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B=AN ALY y— Ty ke Ty F=8D I~y Y RT T2 21,016 16, 501 100, 936 8.9
BT e TR e TANT Y R—=Ta—_)L .
HAF I T By KT 7y F—SD I~y U K75 % 11, 833 14, 492 126, 101 11.1
/A7-vz VRevwAZ = bTA I
hors 57 E—IPY-DY 5 % 12,428 10,510 40, 600 3.6
S NT F—Y Rew AL —+ NTA K~
ESGHER G AL 7 7 v F—JPY-DY 5 % 7,478 23,831 98, 255 8.6
J LT A=Y R AY = hTA DT B T ARy T Rew=lry b
MFLEFYR ARy ) TUIT A=) T A 19,974 23,808 167, 584 14.7
VEVERE AR OV AR VYISV LA AR MV R SV .
M FAERY KAL) TVIT A= T2 7,840 9,758 417, 521 4.2
A 7t 115, 586 127, 820 769, 469 67.7
R HERIT, MU PERRARIC R 2 REAIAR OO L,
sk FEAMAE O B A L) 0 #5C,
R — REOEEN S 78T, B S L TR#E LT £,
| BBRAGEEE
EIRIES HEI8HIR
f s SR E ¥
) ) Tn FA TH
J LYy MR R~ —T7 7 R 31, 027 76, 934 77, 658
JAIA=NT Y= T =T al=yva /B~ F-77 /8 115, 410 127, 189 95, 366
BffNA A A LREITF—7 7 R 23, 134 23,173 23, 746
=T A VA ARSG (EERIL) v =77 K 21,729 42, 486 44, 058
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OB EBIETHEDERK (2022411 A 15 B ]R7E)
) #5185 R
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BB RIS 769, 469 66. 2
J LYy MR iR~ —T7 7 R 77, 658 6.7
JATENY == T 7 ) F—=Ta =y 2 VBl I —7 7V K 95, 366 8.2
Wkt NA A > H AREITF—T 7 o R 23, 746 2.0
L BETNA A VU LESC (FEW ) ~ =77 F 44, 058 3.8
a—)L - u—% ZFOM 151, 942 13.1
BEE M ERE 1,162,239 100. 0
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A &E 1,200, 681, 939 1,199,597, 113 1,162, 239, 445
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Kihs 1, 495, 289 496, 392 8, 480, 981
AL Sy il 4 14,011, 168 14, 321, 892 14, 253, 408

RN O 2, 255, 763 182, 077 499, 999
ARALEFCHRIN 2, 048, 160 2, 087, 296 1, 945, 899
ARALFIE 62 150 226

T DAL 6, 620 6, 751 6,293

C) fEEME(A—B) 1,180, 864, 877 1,182, 502, 555 1,137, 052, 639
JLAR 1, 556, 796, 530 1,591, 321, 344 1,583, 712, 047
YRR 2 A 375,931, 653 A 408, 818, 789 A 446, 659, 408

1,583, 712,0470
7,180

e 0 WU PERRIE, H516110.75851 FE17410.7431H, H518110.71801 T,
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F164 H1TH %5184
H 20224E 5 H17TH~ 20224E 7 16 A~ 202249 H16 H ~
20224F 7 A15H 202249 A15H 20224F11 /15 H
&} ! !

(A) ERHZEIRE 21,097, 096 14,241,753 18, 036, 890
2 Hc 4 4 21,103, 473 14, 247, 009 18, 051, 425
AR A 6,377 A 5, 256 A 14, 535

(B) HMFEHFTEELE A 64,442,115 A 23,551,485 A 41,490, 343
FEELE 2, 165, 920 8,338, 928 662, 176
Una=¢i:! A 66,608, 035 A 31,890, 413 A 42,152,519

C) {EFtHRENE A 2,054,780 A 2,094,047 A 1,952,192
D) LHEHE(A+B+C) A 45,399,799 A 11,403,779 A 25,405, 645
(E) miffigHELRS 2223, 729,002 A277, 434, 265 A285, 665, 347
(F) BmEZ=EEE A 92,791,684 A105, 658, 853 A121, 335,008
(Bl 4 25 FH 24 %5) ( 31,126,213) (34,613, 309) (20,685, 870)

(FE B AR 2 %8) (A123,917, 897) (A140, 272, 162) (A142, 020, 878)

@) s (D+E+F) A361, 920, 485 A394, 496, 897 A432, 406, 000
H) mEnike A 14,011,168 A 14,321,892 A 14,253, 408
REPZEHERE (G+H) A375, 931,653 A408, 818, 789 A446, 659, 408
BIMEREEHRE A A 92,791, 684 A119, 980, 745 A135, 588, 416

(Firl 4 25 FH 24 %5) ( 31,130,038) (20,307, 420) ( 6, 434, 018)
(Ona=¢iEAYiEE T ) (A123,921, 722) (A140, 288, 165) (A142, 022, 434)
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*AHLEDRILOH T (B) AEESFFTERBIIFHROFHELZ I L D2 bD2ERET,

HAHAEDRPLO T (C) FEFERRBNZ 1 135 FEMIMC R 2 HABIFM A HZ E 0 TERRL TV ET,
HHLEORILOH T (F) BIMEFREREE L H 25013, [FREOIBMBE DR, BIREZ LIfiaH» b ARz £ LW EZFmS 2 VW ET,

(7£) B OFFEFE (2022455 H17H ~20224E11H15H) IZLAF D@ Y T,

#1634

173

#5183

H H 20224E 5 A17TH~ 20224F 7 A16 H ~ 20224E 9 H16 H ~
20224E 7 A15H 202249 A15H 20224E11 15
a. Bl SIS GRREVERRTE) 19, 813, 0734 13, 099, 904 16, 830, 985
b, AAFES 0 B A (R ERR - Mol R Al 0 0o 0
c. [FFERIAKITTE D 5 IUAE TidE 4 31, 130, 038 34, 629, 31214 20, 687, 4261
d. [EFERERICE D D oy Bl i fl N 4 55, 585, 5524 60, 193, 0461 72,514, 1794
e. /ELRI IS (a+b+c+d) 106, 528, 6634 107, 922, 2624 110, 032, 5904
£ SyElx AR (1 R ¥47=0) 6841 6781 694
g ik 14,011, 1684 14, 321, 89214 14, 253, 4084
h. fid4 (1 R %720) 90H 90/ 90/




