRS
(CKF)
HEZEL TAEfME CRESN O &ERE 38,455,241 93.59
HEZEL TAIEffi#E THES NS EBAE (604) 0.00
ZOMOEEFSIOALE 2,634,674 6.41
BELEORAETIRB T HMERE 41,089,311 100.00
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J LT T R—IR T RE— FSRA—ESG KEHREERAE I 7R

EHR R E
2020412 A 31 HIZTH T 9D aHHIHA R
CKkRV)

g

SRAT MR B 1,102
&SRB (PR (U B PEBRT:) 1,330,685
IS A 1,331,787
#H

H5 | ERAT M 1,601
LTSRN 161
SLERE 3,932
BEP M 20,255
BIZEEAEAD 9,870
MEEH 111
#HAF 35,930
PR R 1,295,857
BB MRES TR E IR DR 827,040
HMEE S 3 KOV E 2 eI LA AR D4 % 1,865,131
LA E MR 2,692,171
BeE A AR AN ZE PR 4% 3,166,782
S E 2R S U SR AR D R 2248 2% 424,957
e i 2 EaY 3,591,739
EH ORERIC X BB E O 7,579,767




J LT T R—IR T RE— FSRA—ESG KEHREERAE I 7R

HH N PE B
2020412 H 31 H 8ifE
CKkRV)
i i K24l ATAMAA B E L (%)
A —2NFVT7
EEHSHIE
USD 900,000 'WESTPAC BANKING FRN 15/11/35 927,162 1.61
USD 600,000 SCENTRE TRUST 2 FRN 24/09/80 144A 625,433 1.09
1,552,595 2.70
HiEtE (EESMIE)
USD 1,000,000 MACQUARIE BK 3.6240% 03/06/30 144A 1,089,668 1.89
1,089,668 1.89
F—ANZUT 2,642,263 4.59
INRa—FHE
EiEtE (EESMIRK)
USD 600,000  AIRCASTLE LTD 5.2500% 11/08/25 144A 662,186 1.15
662,186 1.15
NI — ik 662,186 1.15
HFrE
EEHSFIE
USD 600,000 BANK NOVA SCOTIA FRN 04/09/69 649,602 1.12
USD 500,000 ENBRIDGE INC FRN 15/07/80 20-A 563,194 0.98
1,212,796 2.10
HF R E 1,212,796 2.10
TA S
EiEtE (EESMIRK)
USD 1,000,000 SEAGATE HDD C 4.1250% 15/01/31 144A 1,064,999 1.85
USD 1,000,000 FOXCONN FAR E 2.5000% 28/10/30 EMTN 1,030,679 1.79
USD 700,000 SEAGATE HDD C 4.8750% 01/03/24 144A 758,555 1.32
USD 600,000 FOXCONN FAR E 1.6250% 28/10/25 EMTN 611,226 1.06
USD 400,000 CK HUTCHISON 2.5000% 08/05/30 REGS 421,480 0.73
3,886,939 6.75
A i h R 3,886,939 6.75
KA
EiEtE (EESMIRK)
USD 450,000 COMMERZBANK AG 8.125% 19/09/23 144A 525,605 0.91
525,605 0.91
K3k 525,605 0.91
TANVGR
T EHE (HEEHE)
USD 500,000 AERCAP IRELAND 6.5000% 15/07/25 599,502 1.05
USD 500,000 AERCAP IRELAND 4.4500% 03/04/26 561,623 0.97
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WE i Eat FFAMAE Rl FELLE (%)
USD 400,000 AERCAP IRELAND 4.5000% 15/09/23 433,584 0.75
1,594,709 2.77
FTANLTRER 1,594,709 2.77
A A
EiEtE (EESMIRK)
USD 1,200,000 MARUBENI CORP 1.3190% 18/09/25 1,203,860 2.09
USD 300,000 TAKEDA PHARM 3.3750% 09/07/60 330,621 0.57
1,534,481 2.66
A ARG 1,534,481 2.66
NI TN
EEHSFIE
USD 1,000,000  SWISS RE FIN FRN 04/09/69 1,046,550 1.82
1,046,550 1.82
HiEtE (EESMIE)
USD 1,000,000 SCHLUMBERGER INV 2.6500% 26/06/30 1,066,918 1.85
1,066,918 1.85
NI TN R 2,113,468 3.67
Ax 2
EiEtE (EESMIRK)
USD 600,000 INFRAESTRUCTU 4.7500% 15/01/51 REGS 657,000 1.14
657,000 1.14
Axvagt 657,000 1.14
FIH
T EHE (HEEHE)
USD 500,000 RABOBANK 5.2500% 04/08/45 709,933 1.23
USD 200,000 PROSUS NV 3.8320% 08/02/51 REGS 196,677 0.34
906,610 1.57
FT 75 906,610 1.57
AAA
EEHSFIE
USD 600,000 UBS GROUP FRN 30/01/27 144A 606,291 1.05
606,291 1.05
AAAE 606,291 1.05
AXVR
EEHSFIE
USD 600,000 STANDARD CHART FRN 15/03/24 144A 638,195 1.11
638,195 1.11
T EHE (HEEHE)
USD 250,000 SMITH & NEPHEW 2.0320% 14/10/30 253,460 0.44
253,460 0.44
AXYRE 891,655 1.55
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W Ko fzdik] AR HIEEE LK (%)
T AV
EESFIE

USD 1,000,000  DOMINION ENERGY FRN 15/06/69 B 1,053,145 1.82
USD 750,000 CHARLES SCHWAB FRN 01/03/69 H 787,500 1.37
USD 500,000 HUNTINGTON BANCS FRN 15/10/69 F 583,750 1.01
USD 500,000 CMS ENERGY FRN 01/06/50 563,053 0.98
USD 500,000 CHARLES SCHWAB FRN 01/09/69 G 556,875 0.97
USD 500,000  ALLSTATE CORP FRN 15/08/53 B 536,250 0.93
USD 300,000 STANLEY BLACK FRN 15/03/60 318,959 0.55

4,399,532 7.63

Tt (BEEFIE)

USD 1,000,000  DELL INT / EM 6.1000% 15/07/27 144A 1,241,695 2.14
USD 1,000,000  T-MOBILE USA 3.8750% 15/04/30 144A 1,151,529 1.99
USD 1,000,000  HASBRO INC 3.9000% 19/11/29 1,121,620 1.94
USD 1,000,000  FIRST HORIZON 4.0000% 26/05/25 1,116,611 1.94
USD 750,000  ALLY FINANCIAL 8% 01/11/31 1,093,823 1.90
USD 1,000,000 HEALTHPEAK PROP 3.0000% 15/01/30 1,092,413 1.90
USD 1,000,000  WILLIS NORTH AME 2.9500% 15/09/29 1,087,716 1.89
USD 1,000,000  WEA FINANCE L 4.1250% 20/09/28 144A 1,081,033 1.88
USD 1,000,000 ~ WALGREENS BOOTS 3.2000% 15/04/30 1,073,141 1.86
USD 1,000,000  CAMPBELL SOUP CO 2.3750% 24/04/30 1,054,181 1.83
USD 1,000,000  ZIONS BANCORP 3.2500% 29/10/29 1,046,736 1.82
USD 750,000 MOLSON COORS 5.0000% 01/05/42 933,136 1.62
USD 900,000  BELROSE FUNDING 2.3300% 15/08/30 924,187 1.60
USD 900,000 MOTOROLA SOLUTIO 2.3000% 15/11/30 915,716 1.59
USD 600,000 EASTMAN CHEMICAL 4.6500% 15/10/44 755,212 1.31
USD 700,000  JABIL INC 3.0000% 15/01/31 740,662 1.29
USD 700,000  CENTENE CORP 3.3750% 15/02/30 WI 735,875 1.28
USD 700,000 BUNGE LTD FIN CP 1.6300% 17/08/25 721,142 1.25
USD 500,000 MYLAN INC 5.2000% 15/04/48 646,969 1.12
USD 500,000 NOBLE ENERGY INC 4.2000% 15/10/49 642,769 1.12
USD 500,000  ABBVIE INC 4.2500% 21/11/49 WI 625,935 1.09
USD 600,000 AMERICAN TOWER 2.1000% 15/06/30 616,264 1.07
USD 500,000  KINDER MORGAN 5.0500% 15/02/46 612,512 1.06
USD 500,000  INTERPUBLIC GRP 4.6500% 01/10/28 603,030 1.05
USD 500,000 SEMPRA ENERGY 4.0000% 01/02/48 591,995 1.03
USD 450,000  HCA INC 5.1250% 15/06/39 573,175 0.99
USD 500,000  AES CORP/THE 3.9500% 15/07/30 144A 565,205 0.98
USD 500,000 AMER CAMPUS COMM 3.8750% 30/01/31 564,913 0.98
USD 500,000  ONEOK INC 4.9500% 13/07/47 555,461 0.96
USD 500,000  JABIL INC 3.6000% 15/01/30 555,372 0.96
USD 500,000 LEVEL 3 FIN I 3.8750% 15/11/29 144A 552,685 0.96
USD 400,000 ING US INC 5.7000% 15/07/43 551,811 0.96
USD 500,000 KKR GROUP FIN 3.5000% 25/08/50 144A 550,254 0.95
USD 500,000 SYNCHRONY FINANC 4.3750% 19/03/24 549,788 0.95
USD 500,000  REINSURANCE GRP 3.1500% 15/06/30 545,629 0.95
USD 500,000 ASHTEAD CAPIT 4.0000% 01/05/28 144A 531,070 0.92
USD 500,000  WELLTOWER INC 2.7500% 15/01/31 527,860 0.92
USD 500,000  VERIZON COMM INC 3.0000% 20/11/60 500,659 0.87
USD 400,000  PVH CORP 4.6250% 10/07/25 WI 450,463 0.78
USD 400,000 EXELON GENERATIO 3.2500% 01/06/25 436,342 0.76
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mE e kzaiil AR BIEEE L% (%)
USD 300,000 INTERPUBLIC GRP 5.4000% 01/10/48 408,614 0.71
USD 300,000 NUTRITION & B 2.3000% 01/11/30 144A 307,368 0.53
USD 300,000 ACUITY BRANDS 2.1500% 15/12/30 303,613 0.53
USD 300,000 GILEAD SCIENCES 2.8000% 01/10/50 296,906 0.52
USD 300,000 AT&T INC 3.5000% 01/02/61 296,400 0.51
USD 250,000  AVIATION CAPI 5.5000% 15/12/24 144A 276,645 0.48
USD 250,000 RALPH LAUREN 2.9500% 15/06/30 270,148 0.47
USD 250,000 HEALTHPEAK PROP 2.8750% 15/01/31 269,763 0.47
USD 250,000 CNH INDUSTRIAL 1.9500% 02/07/23 257,337 0.45
USD 210,000 FORD MOTOR CO 9.0000% 22/04/25 256,973 0.45
USD 250,000 TRACTOR SUPPLY 1.7500% 01/11/30 250,721 0.44
USD 250,000 BEST BUY CO INC 1.9500% 01/10/30 250,661 0.43
USD 210,000 FORD MOTOR CO 8.5000% 21/04/23 236,513 0.41
USD 100,000 NUTRITION & B 1.8320% 15/10/27 144A 102,934 0.18
USD 100,000 UDR INC 1.9000% 15/03/33 MTN 99,506 0.17
USD 40,000 FORD MOTOR CO 9.6250% 22/04/30 56,640 0.10
34,177,331 59.31