BHE— Y b UHLT 7Y R (F6%E BHAHE)
OREBEDHMOE

#1640 1T #5184

1504720 Sficd (BliAd) 90H 90H 90H

SOYRLTE B 1% O B UEMAE A ME R TEA & B E 721 BRI 254, DRI AT mNEE L 720 £,

SRR O HHEMAE M I BT A % R0 | 4% 00 HYEMAE S AR T A Z Rl 28 E . SR MEMITTA % R 25558 %l 4, FE
DU IEAILRES (FRINEAE) Lhv E3,

SOSTLHT OO SEVEMA A R EA & R E 72X T2 54, SRS RS GHSme) L2 £,

OBt
BRUFBHEEFIISVFEEA,




‘ LT IRL—ORRARA— S R—
SO—nN\I)L-T4RAYTR-T—4 b N\ TAETUR- AT -TLIT L
—JPY-NYS X/ JPY-DHS X

202145 H 31 H 4
(FHEHAR - 20204E6 H 1 H ~20214E5 H31H)

QY77 U ROHMAITIRDEY TT,

iz B | rA~ RN R OMNEREER

SeHE [E o i Bl 2 A [0 R % (DR (FERERER) | B ekka & A%
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B, AEFEREEFEGESR (REIT) . ESE&FEEE (ETF) FICh &
LET,
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EHR R E
2021455 H 31 HIZH& T 9 B 5H IR
CKkRL)

&

% B 24 42 (FUR IR IUBILERR %) 2,080,715
A 2,080,715
ZH

PREE R 284
2 FE R L 3,273
B | ER1 T M 13,076
SRAT Ak 32,041
TES N 9,610
SIEEH 6,795
EALEE 17,918
BIZEE(EA 4,980
M 83
A5 88,060
MiBEELE 1,992,655
BB A MRS BICiR DL (3,560,937)
I T a BENRDHELE (62,545)
AL ERE 3 LUV E 28 0 LA AR DS (2,732,672)
Y EBMER (6,356,154)
Be& AR 2R 4 20,299,234
A7 a BRNAR DR TR 6,437
A1 E 28 S0 I USRI AR D AT 22 40 4 (618,397)
LHFEME = EE 19,687,274
Y& Ot RIS BH0E BE D HE IR 15,323,775
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HEN & PE
2021455 H 31 H BAE
CkRL)
Hoa AN A& PO PEHER (%)
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




J LT RHE—TR R RA— r IR =T O—/ L FAROY TR - T —Hyh N - FAEFUR Ry - FLIT L

Ha AN AT AE PO PEHEER (%)
rAY
e ER
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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P 2] Rl B PELE R (%)
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



J LT RHE—TR R RA— r IR =T O—/ L FAROY TR - T —Hyh N - FAEFUR Ry - FLIT L

& 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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S 2 E I LAY

2021455 H 31 H BAE
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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EHR R E
202145 A 31 HITH T 9 HEHAIIR
CKkRL)

&

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




I LT RF—TRYRI— ;SRR =T A=\ TX—TU T = yh N TAETUR R TLET7 L
HEN & PE
2021455 H 31 H BAE
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
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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




S =
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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)
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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
20214F12 A 31 BITH T3 25 AR
CKkRV)
E AR 112,677,049
A ERLSE 7,749
LR 28 U CA AR TRl E SN DA RS ER L OV A A E IR D MRS (162,164,927)
EHBRAFH (49,480,129)
A% M (38,727,839)
At FPERRATIR LS (88,207,968)
SRER
FFIZED D SN ALY 4 (12,184,177)
XL A NET I DI & (9,158,208)
4 RS (113,310)
LR (109,663,663)
Bl RUR BN BIA B T0) (1,448,778)
BEMHEORAE \IRBTIMEEDER LD EBERAFH (111,112,441)
1 034 7=0 5 PEMAS FATIE S AR W PE
Class SD JPY Hedged(in JPY) 10,927.7204 794,832 8,685,701,883



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

FE A MRES I

(20214E12 A 31 H #1E)
77Nz
ATEAfi#E HDHEE
EaAil HE CERVL) (%)
&% - 95.22% (20204E12 310 : 97.15%)
F—RFFUT -0.14% (20206E12H 31 B : 0.00%)
BERIEHEBAEER - 0.14% (20204£12H 31 H: 0.00%)
Afterpay Ltd, 0.000%, 12/03/26 10,000,000 7,181,871 0.14
7,181,871 0.14
A=AV T A 7,181,871 0.14
IN—L—y -1.85% (20204E12 5 31H: 1.05%)
BURF - 1.85% (20204212 H 31 5 : 1.05%)
Bahrain Government International Bond, 5.450%, 16/09/32 42,500,000 41,327,072 0.84
Bahrain Government International Bond, 6.250%, 25/01/51 54,687,000 50,168,077 1.01
91,495,149 1.85
N—L— A8 91,495,149 1.85
~LF— - 0.34% (2020512 A 31 H: 0.54%)
BAR -0.34% (20204E12)5 31 H: 0.17%)
Sarens Finance Co NV, 5.750%, 21/02/27 15,004,000 16,747,298 0.34
16,747,298 0.34
~LE—BE 16,747,298 0.34
HAEN—DVEER - 0.38% (20204E12 831 H: 0.19%)
BSIEEEUNER - 0.27% (20204212531 H: 0.19%)
ADM AG Holding Ltd, 0.000%, 26/08/23 13,000,000 13,405,843 027
13,405,843 0.27
Frad— -0.11% (2020412 531 H: 0.00%)
Weimob Investment Ltd, 0.000%, 07/06/26 7,000,000 5,572,000 0.11
5,572,000 0.1
FEN—DV RS 18,977,843 0.38
FAVES -1.29% (20204E12 315 : 0.51%)
JEIE - 0.25% (202012 H315: 0.10%)
Meituan, 0.000%, 27/04/27 13,000,000 12,340,737 0.25
12,340,737 0.25
BESIEEBNEER - 0.17% (202042125 31 H: 0.24%)
Sino Biopharmaceutical Ltd, 0.000%, 17/02/25 8,000,000 8,649,409 0.17
8,649,409 0.17
&/ - 0.71% (20205212 H 31 H: 0.00%)
QNB Finance Ltd, 1.375%, 26/01/26 36,000,000 35,109,158 0.71
35,109,158 0.71
GAR -0.16% (20204E125 31 H: 0.17%)
Zhen Ding Technology Holding Ltd, 0.000%, 30/06/25 8,000,000 8,059,250 0.16
8,059,250 0.16
TA=V AR 64,158,554 1.29