T AYTIE 38,576,863 66.94

BEEMIERA 55,810,866 96.85

(1) FHE I RIT BB TER
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S 2 E I LAY

2020412 A 31 H #ifE
W (V) W (D) T H KEBURRE CREL)
JPY 26,104,235 USD 251,836 January 29, 2021 983
JPY 26,095279  USD 251,836 February 26, 2021 962
JPY 309,361 USD 2,984 January 29, 2021 12
JPY 309,255 USD 2,984 February 26, 2021 1
JPY 292,929  USD 2,837 January 29, 2021 0
JPY 25,585,785 USD 247,840 January 29, 2021 (42)
JPY 2,090,189,536  USD 20,013,198 January 29, 2021 230,281
JPY 1,950,022,010 USD 18,756,139 March 26, 2021 141,801
JPY 1,918,769,016  USD 18,516,836 February 26, 2021 71,274
JPY 25389309  USD 243,098 January 29, 2021 2,797
JPY 25,643,642 USD 246,651 March 26, 2021 1,865
JPY 24356267  USD 235,047 February 26, 2021 905
USD 95,356 JPY 9,825,000 March 26, 2021 141
JPY 1,473,750  USD 14,186 January 29, 2021 86
USD 63 JPY 6,559 March 26, 2021 0
USD 86 JPY 8,888 March 26, 2021 0
USD 31 JPY 3,302 February 26, 2021 0
USD 7 JPY 745 January 29, 2021 0
USD 35 JPY 3,696 March 26, 2021 0
USD 66 JPY 6,921 March 26, 2021 0
USD 21 JPY 2,221 March 26, 2021 0
USD 33 JPY 3,433 February 26, 2021 0
USD 15 JPY 1,614 January 29, 2021 0
USD 22 JPY 2,387 January 29, 2021 0
USD 26 JPY 2,748 January 29, 2021 0
USD 33 JPY 3,511 January 29, 2021 0
USD 66 JPY 6,916 January 29, 2021 0
USD 37 JPY 3,859 January 29, 2021 0
USD 36 JPY 3,781 January 29, 2021 0
USD 59 JPY 6,202 January 29, 2021 0
USD 99 JPY 10,356 January 29, 2021 (1)
USD 59 JPY 6,202 January 29, 2021 (1)
USD 67 JPY 7,023 January 29, 2021 (1)
USD 66 JPY 6,956 January 29, 2021 (1)
USD 93 JPY 9,715 January 29, 2021 (1)
USD 2,837 JPY 295,487 January 29, 2021 4)
USD 2,924 JPY 304,683 January 29, 2021 27)
USD 9,452 JPY 982,500 March 26, 2021 (69)
USD 8,353 JPY 869,827 January 29, 2021 (1)
USD 8,348 JPY 869,827 January 29, 2021 (76)
USD 14,148 JPY 1,473,750 February 26, 2021 (128)
USD 17,016 JPY 1,771,919 January 29, 2021 (144)
USD 18,882 JPY 1,965,000 January 29, 2021 (149)
USD 18,659 JPY 1,943,582 February 26, 2021 (169)
USD 28,356 JPY 2,947,500 March 26, 2021 (208)
USD 42,852 JPY 4,462,073 January 29, 2021 (363)
USD 42,473 JPY 4,425,445 January 29, 2021 (387)
USD 189,129 JPY 19,650,000 January 29, 2021 (1,181)
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W (HVY) W (7E) i F REBHLE CREV)

USD 160,500 IPY 16,702,500 January 29, 2021 (1,263)
uUsD 188,723 JPY 19,650,000 January 29, 2021 (1,586)
USD 2,643,541 JPY 275,100,000 January 29, 2021 (20,801)
JPY 1,965,000 USD 18,852 February 26, 2021 184
JPY 3,930,000 USD 37,933 January 29, 2021 128
JPY 982,500 USD 9,442 February 26, 2021 76
JPY 982,500 USD 9,449 January 29, 2021 66
JPY 982,500 USD 9,461 February 26, 2021 57
JPY 491,250 USD 4,731 February 26, 2021 28
JPY 982,500 USD 9,522 January 29, 2021 (@)
424,957

SEUTUEHASNTND, IREOMEAITErEL THRESN TN,
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O TELLKDERELE
E® N F v — 7. | e P
x5 M T | NOMURA-BP [ 3] Tl oA s w8
B x| &l % %

@ER) E % % % % EVIE

2016459 AH14H 10, 000 — 382. 436 — — — 1,994
11 (201748 H28R) 10, 041 0.4 380. 422 N0. 5 94. 3 — 1,998
211(20184-8 A27H) 10, 105 0.6 380. 372 N0.0 92.8 — 2,003
3201948 A27H) 10, 581 4.7 397. 960 4.6 99. 0 NT. 4 2, 089
4 1120204 8 A27H) 10, 366 N2.0 386. 308 N2.9 96. 6 — 4,702
51 (20214 8 A27H) 10, 534 1.6 388. 404 0.5 98.8 — 10, 825

S 05 S HE SR B VA CELSE — 72 R,

NOMURA-BPIAA I, Bt Atk At MERL L TV 24650 YIBEUC BT 2 — Ul 0 i PEME & 2 O fth— B O MHER I By A 38 Sk =X
DTRBL TR £9., o, BAEREASHIT, M 0T v 7 AOIERMME, swetk, G, AR RS 2 boTixiel,
77 ROERBRESCELTCUHETEZA bOTIEH Y FHA,

OLHirh DEMEMEE & THRFDHR

5 #e il Ml F o = 7| ve | rae e
4 A NOMURA-BP I & 7| %
W % | o ow os(|MOA K RIE W KR
TES =

# B\ M % % % %
20204E 8 J]27H 10, 366 — 386. 308 — 96. 6 —
8 AR 10, 364 A0.0 386. 087 A0. 1 97.7 —
9 AR 10, 396 0.3 387. 219 0.2 97.9 -
10A R 10, 395 0.3 386. 633 0.1 97.5 —
11AR 10,411 0.4 387.118 0.2 98. 3 —
12A K 10, 436 0.7 387. 203 0.2 98.3 -
20214E1 A 10, 421 0.5 386. 252 A0. 0 97.7 —
2 AR 10, 345 A0. 2 383. 056 A0. 8 99.0 -
3 AR 10, 417 0.5 385. 724 AO. 2 99. 3 —
4 AFK 10, 454 0.8 386. 440 0.0 98.9 -
5 A K 10, 465 1.0 386. 621 0.1 99.3 —
6 K 10, 486 1.2 386. 903 0.2 99. 2 -
7THEK 10, 539 1.7 388. 809 0.6 98. 4 -

# *)
20214E 8 J127H 10, 534 1.6 388. 404 0.5 98. 8 —

* PRI E T,

RERIM L RITE O TH R — 78 ) @ THR,
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(20204 8 A28R ~20214 8 A27H)

.*u%ﬁﬁﬁ:xawﬂxglﬁsﬂ

[===] S gk‘f :I,_E‘ S E\k‘f - -
B » o | FMES SoammEa ] B RS SomEmEA] D
L OWFIRIB A & OB MRID C
=D Epik| % =D =D %
INFTAE 15, 184 454 3.0 8, 890 130 1.5

FIERRA LT, BEEERER OBEIE BT DI IS 1 HICRE SN DREBRATH Y | B 7 7 > IR LFIFRRA &35

EEHASH T,
O A EE DA (20214 8 B2TABHE)
. ENAE
(A) EN RER) At FEEBIBR
Y ) ES
= 7 ~ ; | 5 HbBBHUT A BRI
H ‘/> H e E‘ R = ¢ P N
Bom A B|FE M % N S T SELLE | 2L | 260
TFH TH % % % % %
EE e 5, 800, 000 5,955, 033 55.0 — 42.9 8.4 3.7
TR e 4,700, 000 4,743,433 43.8 - 32.7 6.5 4.6
(BLeBEIENESR) ( 4,700,000)| ( 4,743, 433) (43.8) (—) (32.7) (6.5 (4.6)
R - 10, 500, 000 10, 698, 467 98.8 — 75.6 14.9 8.3
- "1 (4,700,000)| ( 4,743, 433) (43. 8) (—) (32.7) (6.5) (4.6)
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YUYy MR TESIY—T7 UK
(B) EIP R HE) (0l S4B