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

Z7RIT
ANIEATHE HH5EE
2] B CKRLY) (%)
TPFh -3.61% (20204E12H 31 5 1.45%)
BURF -3.61% (20205212 A 31 H: 1.45%)
Egypt Government International Bond, 5.577%, 21/02/23 8,998,000 9,334,814 0.19
Egypt Government International Bond, 6.125%, 31/01/22 36,680,000 36,864,280 0.74
Egypt Government International Bond, 6.375%, 11/04/31 33,386,000 34,774,862 0.70
Egypt Government International Bond, 7.500%, 16/02/61 40,000,000 32,733,200 0.66
Egypt Government International Bond, 8.500%, 31/01/47 24,000,000 21,315,240 0.43
Egypt Government International Bond, 8.700%, 01/03/49 49,469,000 44,178,909 0.89
179,201,305 3.61
VMR 179,201,305 3.61
TTIAR -2.56% (20205212 H 31 H: 5.66%)
BERIEEBTIEER - 0.35% (202062125 31 B : 0.45%)
Worldline SA/France, 0.000%, 30/07/26 15,480,000 17,242,675 0.35
17,242,675 0.35
TRIVE— -0.40% (20204E12 A 31 H: 0.31%)
CGG SA, 7.750%, 01/04/27 5,000,000 5,621,851 0.11
TotalEnergies SE, 0.500%, 02/12/22 14,000,000 14,294,000 0.29
19,915,851 0.40
&7 -0.61% (20205512 431 H: 2.11%)
La Mondiale SAM, 4.375%, 24/04/70" 8,500,000 10,411,956 0.21
Societe Generale SA, 7.375%, 04/04/701 18,390,000 19,693,112 0.40
30,105,068 0.61
BARM -0.47% (202052125 31 H: 0.90%)
CMA CGM SA, 7.500%, 15/01/26 10,000,000 12,470,065 0.25
Safran SA, 0.875%, 15/05/27 7,576,100 10,866,021 0.22
23,336,086 0.47
INIREEE - 0.73% (20204E12 4318 : 1.52%)
Electricite de France SA, 0.000%, 14/09/24 9,150,989 13,023,668 0.26
Electricite de France SA, 3.375%, 15/09/701 19,800,000 23,181,778 0.47
36,205,446 0.73
T AAE 126,805,126 2.56
RAY -2.47% (20205212 831 H: 3.32%)
SEIE - 0.13% (20204E12 831 H: 0.11%)
Delivery Hero SE, 0.875%, 15/07/25 6,000,000 6,576,205 0.13
6,576,205 0.13
EREEBRIEEER - 0.37% (20206£12H 31 F: 0.42%)
Deutsche Lufthansa AG, 2.875%, 11/02/25 16,000,000 18,188,290 0.37
18,188,290 0.37
TRIVE— -0.14% (20204E12 A 31 H: 0.00%)
RAG-Stiftung, 0.000%, 16/03/23 6,000,000 7,019,564 0.14
7,019,564 0.14
&t - 1.83% (2020521231 F : 2.67%)
Allianz SE, 3.875%, 07/03/70" 14,800,000 14,744,839 0.30
Commerzbank AG, 6.125%, 09/04/70 16,000,000 19,759,013 0.40



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

Z7RIT
ANTEAfi#E HH5EIE
L i CkEL) (%)
Deutsche Bank AG, 6.000%, 30/04/70" 51,800,000 56,109,412 1.13
90,613,264 1.83
R A8 122,397,323 247
H—F -0.24% (20205£12 531 H: 0.68%)
BUF - 0.24% (20205212 5 31 B : 0.68%)
Ghana Government International Bond, 7.875%, 11/02/35 15,000,000 11,783,363 0.24
11,783,363 0.24
H—F &5 11,783,363 0.24
AVF -0.61% (20204E12 3311 : 1.39%)
TRIVE— -0.11% (20204£12H 31 5: 0.19%)
Indian Renewable Energy Development Agency Ltd, 7.125%, 10/10/22 410,000,000 5,532,336 0.11
5,532,336 0.11
& -0.08% (20205212 431 H: 0.13%)
HDEFC Bank Ltd, 8.100%, 22/03/25 270,000,000 3,771,523 0.08
3,771,523 0.08
B - 0.30% (20205212 5 31 F : 0.49%)
Kerala Infrastructure Investment Fund Board, 9.723%, 29/03/24 300,000,000 4,361,637 0.09
National Highways Authority of India, 7.300%, 18/05/22 780,000,000 10,465,011 0.21
14,826,648 0.30
INEEE -0.12% (202062124315 : 0.43%)
NTPC Ltd, 7.250%, 03/05/22 450,000,000 6,134,798 0.12
6,134,798 0.12
A& 30,265,305 0.61
TANVTVE -0.88% (20205612 531 H: 1.02%)
S#IE - 0.17% (20204512 A 31 : 0.28%)
Virgin Media Vendor Financing Notes III DAC, 4.875%, 15/07/28 6,000,000 8,100,519 0.17
8,100,519 0.17
&t -0.71% (20205212 H 318 : 0.74%)
AIB Group Plc, 6.250%, 23/12/70" 16,500,000 20,721,092 0.42
Zurich Finance Ireland Designated Activity Co, 3.000%, 19/04/51 15,000,000 14,613,130 0.29
35,334,222 0.71
TAVZU AR 43,434,741 0.88
AT -7.81% (20206E12 A 31 H: 3.97%)
FH - 0.12% (20205£12 4318 : 0.24%)
Fabric BC SpA, 4.125%, 30/11/24 (FRN) 5,379,310 6,101,214 0.12
6,101,214 0.12
BSIEEENER - 0.33% (202042125 31 H: 0.18%)
Mooney Group SpA, 3.875%, 17/12/26 (FRN) 6,500,000 7,363,851 0.15
Nexi SpA, 1.750%, 24/04/27 7,000,000 8,836,552 0.18
16,200,403 0.33
TRIVF— -0.24% (20205212 H 31 F : 0.62%)
ENI SpA, 3.375%, 13/10/70) 10,000,000 11,877,215 0.24
11,877,215 0.24