- W B o * ‘

Pl O m & | M % | EESEAH
EMfEES % THM M
EEES FI (24F) ZE427H] 0. 005 400, 000 401,076 | 2023/8/1
EEES FIAF (54) F1410E 0.1 30, 000 30,211 | 2024/9/20
EEES FIT (54F) 45148[H] 0. 005 200, 000 201,158 | 2026/ 6 /20
EEES RIS (404E) 257 [A] 1.7 20, 000 26,026 | 2054/3/20
EEES FI (404F) Z513[H] 0.5 100, 000 93,080 | 2060/ 3 /20
EEES FS (104) 253330 0.6 200, 000 203,740 | 2024/ 3 /20
EEES FIE (104E) 4534109 0.3 470, 000 478,648 | 2025/12/20
EEES P (104) Z5346[H] 0.1 240, 000 242,882 | 2027/3/20
EEES FIE (104F) 55349[H] 0.1 120, 000 121,599 | 2027/12/20
EERES FI (1045) 4535000] 0.1 230, 000 233,109 | 2028/3/20
EERES FI (1045) 45352[A] 0.1 210, 000 213,059 | 2028/9 /20
EEES P (104) ZE362[H 0.1 320, 000 322,902 | 2031/3/20
EERES FI (1045) 453630A] 0.1 200, 000 201,564 | 2031/6 /20
EEES: R (304E) £H44n] 1.7 60, 000 75,984 | 2044/ 9 /20
EEES FIT (304F) Z549[m] 1.4 60, 000 72,251 | 2045/12/20
EEES FI (304F) &556[H] 0.8 30, 000 31,781 | 2047/9/20
EEES R (304E) 2558 0.8 30, 000 31,737 | 2048/3/20
EEES R (304F) ZE62n] 0.5 20, 000 19,550 | 2049/3 /20
EEES  FIfF (304E) #5630 0.4 10, 000 9,500 | 2049/6 /20
EEES I (304E) 4565[0] 0.4 220, 000 208,093 | 2049/12/20
EERES FI (304F) Z567H] 0.6 130, 000 129,205 | 2050/ 6 /20
EEES IS (3047) 2569 0.7 260, 000 264,828 | 2050/12/20
EEES FIE (304F) Z71M] 0.7 60, 000 60,900 | 2051/6 /20
EEES IS (2042) 251500 1.4 120, 000 139,388 | 2034/9/20
EEES FIME (204E) 51510 1.2 270, 000 306,984 | 2034/12/20
EERES FIMT (204F) 45156[0] 0.4 230, 000 236,336 | 2036/ 3/20
EERES FIMT (204F) #51610E] 0.6 330, 000 347,559 | 2037/ 6 /20
EERES FIT (204F) #5162[A] 0.6 240, 000 252,576 | 2037/9/20
EEES IS (204F) 51650 0.5 40, 000 41,346 | 2038/6 /20
EEES I (204F) ZE166[E] 0.7 40, 000 42,630 2038/9/20
EEES R (204) Z1700=] 0.3 20, 000 19,847 | 2039/9/20
EEES FIE (204F) 1710 0.3 280, 000 277,351 | 2039/12/20
EEES: RIS (204F) 517300 0.4 40, 000 40,210 | 2040/ 6 /20
EERES FIMT (204F) H5174[8] 0.4 100, 000 100, 355 | 2040/ 9 /20
EEES FIT (204F) 45176[A] 0.5 400, 000 407,620 | 2041/3/20
EERES: AL (204E) 2517700 0.4 70, 000 69,935| 2041/6 /20

/I it 5, 800, 000 5, 955, 033

LTEES EUREZAES)
HEES  FE384lHE 1. 029 100, 000 106,487 | 2030/4 /25
HEES F4200H 0.23 100, 000 99,919 | 2029/10/25
WAL H5010E] 0.385 100, 000 101,109 | 2028/ 6 /23
WAL S 513 0.31 100, 000 100,559 |  2029/10/25
WAL S H527R 0.32 100, 000 100,091 | 2031/2/25
JUNES 55 2 FIFIFEIEATE  MIRRAIER RN S (RO 1.09 100, 000 102,596 | 2080/10/15
JUMTES)  55489ln] 0. 44 100, 000 101,438 | 2030/ 5 /24
WIE ST —27 ) v B 55390 1.08 100, 000 104,389 | 2030/ 7 /16
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JLoy FEREMABRTEHFISF—T 7R
E L] xR

% A 7l B B % B W B EEEID
LEES EUREEAES) % THM THM
WHEBHNNU—TY v K #450A] 0.8 100, 000 101,674 | 2031/4 /22
WREHNAT—2Y v B 55470 0. 68 100, 000 100,271 | 2031/8/29
THE I N—TR=NT 4 v 7 AF 1 FFIARIE SR ERES 0.97 200, 000 203,720 | 2080/10/15
ARG V=T A 1 RSB RATER St B 0.78 100, 000 100, 782 | 2049/6 /11
HSRBLFIREhEE 27 5 (el fRIRRE RINEALReFO fF 0.65 100, 000 100,561 | 2031/7/18
WA EERHAMEESGE  WIRATEE LB AR 0.75 100, 000 100,660 | 2051/7 /21
KEBME 25 1814 FI BR & RINEAL RRRO 0. 42 100, 000 100, 025 | 2022/ 3 /22
AT 9 EIHAERIBRE RNEAL AR 0.03 100, 000 99,817 | 2022/9/12
SETINNVE=NT 4 T A GO E R E FIEN AR 0.09 100, 000 100, 147 | 2026/6/3
DMG #RF5HF 2 [RRHMRE R B T B RSB R AR ES % 1.0 100, 000 100,220 | 2169/ 4 /29
NPV =7 1R RIBRE [FINEA HHR T 0. 37 100, 000 101, 115| 2030/3/5
NFy = s E23EFAE IR E RNENL RO 0.39 100, 000 100,988 | 2030/12/24
AAA M AABFIMIESRE  HIRAIER AN SR 0.91 100, 000 100, 140 | 2046/11/22
AVANTAT T4V MIA—T 1 R E R A 0.5 200, 000 200, 260 | 2027/3/19
a2 BBy 55260 A I BRE [FINAAL R A 0.05 100, 000 100, 136 | 2026/ 3 /18
T AV R 1 ERAEIE R TR AT R S E M S R 0.4 100, 000 99,820 | 2080/ 2 /28
FERAEMSE 1 ESHE D — WEH LS | BRAMIELE - SRR 0. 66 100, 000 100,160 | 2079/ 6 /26
KA AR 1 [FIFARAESRIE « SRR S T8 o MR R A 0.74 100, 000 99,940 | 2051/7/2
WAL HAAF 1 5% e — REMCAIRIESRE - HIRAERES 0.88 100, 000 99,846 2051/8/2
HARAM2021 580 EME 55 1 [ SR LR 0.28 100, 000 99,980 | 2026/8/3
Fydm—7 H1EFMEESE HIRAEERAN SR 1.49 200, 000 204,260 | 2053/11/28
KA 1 EIFHAESE IR AR B H RREf 0.82 100, 000 101,751 | 2081/3/4
I UT kY FET3aIAE M R E RINENL AR 0.48 100, 000 101,502 | 2029/3/15
AXYT 4Ty = A AR E R RE RIER AT 0.29 100, 000 100, 139 | 2024/2/2
U w7 A H29nlrLAE MR E FNEAL AR 0.19 100, 000 100, 066 | 2024/ 1 /26
F—AmHDE 3 FFAR SRR RSN TR KAES % 1.124 100, 000 102,285 | 2169/9 /17
SIHERE LK SRR 3 LRI - HIRAIEESES RSO 0.85 200, 000 201,020 | 2077/12/10
HOBO= A FFHEERRSE 1RFRE - SIRATEELES 0. 66 100, 000 99,842 | 2079/9/10
T&DR=VT 4 v 7 A5 T EFIARAE « BIRATEELES B ER 1.12 100, 000 102,260 | 2048/ 9 /23
PEHABE 52 FAHVREEE  HIRAEREEN SRR 0.67 100, 000 100,000 | 2058/ 6 /21
Yvr o FARMBREAE GHERRERIE L) 0.5 100, 000 100, 025 | 2025/12/12
= B Y— o f— 2R e =— B 1A LA ELE 0.64 200, 000 200, 427 | 2022/1 /27
Pe e B o f— e TR T— 3 [A3E BhT PSS 0. 385 100, 000 100, 146 | 2023/1 /25
JVF4 e TA ) oA T— BT RIESEHE (2020 1.248 100, 000 102,860 | 2026/6/4

/I it 4,700, 000 4,743,433

& it 10, 500, 000 10, 698, 467

*FHIE - SEAEE O AR D 45T,

. 2Ty TRUEEREIES

TEEIER
K
i = I SRR e AR
BV
FofmoAT w7 100

* AL ZE) Y #5C,
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JLoy FEREMABRTEHFISF—T 7R

OB EEAMEDHER (20214 8 A2TBBE)
5 : ¥ W& i gz

TFH %

N 10, 698, 467 97.9

a—)L - m— L O 226, 588 2.1

BB EFEM PR 10, 925, 055 100. 0

* BAHOHALAMIZE) Y 5 C,

OREEEDMEFDRE

REKEEZTo=MW51F202008 A4 HMNH2021E8 A2 HETHMTARA T v JHWEI 34
Tlfze SNEDORTY TEWEIZDOWT, HEEIRVEREEZAICET 5iAF (BF265E5E
F1988) BUNEE 2HICE DV THERELMEHE DT, BEI%. EEDIEH. iR, B
ETXALEE, MR TLY FZEDMDOEZR Ty THEIORARIZE LT, EYFEBAAREEE
EFZEANCHEEZRIIL. BALRKHIHEN AR L -EFEHEEIFFEE4460 MREEIRD
BEZNCBITAEEEEDMIEEDREBEICHRIGESN-FHRERICET 2EHKEEHICE
DCAEHRRLE L TCEESN - FRERGBRREEZAFLTVET,

BE. R ABEIMBREREED—TIEE L., £, MROZEELCHTEEAEFIZDOLT
RIAFRETHEDOTIEHY FE A,
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JLoy FEREMABRTEHFISF—T 7R

OBk, A, TARVEEMEORR ugsaresn) OIBEDIKT (20204 8 5288 ~20214 8 A27H)

TH H ER.ES TH H Bl ]
M M

W &E 10, 925, 055, 486 (OWEET e 34, 680, 760
R T =2 109, 180, 641 ZHFLE 35, 224, 605
IR GEAARD 10, 698, 467, 089 STLFIE, A 543,845
KIS 101, 680, 480 ®) HMI%HEEER 61, 256, 989
SRIFE. 11, 064, 706 FEFLLE 72,536, 800
LT 4,662, 570 FEE A i A 11,279,811

® ik 100, 000, 109 © ﬁggg%ﬂyalﬁﬁ 2 g 252 gg
ES 100, 000, 000 0 BREBEZ A 9052
ARIFIE 109 (E) u#IENS (A+B+C+D) 90, 602, 268

(C) MEEHRE(A—B) 10, 825, 055, 377 (F) BigRiainisise 166, 054, 902
ek 10, 276, 291, 559 @ EmExEZENe 386, 256, 209
IR 1 2 548, 763, 818 W BHEEEE A 94,149,561

0) ZEIERLOH 10,276,291, 55901 (1) HE+F+G+H) 548, 763, 818
15O Y HAEHLE(C/ D) 10, 5349 REEHMIBRES (1) 548,763, 818

(75) #1 1 o0 A 4813 4,536,049,582 [ . 1 B N g% & oo AT kORI O P T (B) HMFEFHTERER L ONC) £YWEEIFEHEI
7,733,352,1501, it —¥MARA SCAKHIL1,993,110,173, 1 1 BRIIHROFIR LD bDEERET,

W7 ) W PEARIE.0534 1 T, FIBILORBLOF TG BIERZERE L H DO, [BiED BN
() Y~V =77 v FERGG T 2 HEETEO SR ITAH EORS, BINFREZ LI MEE HITAR %725 LS| W8S 2 0
c TV RT T (VINA AT ZT) [ BER 6,322,119,149H £

o Ao D7) h=T Ry s =T VRE (REEREEEE)  2,569,253,5900] R IAIEORIOT T H) BIEBRBE L H D OE, TIRMKIOEE, T
CHHI—Fy M hhT 7Y K GES%AEARY) 1,252,600,1660 A0 DAROMEHEGELSINEEEN 0V ET

C WS — Ty MU AT 7 RO (EERER) 106,437,796

WS =Ty MU LT 7 R (F6%HERLIEE)  25,880,849H

O&Mit
BUBHEEIETVEREA.

— 114 —



I LT TFoRTAILTUR —

IT—09 - —4yk-O—A)L- AL — T Yk T7UR—

SD JPY ANy KRISR

20204E12 H 31 H

@Y7 7 U RO IR D@D T,

A BE | HECTANVTURENEEREEN
Blhi@ O [E R R E IR EL ., emBs| A7 v ar
W5, AT T EBIZEO TV ANT 47 G B KO E 2R TR 5|

£ OB & & | FEEIRGIRELET, B, T AE LSS 3B A SR T
BT B[] (i A DAAN OB R B L OME BRI E T 25 6035
Diﬁ‘o
Bim g Ol EE RS R BRI R ETDHEEBIT, TINRT 4T

G H Vi | BB OIERAZBEC TRy EAINT A B I LT A DS
BUIN—2NVZ— ORI A BHEL CGEHAZITWET,

BB B M & t| a7 TEyhewR2 AR UK. UST YR

m o = oM 4 7“‘?#7‘/\\-7“—7473—%-/\va-b?x?w%—t\*‘/x‘\(?wv—?‘/b“)
X7 R

Poren e fl 40 N

i %;g m s fi T T TP =Nz T 7R TRI= AR —val - —E

4 oFOE B OF K| e e e

- . R SAR(TANTIR)IIT IR

= & = T

sk VERREF

o

BT, AFATRERERTRH IR OF REE H2b LB TR £,




ILZ IR TANSTUR—IR—D0 - —yk-O—h)L- Lo —Tyk-T7UR

EAHEEE
2020412 A 31 BASH T 32 HAIIM
CKRL)

RIS 3,524,671

A DA AL AF 259

B4 28 U CA AR Tl E SN DA RNE E R L OV A AE IR D MRS (2,064,786)
EAMRAFH 1,460,144

HAEM (255,655)
At FPERRATRZE 1,204,489

SRER

FRZED D SN DI ALY 4 (2,138,334)
R R VNS XY oY Wil TS (1,176,758)
4 AR (7,599)
LR (2,118,202)
Bl RUR BN BIA B T0) (121,424)
BEMHEORAE \IRBTIMEEDER LD EBERAFH (2,239,626)
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LS TR TAINFGUR—IR—PU5 - —ryk-O—A)l- AL —-Fyk- TR

FE A MRES I

(2020412 4 31 A BLFE)
TR
AIEfi#% HH5EIE
$E B CERL) (%)
&% -98.31% (20194E12 5 31 H: 97.81%)
TP -9.97% (20194212 A 315 : 12.18%)
BRF -9.97% (20194212 531 H: 12.18%)
Brazil Notas do Tesouro Nacional Serie B, 6.000%, 15/08/30 2,400,000 2,028,515 2.55
Brazil Notas do Tesouro Nacional Serie F, 10.000%, 01/01/27 25,000,000 5,913,038 7.42
7,941,553 9.97
TIVNEE 7,941,553 9.97
FV -1.65% (20195512 5318 : 2.79%)
BRF - 1.65% (20194£12 531 H: 2.79%)
Bonos de la Tesoreria de la Republica en pesos, 4.700%, 01/09/30 144A 800,000,000 1,317,466 1.65
1,317,466 1.65
FVEE 1,317,466 1.65
HE -5.12% (20194512531 H: 1.72%)
BRF -5.12% (20194212831 H: 1.72%)
China Government Bond, 3.380%, 04/07/26 13,000,000 2,059,530 2.58
China Government Bond, 4.000%, 30/11/35 12,000,000 2,021,093 2.54
4,080,623 5.12
TEER 4,080,623 5.12
NCHY— -2.06% (201951231 H: 1.94%)
BRF -2.06% (20194212 531 H: 1.94%)
Hungary Government Bond, 2.500%, 24/10/24 460,000,000 1,640,477 2.06
1,640,477 2.06
NHY—HE 1,640,477 2.06
AVRRYT -11.57% (20194£12 31 B : 12.30%)
BRF - 11.57% (2019412531 H: 12.30%)
Indonesia Treasury Bond, 7.000%, 15/05/27 74,000,000,000 5,636,435 7.08
Indonesia Treasury Bond, 8.125%, 15/05/24 13,000,000,000 1,019,819 1.28
Indonesia Treasury Bond, 8.375%, 15/09/26 20,000,000,000 1,628,021 2.04
Indonesia Treasury Bond, 9.000%, 15/03/29 11,000,000,000 931,021 1.17
9,215,296 11.57
AFRTEE 9,215,296 11.57
TANLVTR -0.88% (20194512 5 31 H: 0.96%)
IANREEE - 0.88% (20194E12H31H: 0.96%)
RUSHYDRO Via Rushydro Capital Markets DAC, 8.125%, 28/09/22 50,000,000 704,151 0.88
704,151 0.88
TANTUREE 704,151 0.88
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LS TR TAINFGUR—IR—PU5 - —ryk-O—A)l- AL —-Fyk- TR

TR
INTEAf#S HH5EIE
81 Hi CRFM) (%)
<L —37 -10.51% (20194E12 A 31 H: 8.71%)
BUF -10.51% (20194E12 831 H: 8.71%)
Malaysia Government Bond, 3.502%, 31/05/27 4,000,000 1,060,906 1.33
Malaysia Government Bond, 4.254%, 31/05/35 8,000,000 2,205,498 2.77
Malaysia Government Bond, 4.935%, 30/09/43 17,500,000 5,111,335 6.41
8,377,739 10.51
<L —V T AR 8,377,739 10.51
AT -13.32% (20194E12H 31 H: 3.69%)
BUFF - 13.32% (20194212 H 31 B : 3.69%)
Mexican Bonos, 5.750%, 05/03/26 72,000,000 3,788,847 4.76
Mexican Bonos, 7.500%, 03/06/27 110,000,000 6,303,836 791
Mexican Bonos, 8.500%, 31/05/29 8,500,000 521,838 0.65
10,614,521 13.32
AL afE 10,614,521 13.32
FFUF -1.58% (20194E12 5 31 H: 1.52%)
&t - 1.58% (20194£12 531 H: 1.52%)
Cooperatieve Rabobank UA ZCP, 05/04/31 50,000,000 1,254,376 1.58
1,254,376 1.58
A EE 1,254,376 1.58
~J— -0.45% (20194£12 5 31 H: 0.42%)
BT - 0.45% (20194£12 531 H: 0.42%)
Peru Government Bond, 6.950%, 12/08/31 1,000,000 358,085 0.45
358,085 0.45
~—EE 358,085 0.45
N—FF -1.30% (2019125318 : 1.10%)
BRF - 1.30% (20194£12 531 H: 1.10%)
Republic of Poland Government Bond, 2.500%, 25/07/26 3,500,000 1,038,774 1.30
1,038,774 1.30
A= & 1,038,774 1.30
J—==7 -2.61% (20194212 5 31 H : 2.08%)
BT - 2.61% (2019412 5 310 : 2.08%)
Romania Government Bond, 5.800%, 26/07/27 7,000,000 2,077,799 2.61
2,077,799 2.61
N—==T &5 2,077,799 2.61
vY7 -4.55% (2019412431 5 : 5.56%)
BT - 4.55% (20194125 310 : 5.56%)
Russian Federal Bond - OFZ, 4.500%, 16/07/25 75,000,000 985,375 1.24
Russian Federal Bond - OFZ, 7.050%, 19/01/28 180,000,000 2,638,082 3.31
3,623,457 4.55
o 7 AE 3,623,457 4.55