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

7RI
ATEAH# HDHEIE
G i CkFA) (%)
&t -2.28% (2020412 31 5: 2.93%)
Assicurazioni Generali SpA, 6.416%, 08/02/70) 12,000,000 16,269,898 0.33
Banco BPM SpA, 5.000%, 14/09/30 12,000,000 14,518,817 0.29
Intesa Sanpaolo SpA, 5.875%, 20/06/70 10,000,000 12,373,410 0.25
UniCredit SpA, 2.000%, 23/09/29 28,800,000 32,905,079 0.66
UniCredit SpA, 4.375%, 03/01/27 12,520,000 14,200,184 0.29
UniCredit SpA, 6.625%, 03/12/70 18,972,000 22,772,778 0.46
113,040,166 2.28
B - 4.59% (2020412 531 5: 0.00%)
Italy Buoni Ordinari del Tesoro BOT ZCP, 29/04/22 100,000,000 113,641,227 229
Italy Buoni Ordinari del Tesoro BOT ZCP, 14/10/22 100,000,000 113,917,105 230
227,558,332 4.59
BAR -0.25% (202045125 31 8 : 0.00%)
Webuild SpA, 5.875%, 15/12/25 10,000,000 12,335,801 0.25
12,335,801 0.25
A2V TEEH 387,113,131 7.81
AA -5.08% (202045128 31 H : 2.28%)
FH1 - 0.66% (20204512 531 H: 0.00%)
Kansai Paint Co Ltd, 0.000%, 17/06/22 1,200,000,000 10,428,739 0.21
Nippon Steel Corp, 0.000%, 04/10/24 1,500,000,000 13,357,369 0.27
Nippon Steel Corp, 0.000%, 05/10/26 1,000,000,000 9,009,165 0.18
32,795,273 0.66
BIE -2.65% (2020412831 H: 0.20%)
Digital Garage Inc, 0.000%, 14/09/23 1,250,000,000 11,750,141 0.24
Mercari Inc, 0.000%, 14/07/26 500,000,000 4,556,709 0.09
Mercari Inc, 0.000%, 14/07/28 500,000,000 4,650,102 0.09
Rakuten Group Inc, 4.250%, 22/04/70") 38,000,000 42,354,019 0.86
Rakuten Group Inc, 5.125%, 22/10/70") 22,000,000 22,079,517 0.45
Rakuten Group Inc, 6.250%, 22/10/70) 10,000,000 10,578,833 0.21
SoftBank Group Corp, 5.250%, 06/07/31 35,300,000 35,279,042 0.71
131,248,363 2.65
SR IEEBN R YRS - 0.42% (202045125310 : 0.60%)
Medipal Holdings Corp, 0.000%, 07/10/22 1,050,000,000 9,390,189 0.19
Ship Healthcare Holdings Inc, 0.000%, 13/12/23 1,150,000,000 11,239,738 0.23
20,629,927 0.42
&R - 0.50% (20204512 531 B : 0.54%)
Relo Group Inc, 0.000%, 17/12/27 1,500,000,000 12,757,917 0.26
SBI Holdings Inc/Japan, 0.000%, 13/09/23 1,300,000,000 12,062,030 0.24
24,819,947 0.50
BAR -0.39% (20204125 31 H: 0.32%)
Nichicon Corp, 0.000%, 23/12/24 900,000,000 8,107,232 0.16
Senko Group Holdings Co Ltd, 0.000%, 18/03/25 1,300,000,000 11,502,976 0.23
19,610,208 0.39
Frad— -0.46% (202041231 H: 0.30%)
Koei Tecmo Holdings Co Ltd, 0.000%, 20/12/24 800,000,000 7,441,553 0.15
Rohm Co Ltd, 0.000%, 05/12/24 1,640,000,000 15,387,690 0.31
22,829,243 0.46
H A& 251,932,961 5.08