— 118 —



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

TR
AEffi#% HH5EIE
8517 i CKEL) (%)
77U -6.07% (20194E12 A 31 E : 4.81%)
BUOF -6.07% (20194E12 5 31 : 4.81%)
Republic of South Africa Government Bond, 6.500%, 28/02/41 50,000,000 2,235,902 2.80
Republic of South Africa Government Bond, 8.000%, 31/01/30 40,000,000 2,603,468 3.27
4,839,370 6.07
M7 7VaEE 4,839,370 6.07
[EIBEHERE - 9.11% (20194E12A 31 H: 17.95%)
BT - 9.11% (20194£12 4 31 8 : 17.95%)
European Investment Bank, 2.750%, 25/08/26 11,440,000 3,398,452 427
Inter-American Investment Corp, 6.600%, 15/06/25 4,000,000,000 1,266,598 1.59
International Bank for Reconstruction & Development, 4.500%, 03/04/23 42,000,000 911,823 1.14
International Finance Corp, 9.500%, 01/11/21 600,000,000 1,449,317 1.82
International Finance Corp, 12.250%, 05/10/21 10,000,000 231,379 0.29
7,257,569 9.11
] e 7,257,569 9.11
KE -16.94% (20194512 531 H: 17.66%)
BT - 16.94% (201942125 31 H : 17.66%)
United States Treasury Bill ZCP, 14/01/21 11,500,000 11,499,831 14.43
United States Treasury Bill ZCP, 25/03/21 2,000,000 1,999,673 2.51
13,499,504 16.94
KEAE 13,499,504 16.94
UNTTA -0.62% (20194E12 A 31 8 : 1.66%)
BUF - 0.62% (20194125 310 : 1.66%)
Uruguay Government International Bond, 9.875%, 20/06/22 20,000,000 492,866 0.62
492,866 0.62
INTT AR 492,866 0.62
EHER 78,333,626 98.31
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JLS TR TAINFGR—II—DUY

S\E A EERZH— (0.64%) (20194128318 :0.03%)

T—ryk-O—Al- Ao —- Tk T7UR

77 RIZ
SEEL 517 REHBL LHDoElE
BE RIGEASHE BR SIEEEESH 5| HF R H CKEA) (%)
USD 1,020,223 ZAR (18,000,000) Deutsche Bank AG 24/02/2021 (200,572) (0.25)
UsD 1,956,599 BRL (11,000,000) UBS AG London 26/02/2021 (159,235) (0.20)
USD 1,489,661 ZAR (24,000,000) UBS AG London 02/03/2021 (136,997) (0.17)
USD 984,743 TWD (28,400,000) Goldman Sachs International 08/03/2021 (25,547) (0.03)
USD 826,566 PHP (40,000,000) Deutsche Bank AG 04/06/2021 (3,238) (0.01)
USD 976,372 BRL (5,000,000) Deutsche Bank AG 09/03/2021 14,930 0.02
SME R IEIINARD R IR G 7 14,930 0.02
SHERELETINAROREBURR AR (525,589) (0.66)

ANYUHYBREIIHFIVTANE LB LESELH—0.25% (20194128318 :0.49%)

77 Riz
ZE 5l KREBHELE HOEE
BE ZHEESE BE  SlEBERER B5IHF R¥H CRRV) (%)
USD 19,287 JPY (2,000,000) Brown Brothers Harriman & Co.  28/01/2021 (127) 0.00
JPY 500,000 USD (4,842) Brown Brothers Harriman & Co.  28/01/2021 11 0.00
JPY 1,000,000 USD (9,662) Brown Brothers Harriman & Co.  28/01/2021 45 0.00
JPY 2,000,000 USD (19,332) Brown Brothers Harriman & Co.  28/01/2021 83 0.00
JPY 66,105,332 USD (639,062) Brown Brothers Harriman & Co.  28/01/2021 2,645 0.00
JPY 6,498,748,653 USD (62,886,450) Brown Brothers Harriman & Co.  28/01/2021 199,150 0.25
~yUHYREIEHS T AN E SR BRI RORERFIREF 201,934 0.25
~yUHYREIEHS T AN E SR ERNICROREFHRREEH az7 0.00
BEBA T3> —0.00% (2019512 H31H:0.00%)
TZ7URIT

TH%K

k] W5 1T

WHBE/ AEME S0oEE
FTEEATIHS CkF) (%)

BiEF 7 ar -0.00% 20194E12 531 H: 0.00%)
e Lt A
Currency Option with UBS AG London with the

obligation to buy US Dollar (USD) versus Polish Zloty

(2,000,000) (PLN) UBS AG London
Currency Option with Goldman Sachs International
with the obligation to buy US Dollar (USD) versus

(2,000,000) South African Rand (ZAR) Goldman Sachs
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LS TR TAINFGUR—IR—PU5 - —ryk-O—A)l- AL —-Fyk- TR

77V Rz
WHE/ AEME SD53E
HHIE G 5 FAF 1T CKFL) (%)
Currency Option with UBS AG London with the
obligation to buy US Dollar (USD) versus Mexican February
(1,000,000) Peso (MXN) UBSAG London  21/22.80 (1,357) 0.00
BREL 7 ab BARDRETIBRAF (2,787) 0.00
EHEZBCCAEMBK CHlEINIEMEBE 78,550,490 98.58
BERFEBC CAEME CHlESh 2 &Mmak (528,503) (0.66)
ZOMOEFER L OEME 1,658,543 2.08
BEIERORAEECIRB T OMEE 79,680,530 100.00
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20204F12 H 31 H P

@Y 7 7 ROMHARIH TR DB T,

Uz B | T —T v N A~ 5 SRR RN E R A5
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J LS IR—UR Y RE— NS RA—ESG HEEEEI7UR

EHR R E
2020412 A 31 HIZTH T 9D aHHIHA R
CKkRV)

g

SRAT FEEFILE. 1,248
B, (R AU BL 22 bR 1% ) 1,343,932
IS A 1,345,180
#H

B [ RT3 1,449
LTSRN 73
/B E Tk 469
SRR A 2,644
BEPY M 20,254
BIZEREA 9,870
M A 111
HBHEE 34,870
M EHE L 1,310,310
BB A MRESR5E BRI (1,511,807)
HMEE S 3 KOV E 2 e I LA AR D4 % 1,234,145
L HEBIMER (277,662)
£ - EK I o i =2 =E A 1,075,420
HME &R eI USRI TAR DR TR IR 209,521
e i 2 EaY 1,284,941
EH ORERIC X BB EOHEER 2,317,589

— 123 —




LTI R—IR TR —-

FS>RAL—ESG FEEEEI7UR

HEN & PE
2020412 H 31 H 8ifE
CKkRV)
WE i Eat FFAMAE HETE R (%)
TN Dxr
TiEnE(EEEFE
USD 300,000 STATE OIL CO 6.95% 18/03/30 384,084 1.38
384,084 1.38
TEANAT 384,084 1.38
N—L—y
E&
USD 1,100,000 BAHRAIN 7.0000% 12/10/28 REGS 1,271,875 456
1,271,875 456
SRl —Ef 1,271,875 456
TGNV
E&
USD 500,000 BRAZIL-GLOBAL BD 10.1250% 15/05/27 713,125 2.56
USD 200,000 FED REP OF BRAZIL 8.25% 20/01/34 290,750 1.04
1,003,875 3.60
TIVNE 1,003,875 3.60
HEEY VS
EEHSFIE
USD 400,000 DIANJIAN HAIYU FRN 14/12/69 EMTN 402,200 1.44
402,200 1.44
HiEtE (EESMIE)
USD 900,000  SINOPEC GRP O 4.8750% 17/05/42 REGS 1,154,087 4.13
USD 300,000  SINOPEC GROUP 4.2500% 12/09/28 REGS 345,306 1.24
1,499,393 5.37
WY 7 — VU R 1,901,593 6.81
FV
T iEE (HEEHE)
USD 800,000 CODELCO INC 4.25% 17/07/42 REGS 933,256 3.35
USD 400,000 CODELCO INC 3.7000% 30/01/50 REGS 439,080 1.57
1,372,336 4.92
FVE 1,372,336 492
FE
EEHSFIE
USD 600,000 CHINA MINMETALS FRN 13/05/69 609,300 2.18
609,300 2.18
HRER 609,300 2.18
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W i Eat FFAMAE I PE S (%)
== Ny
E&
USD 1,100,000 REP OF COLOMBIA 7.375% 18/09/37 1,599,661 5.73
1,599,661 5.73
= g 1,599,661 5.73
azxZY 5
E&
USD 800,000 COSTA RICA GO 4.3750% 30/04/25 REGS 744,000 2.67
744,000 2.67
aRZY B E 744,000 2.67
FI=H3FE
E&
USD 900,000 DOMINICAN REP 6.8750% 29/01/26 REGS 1,080,000 3.87
USD 400,000 DOMINICAN REP 7.45% 30/04/44 REGS 515,708 1.85
1,595,708 5.72
FI=h4FnEz 1,595,708 5.72
TP REL
EfE
USD 366,000 EL SALVADOR R 7.7500% 24/01/23 REGS 361,425 1.29
USD 300,000 REP EL SALVADOR 8.625% 28/2/29 REG 300,000 1.08
661,425 2.37
T LY LRV EF 661,425 2.37
H—F
E&
USD 800,000 GHANA REP OF 6.3750% 11/02/27 REGS 830,000 2.97
USD 400,000 GHANA REP OF 7.8750% 26/03/27 REGS 438,500 1.57
USD 200,000 GHANA REP OF 8.1250% 26/03/32 REGS 211,000 0.76
1,479,500 5.30
H—F%t 1,479,500 5.30
AR
E&
USD 200,000 EX-IM BK OF 1 3.8750% 01/02/28 REGS 220,522 0.79
220,522 0.79
T EHE (HEEHE)
USD 200,000 PERTAMINA PT 6% 03/05/42 REGS 256,000 0.92
256,000 0.92
A RE 476,522 1.71
AVRRYT
EfE
USD 500,000 INDONESIA (RE 6.7500% 15/01/44 REGS 767,953 2.75
767,953 2.75
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W i Eat FFAMAE I PE S (%)
T EHE (HEEHE)
USD 300,000 INDONESIA ASA 6.7570% 15/11/48 REGS 408,624 1.47
USD 200,000 PERUSAHAAN LI 4.1250% 15/05/27 REGS 221,000 0.79
629,624 2.26
AR T EF 1,397,577 5.01
ENZ 4%
E&
USD 400,000 JORDAN 6.1250% 29/01/26 REGS 444,000 1.59
444,000 1.59
SN A 444,000 1.59
HYFTRE
EiEtE (EESMIRE)
USD 200,000 KAZMUNAYGAS N 5.3750% 24/04/30 REGS 246,410 0.88
246,410 0.88
HWT2HE L E 246,410 0.88
AxT 2
E&
USD 400,000 UTD MEXICAN STATE 6.05% 11/01/40 535,567 1.92
USD 300,000  UNITED MEXICAN 4.5000% 22/04/29 351,465 1.26
USD 200,000 UNITED MEXICAN 4.7500% 27/04/32 240,038 0.86
1,127,070 4.04
T EHE (HEEHE)
USD 600,000 PETROLEOS MEXICAN 6.875% 4/8/26 655,200 2.36
USD 400,000 PEMEX 4.5% 23/01/26 399,920 1.43
USD 200,000 PEMEX MASTER 6.625% 15/06/35 197,500 0.71
USD 200,000 PEMEX 6.75% 21/09/47 185,000 0.66
1,437,620 5.16
Axoagk 2,564,690 9.20
FIT
E&
USD 1,000,000 NAMIBIA REP O 5.2500% 29/10/25 REGS 1,072,500 3.84
1,072,500 3.84
FIeTEH 1,072,500 3.84
Fe—r
E&
USD 400,000 OMAN INTRNL B 4.8750% 01/02/25 REGS 407,620 1.46
USD 200,000 OMAN GVT INTL 6.5% 08/03/47 REGS 195,502 0.70
603,122 2.16
T EHE (HEEHE)
USD 1,000,000 OMAN INTRNL B 6.0000% 01/08/29 REGS 1,028,970 3.69
1,028,970 3.69
*~v—rEF 1,632,092 5.85
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WE i Eat FFAMAE HBTE R (%)
HEF—)v
E&
USD 600,000 QATAR STATE O 6.4000% 20/01/40 REGS 943,020 3.38
943,020 3.38
HA—)LEf 943,020 3.38
=74
E&
USD 200,000 RUSSIA-EUROBO 5.1000% 28/03/35 REGS 252,336 0.90
252,336 0.90
E S 252,336 0.90
77
E&
USD 800,000 SOUTH AFRICA 4.8500% 27/09/27 865,021 3.10
USsD 400,000 SOUTH AFRICA 6.3000% 22/06/48 426,154 1.53
USD 200,000 SOUTH AFRICA 4.6650% 17/01/24 215,250 0.77
1,506,425 5.40
T EHE (HEEHE)
USD 200,000 ESKOM HOLDING 6.3500% 10/08/28 REGS 220,520 0.79
220,520 0.79
T 1,726,945 6.19
RUZ A
EfE
USD 400,000 REP OF SRI LANKA 6.85% 3/11/25 REGS 240,980 0.86
240,980 0.86
2YZHE 240,980 0.86
N=& —Rpa
EfE
USD 1,200,000  TRINIDAD&TOBA 4.5000% 04/08/26 REGS 1,315,500 471
1,315,500 471
N = —Rh T3 1,315,500 471
krva
EfE
USD 600,000 TURKEY REP OF 4.8750% 09/10/26 606,443 2.18
USD 150,000 TURKEY REP OF 11.8750% 15/01/30 218,393 0.78
824,836 2.96
IS=5 824.836 2.96
77 EEEENR
E&
USD 500,000 ABU DHABI GOV 4.1250% 11/10/47 REGS 626,255 2.24
626,255 224
777 H R EEAGH 626,255 224
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BE i Ezail ATAMAR I E % (%)
ONVTTA
Ef&
USD 400,000 URUGUAY 7.8750% 15/01/33 635,500 228
635,500 228
ST AE 635,500 2.28
BEAMrsaEt 27,022,520 96.84

(D) B IR T @R TRR

A1 2 B e LAY

2020412 H 31 B BfE
WE(EVY) HE (GED) i B REHHELL CKRL)
JPY 12,699,911 USD 121,947 January 29, 2021 1,052
JPY 12,695,926 USD 121,947 February 26, 2021 1,045
JPY 11,723,411 USD 112,545 January 29, 2021 996
JPY 186,614 USD 1,791 January 29, 2021 15
JPY 186,555 USD 1,791 February 26, 2021 15
JPY 181,345 USD 1,742 January 29, 2021 14
JPY 162,582 USD 1,560 January 29, 2021 14
JPY 158,989 USD 1,540 January 29, 2021 0
JPY 21,992,773 USD 213,036 January 29, 2021 (36)
JPY 1,012,071,250 USD 9,690,404 January 29, 2021 111,502
JPY 857,646,832 USD 8,249,211 March 26, 2021 62,365
JPY 843,480,200 USD 8,139,898 February 26, 2021 31,331
JPY 12,978,023 USD 124,262 January 29, 2021 1,429
JPY 13,681,017 USD 131,589 March 26, 2021 995
JPY 12,733,739 USD 122,885 February 26, 2021 473
USD 1,838 JPY 191,654 January 29, 2021 (18)
USD 108,063 JPY 11,261,392 January 29, 2021 (1,003)
USD 95 JPY 9,829 January 29, 2021 0
USD 51 JPY 5,360 January 29, 2021 0
USD 3 JPY 372 January 29, 2021 0
USDh 7 JPY 751 January 29, 2021 0
USD 27 JPY 2,867 January 29, 2021 0
USD 19 JPY 1,981 January 29, 2021 0
USD 54 JPY 5,602 February 26, 2021 0
USD 34 JPY 3,537 January 29, 2021 0
USDh 65 JPY 6,840 January 29, 2021 0
USD 80 JPY 8,351 January 29, 2021 0
USD 35 JPY 3,734 January 29, 2021 0
USD 43 JPY 4,520 January 29, 2021 0
USD 54 JPY 5,661 January 29, 2021 0
UsSDh 47 JPY 4,983 January 29, 2021 0
USD 81 JPY 8,463 January 29, 2021 0
USD 40 JPY 4,244 January 29, 2021 0
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W (HVY) W (7E) i F REFTUHLE CKF V)

USD 51 IPY 5,351 January 29, 2021 ()]
USD 68 JPY 7,158 January 29, 2021 (1)
USD 3,261 IPY 339,572 January 29, 2021 (28)
USD 3,391 JPY 353,366 January 29, 2021 (31)
USD 9,250 IPY 963,243 January 29, 2021 (78)
USD 14,169 IPY 1,473,750 January 29, 2021 (103)
USD 49,301 JPY 5,133,621 January 29, 2021 (418)
USD 49,270 IPY 5,133,621 January 29, 2021 (449)
JPY 2,947,500 USD 28,459 February 26, 2021 95
JPY 982,500 USD 9,442 February 26, 2021 76
JPY 982,500 USD 9,446 February 26, 2021 72
JPY 491,250 USD 4,699 February 26, 2021 59
JPY 491,250 USD 4,703 January 29, 2021 54
JPY 491,250 USD 4,711 January 29, 2021 46
JPY 491,250 USD 4,729 January 29, 2021 28
JPY 491,250 USD 4,740 February 26, 2021 18
USD 28 IPY 2,898 January 29, 2021 0
JPY 982,500 USD 9,528 March 26, 2021 (@)
209,521

SETIEELASN TS, IRIEOMAHIZ B s L TBIRENTWD,
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NCRAM-O—>-+5 Ak

P B
202148 H 31 BT T3 A EHAIH
CKRL)

g3

SRAT D BRI 1,049
— 4R 2,450,552
7 BD 2 42 (FUR BRI 52) 68,232
HEIN 4% 2
N4k &Rt 2,519,835
EH

EELE 3,589
THREE H 280
B | R T 66,056
1RSI 7,806
EALE £ 10 37,266
FIRI, HE R0t 1,535
BEL 4,974
BIZERAEA 5,954
MEE 11,636
HHAF 139,096
Wi EELE 2,380,739
BEA MR E IR DHEE 759,265
SEEE B LOGNE AR LUIROIRHHELE (2,318,472)
YHISEHMELE (1,559,207)
B K {1 3 A =i =B 2,873,824
SV E AR IE LB AR D AT 2R 4% (210,307)
YHIEMmEE LR 2,663,517
B OR BRI L AMIE E DO 3,485,049