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

TZ7URIT
ANTEAfi#E HH5EIE
457 i CkEL) (%)
T —T— -0.15% (20204E12 31 H: 0.00%)
@IS - 0.15% (20204512 A 31 E : 0.00%)
Cornwall Jersey Ltd, 0.750%, 16/04/26 6,500,000 7,661,025 0.15
7,661,025 0.15
Tr—U—&Et 7,661,025 0.15
NTBTIVT -1.39% (20204E12H 31 B : 2.38%)
SEIE - 0.25% (20204512 A 31 H : 0.44%)
Crystal Almond Sarl, 4.250%, 15/10/24 3,980,000 4,596,341 0.09
Summer BC Holdco B Sarl, 5.750%, 31/10/26 6,500,000 7,663,400 0.16
12,259,741 0.25
&t -0.64% (20205212 H31F : 1.29%)
Citigroup Global Markets Funding Luxembourg SCA, 0.000%, 25/07/24 90,000,000 12,221,424 0.25
CPI Property Group SA, 4.875%, 16/11/70" 5,000,000 5,803,404 0.12
Garfunkelux Holdco 3 SA, 6.750%, 01/11/25 5,500,000 6,464,165 0.13
Swiss Re Finance Luxembourg SA, 4.250%, 04/09/70 7,000,000 7,231,853 0.14
31,720,846 0.64
BARM -0.14% (202052125 318 : 0.00%)
Kleopatra Finco Sarl, 4.250%, 01/03/26 6,500,000 7,103,980 0.14
7,103,980 0.14
ARWEE -0.36% (20205£12 431 H: 0.65%)
ContourGlobal Power Holdings SA, 2.750%, 01/01/26 8,000,000 8,865,633 0.18
ContourGlobal Power Holdings SA, 3.125%, 01/01/28 8,000,000 8,885,322 0.18
17,750,955 0.36
NT'TNIEE 68,835,522 1.39
AFT 2 -1.60% (20206£12 8315 : 2.27%)
ITRIVE— -1.60% (20204E12 A 31 H: 2.27%)
Petroleos Mexicanos, 2.750%, 21/04/27 11,701,000 12,314,351 0.25
Petroleos Mexicanos, 4.750%, 26/02/29 24,843,000 27,755,713 0.56
Petroleos Mexicanos, 6.875%, 16/10/25 144A 5,000,000 5,462,500 0.11
Petroleos Mexicanos, 6.950%, 28/01/60 38,000,000 33,722,625 0.68
79,255,189 1.60
AxabE 79,255,189 1.60
FIF -3.18% (20204E12 431 H: 4.17%)
BEE - 0.37% (20205212 H 31 B : 0.89%)
Telefonica Europe BV, 2.376%, 12/05/69 10,000,000 10,800,532 0.22
United Group BV, 3.125%, 15/02/26 7,000,000 7,697,939 0.15
18,498,471 0.37
BSESNER - 0.83% (20204E12 4 31H: 2.51%)
Dufry One BV, 3.375%, 15/04/28 32,000,000 35,005,948 0.71
Volkswagen International Finance NV, 3.875%, 17/06/70) 5,000,000 6,153,491 0.12
41,159,439 0.83
TRV F— - 1.41% (20204E12 A 31 H: 0.36%)
Petrobras Global Finance BV, 5.500%, 10/06/51 29,000,000 26,897,500 0.54
Repsol International Finance BV, 2.500%, 22/03/70" 11,000,000 12,431,286 0.25
Wintershall Dea Finance 2 BV, 2.499%, 20/07/70" 10,000,000 11,117,286 0.23
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Wintershall Dea Finance 2 BV, 3.000%, 20/01/70" 17,500,000 19,221,287 0.39
69,667,359 1.41
&/ -0.57% (20205212 4 31 H: 0.00%)
LeasePlan Corp NV, 7.375%, 29/11/68) 22,500,000 28,139,739 0.57
28,139,739 0.57
FIvEEE 157,465,008 3.18
~b— -0.53% (20206£12 A 31 5 : 1.05%)
BUF - 0.53% (20205212 A 31 H: 1.05%)
Peru Government Bond, 5.350%, 12/08/40 122,000,000 26,014,486 0.53
26,014,486 0.53
~—E8 26,014,486 0.53
J—==7 -0.22% (20204E12H31H: 0.41%)
SEIE - 0.22% (2020451231 H : 0.41%)
RCS & RDS SA, 3.250%, 05/02/28 10,000,000 11,077,731 0.22
11,077,731 0.22
N—e=TEH 11,077,731 0.22
7Yy -5.50% (20205812531 H: 3.23%)
BUF -5.50% (202052124318 : 3.23%)
Russian Federal Bond - OFZ, 5.900%, 12/03/31 3,000,000,000 33,946,676 0.68
Russian Federal Bond - OFZ, 6.900%, 23/05/29 2,000,000,000 24,648,198 0.50
Russian Federal Bond - OFZ, 7.100%, 15/05/41 1,800,000,000 21,392,290 043
Russian Federal Bond - OFZ, 7.150%, 12/11/25 3,000,000,000 38,546,549 0.78
Russian Federal Bond - OFZ, 7.250%, 10/05/34 5,000,000,000 61,619,162 1.24
Russian Federal Bond - OFZ, 7.650%, 10/04/30 2,000,000,000 25,722,650 0.52
Russian Federal Bond - OFZ, 7.700%, 16/03/39 5,293,000,000 66,985,903 1.35
272,861,428 5.50
a7 AR 272,861,428 5.50
TR —IV -0.19% (20206125318 : 0.23%)
EREBRIVEER - 0.19% (20206£12H 31 H: 0.00%)
Singapore Airlines Ltd, 1.625%, 03/12/25 12,000,000 9,554,452 0.19
9,554,452 0.19
VU HR—VEE 9,554,452 0.19
FE77U0 -4.33% (20204128 31 H: 0.00%)
BUF - 4.33% (20205212 4 31 B : 0.00%)
Republic of South Africa Government Bond, 8.750%, 28/02/48 600,000,000 31,351,717 0.63
Republic of South Africa Government Bond, 8.875%, 28/02/35 1,230,000,000 69,127,325 1.40
Republic of South Africa Government Bond, 9.000%, 31/01/40 2,100,000,000 114,172,282 2.30
214,651,324 4.33
BT 7 AeE 214,651,324 4.33
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BE -0.39% (2020512 431 H: 0.12%)
FH - 0.32% (2020512 4 31 H: 0.00%)
POSCO, 0.000%, 01/09/26 14,000,000 15,865,568 0.32
15,865,568 0.32
BUF - 0.07% (20205212431 F: 0.12%)
Export-Import Bank of Korea, 6.900%, 07/02/23 250,000,000 3,408,724 0.07
3,408,724 0.07
BEARH 19,274,292 0.39
ARAY -6.81% (20206E12 4 31 5 : 4.48%)
&t - 6.81% (20205212 5 31 H : 4.09%)
Abanca Corp Bancaria SA, 6.000%, 20/04/70" 8,000,000 9,386,355 0.19
Banco Bilbao Vizcaya Argentaria SA, 5.875%, 24/12/70) 19,400,000 23,338,250 0.47
Banco de Sabadell SA, 5.000%, 19/02/70" 8,000,000 9,107,256 0.18
Banco de Sabadell SA, 6.125%, 23/02/701 28,000,000 32,767,669 0.66
Banco de Sabadell SA, 6.500%, 18/08/69" 52,800,000 60,930,124 1.23
Banco Santander SA, 6.750%, 25/07/69" 42,800,000 49,530,585 1.00
Bankinter SA, 6.250%, 17/10/70" 16,600,000 21,083,694 043
CaixaBank SA, 5.250%, 23/06/66) 8,000,000 9,611,081 0.19
CaixaBank SA, 5.875%, 09/01/710) 10,000,000 12,914,765 0.26
CaixaBank SA, 6.000%, 18/10/70% 36,400,000 42,375,832 0.86
Ibercaja Banco SA, 7.000%, 06/07/70" 39,000,000 46,338,885 0.93