1124 7= 0 FEA AR FATH AR g e
Class JPY-D Units(in JPY) 8,679 11,766 102,112,892
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HH N PE B
202148 A 31 H BIfE
CKkRV)
BN Kl i Y frai] ATAtAE P H 2 (%)
RA AR
TE%R
- 5,448 TRANSOCEAN LTD 19,340 0.04
19,340 0.04
ZA RE; 19,340 0.04
AFYA
TE%R
- 200,650 HIBU GROUP LIMITED 4,494 0.01
4,494 0.01
AXY ZE 4,494 0.01
TAUA
@R
- 5,808 AVAYA HOLDINGS C 120,968 0.24
- 3,417 CALIFORNIA RESOU 114,333 0.23
- 5,754  VISTRA CORP 108,463 0.22
343,764 0.69
T AU 343,764 0.69
BB IATIC BB TOVH R 7T AERE 5 367,598 0.74
TAUA
@R
- 3,218 SYNCREON NEWCO RESTRUCT ADR 246,177 0.49
- 154 RUE21 CLASS ADUMMY 73,920 0.15
- 4293 SAMSON RESOURCES Il CL A DUMMY 2,683 0.01
- 41 SABINE OIL & GAS 164 0.00
- 550 DAVID'S BRIDAL COM 0 0.00
- 1,136 GYMBOREE HOLDING CORP 0 0.00
322,944 0.65
204
- 7,754  VISTRA ENERGY CORP RIGHT RTS 10,429 0.02
10,429 0.02
T EHE (HEEHE)
USD 250,000 NATHAN'S FAMO 6.6250% 01/11/25 144A 255,050 0.51
USD 25,000 NEW ENTERPRIS 6.2500% 15/03/26 144A 25,688 0.05
280,738 0.56
T A HE 614.111 1.23
FOMAEHI TS CTELS | SN H3BIE TRERES 614,111 1.23
TAUA
a—)UF ok
- 133 CALIRESOU -CW27 978 0.00
978 0.00
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W Kl i Y KE2ik) FFAMAE B TELR (%)
TER
- 1,879 ACOSTA HOLDINGS CORP COMM 86,997 0.18
- 4,715 MARK IV DAYCO 35,363 0.07
- 602 DBIINVESTOR INC 0 0.00
- 61,387 CONTECH CONSTRUCTION PROD INC 0 0.00
122,360 0.25
I
- 153 DBIINVESTOR INC RTS 0 0.00
0 0.00
7 AYIIEE 123,338 0.25
F DML R FTRERLS: 123,338 0.25
TAUK
Rorma—yr
USD 870,917 MAUSER PACK INIT FRN 03/04/24 TL 846,966 1.70
USD 830,630 GRAHAM PACK FRN 08/04/27 TL 825,749 1.66
USD 800,000 PETSMART INIT FRN 11/02/28 TL 800,428 1.61
USD 800,000 AC PRODUCTS INIT FRN 06/05/28 TL 799,428 1.60
USD 800,000 MONEYGRAM INTL FRN 14/07/26 TL 798,665 1.60
USD 800,000 AIR CANADA FRN 11/08/28 TL 798,499 1.60
USD 818,424 CLEAR CHANNEL OUT FRN 09/08/26 TB 798,190 1.60
USD 798,000 SPIN HOLDCO INIT FRN 26/02/28 TL 798,000 1.60
USD 796,000 TRUGREEN 2 FRN 30/10/27 1ST LIEN TL 796,747 1.60
USD 800,000 SRS DIST REF FRN 20/05/28 TL 795,250 1.60
USD 796,000 AMERICAN C FRN 07/10/27 1ST LIEN TL 794,010 1.59
USD 794,000 WHITE CAP INIT CLOS FRN 08/10/27 TL 794,000 1.59
USD 794,000 CHOBANI FRN 20/10/27 1ST LIEN TL 793,835 1.59
USD 798,000 PARK RIVER FRN 31/12/27 1ST LIEN TL 792,728 1.59
USD 796,000 LIFE TIME CLOS DATE FRN 19/12/24 TL 792,219 1.59
USD 790,000 ENTERPRISE DEV AUTH FRN 19/02/28 TB 791,975 1.59
USD 796,000 CP ATLAS INIT FRN 20/11/27 TB 791,821 1.59
USD 780,477 DIGICEL INTL FRN FRN 27/05/24 TB01 751,209 1.51
USD 745,892  CITGO HDGS FRN 01/08/23 TL 736,568 1.48
USD 728,888  CORNERSTONE BDG FRN 12/04/28 TB 726,382 1.46
USD 726,510 WERNER INTL INIT FRN 22/06/24 TL 724,694 1.45
USD 700,621 U TEKNIPL FRN 29/07/28 1ST LIEN TL 700,183 1.40
USD 691,250 ALLIED UNIVERSAL IN FRN 27/06/26 TL 690,926 1.39
USD 679,676 HARBOR 2021 REF FRN 19/10/27 TLO1 676,207 1.36
USD 606,081 SPECTACLE GARY HD FRN 17/10/24 TL 657,598 132
UsD 672,000 DAYCO PRODUCTS FRN 12/05/23  TB 651,840 131
USD 637,475 WILSONART FRN 31/12/26 TE01 635,583 1.27
USD 628,875 TACALA INV FRN 26/01/25 1ST LIEN TL 626,124 1.26
USD 659,813  STAPLES 2019 REFIN FRN 09/04/26 TB1 621,049 1.25
USD 594,000 CARNIVAL CORP NEW FRN 26/06/25 TBO1 591,030 1.19
USD 592,762 PRAIRIE ECI ACQ INI FRN 07/03/26 TL 571,910 1.15
USD 567,722 ALLEN MEDIA INIT FRN 05/02/27 TL 560,862 1.12
USD 547,476 PANTHER FRN 18/03/26TB1 541,147 1.09
USD 534,474 ZAYO GP HDG INIT $ FRN 09/03/27 TL 527,003 1.06
USD 532,125 LUCID ENERGY INIT FRN 31/01/25 522,370 1.05
USD 504,744 NORWEST FI FRN 01/05/27 1ST LIEN TB 503,861 1.01
USD 482,343  USS ULTIMA FRN 25/08/24 1ST LIEN TL 482,773 0.97
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USD 475,000 CHAMPIONX HDG FRN 03/07/27 TL 480,938 0.96
USD 466,335 SURGEY CENTER HDGS FRN 31/08/26 TB 466,335 0.94
USD 459,525  SCIH SALT FRN 16/03/27 1ST LIEN TB1 460,510 0.92
USD 448,875 FRONTIER COMM FRN 08/10/27 TB02 448,314 0.90
USD 446,592 GARDA WORLD INTL FRN 23/10/26 TB2 445,105 0.89
USD 411,527  GRANITE FRN 30/09/26 TB03 411,012 0.82
USD 400,000 CENGAGE LEARN FRN 14/07/26 TB 400,938 0.80
USD 400,000 U GREAT CANADIAN GA FRN 01/11/26 TB 400,500 0.80
USD 400,000 WHEEL PROS FRN 20/04/28 1ST LIEN TL 400,136 0.80
USD 400,000 MAVIS TIRE FRN 30/04/28 1ST LIEN TL 399,812 0.80
USD 398,000 US RADIOLOGY FRN 10/12/27 TL 399,493 0.80
USD 402,090 UFC HOLDINGS FRN 29/04/26 TL 399,218 0.80
USD 400,000 U BALLY'S CORP FRN 06/08/28 TB 399,000 0.80
USD 398,000 MI WINDOWS INITIAL FRN 15/12/27 TL 398,580 0.80
USD 399,000 WATLOW ELEC INIT FRN 02/03/28 TL 398,501 0.80
USD 400,000 NAVITAS INIT FRN 13/12/24 TL 398,000 0.80
USD 400,000  VICTORIA'S FRN 30/06/28 1ST LIEN TL 398,000 0.80
USD 400,000 ASURION N FRN 14/01/29 2ND LIEN TB4 397,583 0.80
USD 397,000 CAESARS RES COL FRN 19/06/25 TB101 397,397 0.80
USD 400,000 MADISON IAQ INIT FRN 21/06/28 TL 397,083 0.80
USD 400,000 U YAHOO FRN 20/07/27 TB2 396,500 0.80
USD 400,000 CQP HOLDCO INIT FRN 28/05/28 TL 396,500 0.80
USD 400,000 U MCGRAW HILL FRN 30/07/28 TL 396,000 0.79
USD 400,000 U YAHOO FRN 20/07/27 TB1 395,500 0.79
USD 399,000 FOUNDATION FRN 04/02/29 1ST LIEN TL 395,224 0.79
USD 398,000 ARCHES BUYER REF FRN 06/12/27 TL 394,518 0.79
USD 399,000 LBM ACQUI FRN 08/12/27 1ST LIEN TL 393,888 0.79
USD 392,714  ALLIANCE LAUNDRY IN FRN 30/09/27 TB 392,504 0.79
USD 400,000 ASURION FRN 31/07/27 1ST LIEN TB9 391,917 0.79
USD 414,534  SMG US MIDCO REF FRN 11/01/25 TL 388,626 0.78
USD 398,000 MIDAS INTER FRN 16/12/25 TL 385,728 0.77
USD 375,000 AMERICAN AIRLINES I FRN 10/03/28 TL 385,647 0.77
USD 387,424 BCP RENAISSANCE FRN 31/10/24 TB 382,743 0.77
USD 404,112 HARLAND CLARKE FR FRN 31/10/23 TLO1 380,034 0.76
USD 377,138  NUMERICABLE USD FRN 31/07/25 TB11 370,066 0.74
USD 345,638 DUN BRADSTREET IN FRN 06/02/26 TB02 342,787 0.69
USD 335,602 CONSOLIDATED COMM FRN 02/10/27 TB1 335,461 0.67
USD 387,000 AVSC HOLDINGS B1 FRN 23/02/25 TLO8 334,341 0.67
USD 300,000 DELTA AIR LINES INI FRN 16/09/27 TL 317,667 0.64
USD 314,035 WOODFORD EXPR FRN 19/01/25 TL 303,698 0.61
USD 299,250  RENT A CENTER INIT FRN 04/02/28 TL 300,223 0.60
USD 279,043  KRONOS ACQ FRN 22/12/26 TB101 271,283 0.54
USD 272,294 BRAND ENERGY INIT FRN 16/06/24 TLOS 268,550 0.54
USD 267,438 NUMERICABLE US IN FRN 14/08/26 TB13 266,339 0.53
USD 263,394 AMENTUM FRN 23/01/27 1ST LIEN TLO1 261,419 0.52
USD 292,011  ENVISION HEALTHCARE FRN 10/10/25 TL 255,753 0.51
USD 250,000 ENDURANCE INTL INIT FRN 29/01/28 TL 247,438 0.50
USD 243,890 CONNECT FINCO INT FRN 12/12/26 TL02 243,629 0.49
USD 232,167 LOGMEIN IN FRN 14/08/27 1ST LIEN TL 231,296 0.46
USD 230,755 GOLDEN NUGGET LANDR FRN 04/10/23 TB 229,025 0.46
USD 225,000 ECL ENTERTAINMENT FRN 31/03/28 TB 228,938 0.46
USD 195,408 GOLDEN NUGGET LAND FRN 04/10/23 TB2 193,942 0.39