Unicaja Banco SA, 4.875%, 18/02/70™ 18,000,000 20,241,789 041
337,626,285 6.81
ARA B R 337,626,285 6.81
[EBEHEEE - 0.31% (20205212 331 H: 0.77%)
BUF - 0.31% (2020512 A 31 H: 0.77%)
Inter-American Development Bank, 7.875%, 14/03/23 210,000,000,000 15,287,282 0.31
15,287,282 0.31
b B 5 3 15,287,282 0.31
AUz —F v -0.33% (20206E12H 31 B 0.50%)
& - 0.33% (20205212 4 31 H: 0.50%)
Intrum AB, 4.875%, 15/08/25 14,000,000 16,459,435 0.33
16,459,435 0.33
AU = —F R 16,459,435 0.33
BE -0.43% (202042124 31 5 : 0.00%)
BARB -0.26% (202052125 318 : 0.00%)
Hon Hai Precision Industry Co Ltd, 0.000%, 05/08/26 13,000,000 13,234,000 0.26
13,234,000 0.26
Fo7a0— -0.17% (20205212 431 H: 0.00%)
Win Semiconductors Corp, 0.000%, 14/01/26 8,000,000 8,288,334 0.17
8,288,334 0.17
Lo E 21,522,334 0.43
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AFYR -8.73% (20205512 531 H: 10.85%)
SEIE - 0.23% (2020451231 H : 1.08%)
Vodafone Group Plc, 2.625%, 27/08/30 10,000,000 11,531,722 0.23
11,531,722 0.23
ERIEEBTRIEER - 0.69% (20206212531 H: 0.25%)
Bellis Acquisition Co Plc, 3.250%, 16/02/26 7,250,000 9,419,924 0.19
Bellis Acquisition Co Plc, 4.500%, 16/02/26 7,000,000 9,440,530 0.19
Bellis Finco Plc, 4.000%, 16/02/27 8,000,000 10,209,209 0.21
Boparan Finance Plc, 7.625%, 30/11/25 4,500,000 5,037,902 0.10
34,107,565 0.69
TRIVF— -1.03% (20205125318 : 1.73%)
BP Capital Markets Plc, 4.375%, 22/09/70" 11,200,000 11,679,323 0.24
BP Capital Markets Plc, 4.875%, 22/12/70" 12,000,000 13,025,880 0.26
EnQuest Plc, 7.000%, 15/10/23 144A 7,836,010 7,316,874 0.15
Neptune Energy Bondco Plc, 6.625%, 15/05/25 14,000,000 14,319,084 0.29
Siccar Point Energy Bonds Plc, 9.000%, 04/03/26 4,600,000 4,686,500 0.09
51,027,661 1.03
& - 4.82% (202052125 31 F : 6.08%)
Barclays Bank Plc, 0.000%, 18/02/25 5,000,000 5,700,550 0.12
Barclays Plc, 7.250%, 15/06/69" 10,300,000 14,536,852 0.29
Barclays Plc, 7.750%, 15/12/70% 6,000,000 6,441,362 0.13
Barclays Plc, 7.875%, 15/12/70) 16,200,000 22,772,092 0.46
Barclays Plc, 8.000%, 15/09/70) 8,000,000 8,856,727 0.18
HSBC Holdings Plc, 1.160%, 18/05/24 (FRN) 5,000,000 5,040,190 0.10
HSBC Holdings Plc, 6.250%, 31/12/99" 47,600,000 49,572,763 1.00
Jerrold Finco Plc, 5.250%, 15/01/27 10,000,000 13,749,544 0.28
Just Group Plc, 5.000%, 30/03/70 11,000,000 14,485,185 0.29
Lloyds Banking Group Plc, 7.625%, 27/06/70" 9,591,000 13,837,221 0.28
Santander UK Group Holdings Plc, 7.375%, 24/09/70" 13,072,000 18,035,728 0.36
Virgin Money UK Plc, 8.000%, 08/06/70" 44,827,000 62,345,787 1.27
Virgin Money UK Plc, 9.250%, 08/06/70" 2,000,000 3,010,949 0.06
238,884,950 4.82
BUF - 1.68% (20205212 4 31 H: 0.00%)
United Kingdom Gilt, 0.625%, 22/10/50 70,000,000 83,124,920 1.68
83,124,920 1.68
INEEFZE - 0.28% (20205212431 H: 0.46%)
Thames Water Kemble Finance Plc, 4.625%, 19/05/26 10,000,000 13,759,905 0.28
13,759,905 0.28
AXVREE 432,436,723 8.73
KE - 33.87% (20205212 5 31 B : 43.50%)
R - 0.31% (20205£12 4318 : 0.19%)
Glencore Funding LLC, 0.000%, 27/03/25 15,000,000 15,485,421 0.31
15,485,421 0.31
SEIE - 1.06% (2020451231 H : 1.43%)
Airbnb Inc, 0.000%, 15/03/26 144A 10,000,000 9,837,500 0.20
AT&T Inc, 2.875%, 01/05/70) 19,800,000 22,475,855 0.45
Motorola Solutions Inc, 2.300%, 15/11/30 11,500,000 11,138,968 0.23
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Uber Technologies Inc, 0.000%, 15/12/25 9,000,000 8,933,094 0.18
52,385,417 1.06
BESHEBANER - 1.34% (20204£12 331 H: 3.60%)
Delta Air Lines Inc, 7.000%, 01/05/25 144A 19,000,000 21,744,892 0.44
Ford Motor Credit Co LLC, 2.748%, 14/06/24 12,000,000 16,297,223 0.33
General Motors Co, 6.125%, 01/10/25 10,000,000 11,492,646 0.23
Southwest Airlines Co, 4.750%, 04/05/23 16,117,000 16,872,671 0.34
66,407,432 1.34
TRIVE— -0.11% (20204E12H 31 5: 0.18%)
Kosmos Energy Ltd, 7.125%, 04/04/26 5,800,000 5,639,091 0.11
5,639,091 0.1
& - 0.58% (20206E12H 31 0 : 1.12%)
JPMorgan Chase Bank NA, 0.000%, 07/08/22 7,000,000 7,896,000 0.16
JPMorgan Chase Bank NA, 0.000%, 28/12/23 13,000,000 12,850,500 0.26
JPMorgan Chase Bank NA, 0.125%, 01/01/23 144A 8,000,000 7,870,000 0.16
28,616,500 0.58
BF -29.13% (2020412 A 31 H : 34.02%)
U.S. Treasury Note, 0.125%, 31/07/22 565,000,000 564,691,002 11.39
U.S. Treasury Note, 0.125%, 30/04/23 200,000,000 198,953,120 401
U.S. Treasury Note, 1.000%, 15/12/24 450,000,000 450,597,645 9.09
United States Treasury Bill ZCP, 04/01/22 230,000,000 230,000,253 4.64
1,444,242,020 29.13
BAR -0.58% (20206E12 531 A : 0.86%)
American Tanker Inc, 7.750%, 02/07/25 5,800,000 5,840,600 0.12
Boeing Co/The, 1.167%, 04/02/23 5,000,000 5,000,790 0.10
Boeing Co/The, 2.196%, 04/02/26 7,000,000 6,997,671 0.14
Fortive Corp, 0.875%, 15/02/22 11,000,000 10,998,166 0.22
28,837,227 0.58
Frad— -0.76% (2020612 H 31 B : 1.57%)
Cloudflare Inc, 0.000%, 15/08/26 144A 3,000,000 3,181,731 0.07
Hewlett Packard Enterprise Co, 4.450%, 02/10/23 15,000,000 15,833,434 0.32
Lumentum Holdings Inc, 0.500%, 15/12/26 8,000,000 9,955,000 0.20
Splunk Inc, 0.500%, 15/09/23 8,000,000 8,545,000 0.17
37,515,165 0.76
KEEE 1,679,128,273 33.87
B#EE 4,720,604,759 95.22
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Goldman
Sachs
(14,000) US 2-Year Note (CBT) Futures March 2022 International 2,277,392 0.05
SRR DR EBAE AR 2,277,392 0.05
NEAE LB —2.08% (2020512A31H:(1.12%))
TZ7URIT

ZE 5l KREBHEE HD5EE
BE ZHEESE BE  SlEBRRER B5IHF R¥H CRRV) (%)
ZAR 879,000,000 USD (57,109,444) Nomura International Plc 14/01/2022 (2,186,629) (0.05)
UsSD 69,262,938 INR (5,300,000,000) Goldman Sachs International 14/01/2022 (1,833,667) (0.04)
RUB 3,500,000,000 USD (48,050,522) Merrill Lynch International 14/01/2022 (1,466,668) (0.03)
RUB 3,500,000,000 USD (47,960,973) Goldman Sachs International 14/01/2022 (1,377,119) (0.03)
ZAR 300,000,000 USD (20,080,321) Nomura International Plc 14/01/2022 (1,335,333) (0.03)
GBP 50,000,000 USD (68,806,250) Nomura International Plc 14/01/2022 (1,230,098) (0.03)
ZAR 300,000,000 USD (19,941,505) UBS AG London 14/01/2022 (1,196,517) (0.03)
ZAR 300,000,000 USD (19,862,288) Nomura International Plc 14/01/2022 (1,117,300) (0.02)
ZAR 300,000,000 USD (19,692,792) Nomura International Plc 14/01/2022 (947,804) (0.02)
GBP 50,000,000 USD (68,472,400) Barclays Bank Plc 14/01/2022 (896,248) (0.02)
UsSD 75,000,000 INR (5,658,000,000) Merrill Lynch International 18/01/2022 (865,794) (0.02)
ZAR 321,000,000 USD (20,826,034) Nomura International Plc 14/01/2022 (768,897) (0.02)
USD 30,558,362 ZAR (500,000,000) BNP Paribas 14/01/2022 (683,286) (0.01)
EUR 15,000,000 USD (17,646,336) Citigroup 14/01/2022 (629,945) (0.01)
RUB 3,000,000,000 USD (40,545,746) UBS AG London 14/01/2022 (616,728) (0.01)
ZAR 790,720,000 USD (50,000,000) Nomura International Plc 14/01/2022 (593,210) (0.01)
usD 107,532,728 GBP (80,000,000) BNP Paribas 14/01/2022 (589,115) (0.01)
RUB 1,500,000,000 USD (20,463,847) Merrill Lynch International 14/01/2022 (499,338) (0.01)
USD 48,527,826  MXN  (1,000,000,000) BNP Paribas 14/01/2022 (462,365) (0.01)
ZAR 150,000,000 USD (9,832,519) Nomura International Plc 14/01/2022 (460,025) (0.01)
usSD 33,880,896 MXN (700,000,000) BNP Paribas 14/01/2022 (412,588) (0.01)
USD 14,106,364 MXN (295,936,000) BNP Paribas 14/01/2022 (391,745) (0.01)
USD 19,000,000 INR (1,488,840,000) Citigroup 13/09/2022 (359,595) (0.01)
uUsSD 49,562,145 RUB (3,750,000,000) BNP Paribas 14/01/2022 (349,127) (0.01)
RUB 2,000,000,000 USD (26,954,360) Nomura International Plc 14/01/2022 (335,014) (0.01)
RUB 1,500,000,000 USD (20,296,227) BNP Paribas 14/01/2022 (331,718) (0.01)
ZAR 956,000,000 USD (60,036,230) JP Morgan 14/01/2022 (302,202) (0.01)
USD 49,628,777 RUB (3,750,000,000) Nomura International Plc 14/01/2022 (282,496) (0.01)
RUB 1,500,000,000 USD (20,174,260) BNP Paribas 14/01/2022 (209,751) (0.01)
uUsSD 50,768,203 INR (3,800,000,000) JP Morgan 14/01/2022 (206,721) 0.00
USD 48,785,182 MXN  (1,000,000,000) BNP Paribas 14/01/2022 (205,509) 0.00
RUB 1,500,000,000 USD (20,164,543) Nomura International Plc 14/01/2022 (200,034) 0.00
RUB 1,500,000,000 USD (20,147,480) Nomura International Plc 14/01/2022 (182,971) 0.00
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RUB 2,000,000,000 USD (26,801,927) Nomura International Plc 14/01/2022 (182,582) 0.00
GBP 14,000,000 USD (19,095,556) Citigroup 14/01/2022 (174,234) 0.00
RUB 800,000,000 USD (10,809,350) Nomura International Plc 14/01/2022 (161,612) 0.00
RUB 800,000,000 USD (10,807,897) BNP Paribas 14/01/2022 (160,158) 0.00
RUB 1,000,000,000 USD (13,465,277) BNP Paribas 14/01/2022 (155,604) 0.00
GBP 30,000,000 USD (40,699,917) BNP Paribas 14/01/2022 (154,226) 0.00
USD 23,128,096 RUB (1,748,565,000) Nomura International Plc 14/01/2022 (144,732) 0.00
USD 7,053,012 ZAR (115,000,000) Barclays Bank Plc 14/01/2022 (132,567) 0.00
RUB 750,000,000 USD (10,110,542) Barclays Bank Plc 14/01/2022 (128,287) 0.00
RUB 1,260,000,000 USD (16,873,908) Nomura International Plc 14/01/2022 (103,720) 0.00
RUB 750,000,000 USD (10,080,645) Citigroup 14/01/2022 (98,391) 0.00