— 134 —



NCRAM-O—>-+5 Ak

e B4 il EALES A I (%)
USD 264,553 PEABODY ENERGY FRN 31/03/25 TB 191,007 0.38
USD 250,000 AVSC HOLDI FRN 23/08/25 2ND LIEN TL 186,875 0.37
USD 225,205 BRIGHT BIDCO REFI FRN 30/06/24 TBO1 178,679 0.36
USD 169,140 SMG US MIDCO FRN 24/01/27 TL 158,569 0.32
USD 150,000 DIRECTTYV FINANCING FRN 22/07/27 TL 149,906 0.30
USD 132,606 AMENTUM FRN 23/01/27 1ST LIEN TL02 131,362 0.26
USD 119,688 TEAM HEALTH FRN 12/01/24 INITL 115,905 0.23
USD 118,957 KRONOS ACQ FRN 22/12/26 TB102 115,648 0.23
USD 116,179 BRAND ENERGY INIT FRN 16/06/24 TL06 114,581 0.23
USD 108,933 MARRIOT OWNERSHIP FRN 29/08/25 106,509 0.21
USD 101,271  BRAND INDUSTRIAL FRN 21/06/24 TL 99,878 0.20
USD 100,000  USS ULTIMA FRN 25/08/25 2ND LIEN TL 99,542 0.20
USD 99,379 U TEKNI PLEX DD FRN 29/07/28 TL 99,317 0.20
USD 96,750  HUB INTERNATIONAL FRN 25/04/25 TL 95,618 0.19
USD 93,467 KAR HLDGS NEW FRN 19/09/26 TB601 91,909 0.18
USD 88,889 U LBM ACQUISITION D FRN 09/12/27 TL 87,750 0.18
USD 82,305 GRANITE FRN 30/09/26 TB04 82,202 0.16
USD 75,000 HELIX ACQU FRN 28/09/25 2ND LIEN TL 71,813 0.14
USD 72,000 AIR METHODS FRN 12/04/24 INIT TL 70,753 0.14
USD 66,333 LOGMEIN FRN 31/08/27 1ST LIEN TL02 66,085 0.13
USD 66,310 CSC HOLDINGS FRN 15/04/27 TBS 65,446 0.13
USD 64,706  NEXSTAR BROADCASTI FRN 19/09/26 TB4 64,342 0.13
UsSD 49,129 HUB INTL INC FRN 25/04/25 TB3 49,080 0.10
USD 61,173  BRIGHT BIDCO REFI FRN 30/06/24 TB02 48,535 0.10
USD 49,125  SINCLAIR TELE GP FRN 30/09/26 TB201 48,066 0.10
USD 43,919 SPECTACLE HARY DD FRN 23/12/25 TL 47,652 0.10
USD 48,420 ELANCO FRN 01/08/27 TL * 47,547 0.10
USD 91,113 J CREW GROUP FRN 05/03/21 INIT TL02 43,962 0.09
USD 43,270  LIFEPOINT FRN 16/11/25 1ST LIEN TB 42,902 0.09
USD 49,638  BRIGHT BIDCO REFI FRN 30/06/24 TB03 39,383 0.08
USD 38,542 NASCAR HD INIT FRN 18/10/26 TL 38,318 0.08
USD 32,167 NOURYON FIN BV FRN 01/10/25 TB02 31,781 0.06
USD 25,000 LANDRYS FIN ACQU FRN 04/10/23 TB 27,000 0.05
USD 24,938  UNITED AIRLINES CLA FRN 21/04/28 TL 24,963 0.05
USD 25,000  WW INTL INIT FRN 01/04/28 TL 24,865 0.05
USD 24,938  PODS FRN 17/03/28 TL 24,813 0.05
USD 23,881 KEANE GRP HD FRN 18/05/25 TL 23,164 0.05
USD 45,443 J CREW GROUP FRN 05/03/21 INIT TLO1 21,926 0.04
USD 21,036 HERTZ CORP INIT FRN 14/06/28 TB 20,930 0.04
USD 15,585 DEALER TIRE FRN 19/12/25 TB1 15,539 0.03
USD 24,563 DIAMOND SPORTS FRN 24/08/26 TL 15,198 0.03
USD 28,608 J CREW GROUP FRN 05/03/21 INIT TLO4 13,803 0.03
USD 9,040 DEALER TIRE FRN 19/12/25 TB102 9,014 0.02
USD 7,750  NOURYON FIN BV FRN 01/10/25 TBO1 7,657 0.02
USD 3,964 HERTZ CORP INIT FRN 14/06/28 TC 3,945 0.01
USD 5,726 MCDERMOTT TECH FRN 30/06/24 TL11 3,435 0.01
USD 2,564 BRAND INDUS INIT FRN 21/06/24 TL10 2,529 0.01
USD 2,088 CLEAR CHANNEL OUT FRN 09/08/26 TB07 2,036 0.00
USD 2,000 CPATLAS INIT FRN 20/11/27 TB02 1,990 0.00
USD 1,000 ALLIANCE LAUNDRY IN FRN 30/09/27 TB 999 0.00
USD 1,000 FOUNDATI FRN 29/01/28 1ST LIEN TL02 991 0.00
USD 250 HUB INTERNATIONAL I FRN 25/04/25 TL 247 0.00
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BE ¥k koA AR MBI (%)
USD 124 HUB INTL INC FRN 25/04/25 TB302 124 0.00
USD 0 STARS GROUP HOLDG FRN 10/07/25 TLO1 0 0.00
USD 1,634 PARAGON OFFS FRN 11/07 FRN 16/07/21 0 0.00
USD 41,604 SPORTS AUTHORITY FRN 16/11/17 TLBO! * 0 0.00
48,007,558 96.29
T AYIIEE 48,007,558 96.29
v=Fa—y 48,007,558 96.29
MABESH 49,112,605 98.51
(1) FHmIFFITEER CET
* (EES R TA fRE S
al N X7
A E] 2 S T LA

(202148 A 31 H HiAE)

BEEW) BE (FEY) T A REFHHLE CKRLV)

PY 5,375,887,838 USD 48,795,093 September 15, 2021 139,113
PY 93,115,467 USD 845,177 September 15, 2021 2,410
PY 992,056 USD 9,011 September 15, 2021 19
PY 494,133 USD 4,500 September 15, 2021 3)
141,539
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201941 H11H 10, 000 — - 500
1 #1 (202051 A15H) 12,312 23.1 92.2 4,748
2 1 (20214F 1 A15H) 9, 587 A22.1 92.1 3,221
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AFC GAMMA INC 119, 100 2,426 — —
AGNC INVESTMENT CORP 31, 600 529 167, 500 2,821
BLACKSTONE MORTGAGE TRU-CL A 3,700 111 31, 700 990
BRIXMOR PROPERTY GROUP INC 66, 600 1, 459 55, 700 1,236
CHIMERA INVESTMENT CORP 8% PERP 8,210 209 37, 385 948
COLUMBIA PROPERTY TRUST INC 89, 500 1,507 89, 500 1,704
COMMUNITY HEALTHCARE TRUST I 7,500 360 33, 200 1,574
CROWN CASTLE INTL CORP 4,800 795 11, 499 2,037
ESSENTIAL PROPERTIES REALTY 54, 800 1,254 15, 900 456
GAMING AND LEISURE PROPERTIE 28, 100 1,281 20, 900 983
IRON MOUNTAIN INC 79, 500 3, 060 44, 800 1, 980
KKR REAL ESTATE FINANCE TRUS 146, 700 2, 987 27, 300 583
41 MGM GROWTH PROPERTIES LLC-A 34, 600 1,222 47,100 1,815
MEDICAL PROPERTIES TRUST INC 158, 800 3, 460 59, 000 1,216
NATTIONAL RETAIL PROPERTIES INC 21, 100 873 21, 100 954
NETSTREIT CORP 109, 900 2,331 129, 900 2,935
NEW RESIDENTTAL INVESTMENT 288, 000 3,038 169, 000 1,771
ORION OFFICE REIT INC — — 2,520 44
(2,520 ( -)
PENNYMAC MORTGAGE INVESTMENT TRUST 45, 500 892 152, 800 2,899
QTS REALTY TRUST INC CL A 5, 800 365 27, 700 2,048
RAYONTER INC 7,900 274 56, 600 1,993
REALTY INCOME CORP 31, 900 2,191 6,100 429
SL GREEN REALTY CORP 33, 800 2, 696 9, 200 667
SIMON PROPERTY GROUP INC 12, 700 1,756 300 46
SPIRIT REALTY CAPITAL INC 42, 700 1,999 23, 500 1,114
STARWOOD PROPERTY TRUST INC 53, 400 1,328 43, 500 1,075
STORE CAPITAL CORP — — 27,900 874
UDR INC 17,900 889 22, 500 1,104
VICI PROPERTIES INC 83, 800 2,499 97, 200 2,875
WP CAREY INC 12, 700 959 6, 300 494
WELLTOWER INC 17,100 1,319 8,100 679
. 1,617,710 44, 083 1, 445,704 40, 358
/I it
(2,520 ( —)
Vloat T2 R THFHE R
|DREAM INDUSTRTAL REAL ESTATE INVESTMENT 267, 100 3, 994 52, 100 828
/I Eis 267, 100 3,994 52, 100 828
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AFC GAMMA INC — 119, 100 2,441 279, 166 6.0
AGNC INVESTMENT CORP 135, 900 — — — —
BLACKSTONE MORTGAGE TRU-CL A 28, 000 — — — —
BRIXMOR PROPERTY GROUP INC 56, 500 67, 400 1,787 204, 376 4.4
CHIMERA INVESTMENT CORP 8% PERP 29, 175 — — — —
COMMUNITY HEALTHCARE TRUST T 25, 700 — — — —
CROWN CASTLE INTL CORP 6, 699 — — — —
ESSENTIAL PROPERTIES REALTY — 38,900 1,073 122, 759 2.6
GAMING AND LEISURE PROPERTIE 40, 038 47,238 2,108 241, 109 5.2
IRON MOUNTAIN INC — 34,700 1,553 177, 629 3.8
KKR REAL ESTATE FINANCE TRUS — 119, 400 2, 648 302, 805 6.5
MGM GROWTH PROPERTIES LLC-A 42,100 29, 600 1,143 130, 707 2.8
MEDICAL PROPERTIES TRUST INC — 99, 800 2,408 275, 350 5.9
NETSTREIT CORP 99, 600 79, 600 1,851 211, 700 4.5
NEW RESIDENTIAL INVESTMENT — 119, 000 1,325 151, 575 3.2
PENNYMAC MORTGAGE INVESTMENT TRUST 107, 300 — — — —
QTS REALTY TRUST INC CL A 21, 900 — — — —
RAYONIER INC 48,700 — — — —
REALTY INCOME CORP — 25, 800 1,844 210, 922 4.5
SL GREEN REALTY CORP — 24, 600 2,003 229, 043 4.9
SIMON PROPERTY GROUP INC — 12, 400 1,930 220, 753 4.7
SPIRIT REALTY CAPITAL INC 23, 800 43, 000 2,133 243,913 5.2
STARWOOD PROPERTY TRUST INC 42, 500 52, 400 1,328 151, 942 3.3
STORE CAPITAL CORP 27,900 — — — —
UDR INC 37, 400 32, 800 1,921 219, 695 4.7
VICI PROPERTIES INC 49, 900 36, 500 1,041 119, 109 2.5
WP CAREY INC 13, 500 19, 900 1,575 180, 117 3.9
WELLTOWER INC 16, 000 25, 000 2,187 250, 147 5.4
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