USD 13,417,884 GBP (10,000,000) Barclays Bank Plc 14/01/2022 (97,346) 0.00
USD 2,971,238 MXN (62,500,000) UBS AG London 14/01/2022 (90,680) 0.00
uSD 2,992,077 MXN (62,500,000) UBS AG London 14/01/2022 (69,841) 0.00
RUB 740,000,000 USD (9,910,073) Nomura International Plc 14/01/2022 (60,915) 0.00
uSD 11,287,587 EUR (10,000,000) Barclays Bank Plc 14/01/2022 (56,674) 0.00
USD 12,481,979 EUR (11,000,000) Barclays Bank Plc 14/01/2022 3,292 0.00
USD 1,831,743 JPY (210,000,000) Deutsche Bank AG 14/01/2022 7,191 0.00
USD 11,360,118 EUR (10,000,000) Deutsche Bank AG 14/01/2022 15,857 0.00
ZAR 385,000,000 USD (24,038,116) BNP Paribas 14/01/2022 17,952 0.00
USD 10,038,489 ZAR (160,000,000) BNP Paribas 14/01/2022 41,162 0.00
USD 20,461,462 EUR (18,000,000) Barclays Bank Plc 14/01/2022 41,793 0.00
USD 20,461,613 EUR (18,000,000) Barclays Bank Plc 14/01/2022 41,944 0.00
ZAR 800,000,000 USD (49,928,228) Nomura International Plc 14/01/2022 58,407 0.00
USD 5,317,906 JPY (600,000,000) JP Morgan 14/01/2022 104,901 0.00
SEK 514,450,000 NOK (500,000,000) Citigroup 14/01/2022 106,716 0.00
RUB 1,813,730,000 USD (23,500,000) Citigroup 20/04/2022 108,906 0.00
USD 79,977,882 RUB (6,000,000,000) BNP Paribas 14/01/2022 119,846 0.00
USD 10,789,669 RUB (800,000,000) Citigroup 14/01/2022 141,931 0.00
USD 16,000,000 ZAR (253,431,056) JP Morgan 14/01/2022 164,793 0.00
USD 15,921,526 RUB (1,181,291,923) BNP Paribas 14/01/2022 198,918 0.00
USD 13,513,514 RUB (1,000,000,000) Citigroup 14/01/2022 203,841 0.00
USD 13,531,800 RUB (1,000,000,000) Nomura International Plc 14/01/2022 222,127 0.00
USD 24,000,000 ZAR (380,256,000) Merrill Lynch International 14/01/2022 240,353 0.01
USD 43,997,272 ZAR (700,000,000) BNP Paribas 14/01/2022 258,967 0.01
GBP 40,000,000 USD (53,787,176) BNP Paribas 14/01/2022 273,745 0.01
USD 24,110,100 EUR (21,000,000) BNP Paribas 14/01/2022 287,152 0.01
MXN 1,000,000,000 USD (48,695,923) Goldman Sachs International 14/01/2022 294,768 0.01
INR 1,486,978,000 USD (19,000,000) UBS AG London 13/09/2022 335,383 0.01
INR 2,500,000,000 USD (33,154,652) UBS AG London 14/01/2022 381,483 0.01
INR 2,500,000,000 USD (33,152,102) UBS AG London 14/01/2022 384,033 0.01
USD 50,476,231 ZAR (800,000,000) BNP Paribas 14/01/2022 489,596 0.01
USD 47,113,612 RUB (3,500,000,000) BNP Paribas 14/01/2022 529,757 0.01
NOK 500,000,000 SEK (508,575,000) Deutsche Bank AG 14/01/2022 540,797 0.01
USD 13,986,889 ZAR (215,000,000) Goldman Sachs International 14/01/2022 552,981 0.01
MXN 378,936,000 USD (18,000,000) JP Morgan 14/01/2022 564,337 0.01
USD 82,450,027 RUB (6,150,000,000) BNP Paribas 14/01/2022 595,540 0.01
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USD 50,000,000 ZAR (790,650,000) Citigroup 14/01/2022 597,584 0.01
USD 8,419,909 ZAR (125,000,000) UBS AG London 14/01/2022 609,497 0.01
USD 26,845,360 ZAR (419,825,800) BNP Paribas 14/01/2022 613,261 0.01
USD 19,964,202 RUB (1,450,000,000) Goldman Sachs International 14/01/2022 665,177 0.01
ZAR 474,889,500 USD (29,000,000) Merrill Lynch International 14/01/2022 672,660 0.01
MXN 700,000,000 USD (33,577,701) UBS AG London 14/01/2022 715,783 0.01
MXN 1,000,000,000 USD (48,233,217) Citigroup 14/01/2022 757,474 0.02
USD 40,000,000 JPY (4,514,150,800) BNP Paribas 14/01/2022 779,514 0.02
INR 5,655,750,000 USD (75,000,000) JP Morgan 18/01/2022 835,625 0.02
INR 3,800,000,000 USD (50,118,702) UBS AG London 14/01/2022 856,222 0.02
uUSD 11,807,570 ZAR (175,000,000) BNP Paribas 14/01/2022 872,994 0.02
USD 9,744,487 ZAR (140,000,000) Citigroup 14/01/2022 996,826 0.02
USD 55,080,000 GBP (40,000,000) Barclays Bank Plc 14/01/2022 1,019,079 0.02
uSD 19,768,055 ZAR (300,000,000) Nomura International Plc 14/01/2022 1,023,067 0.02
USD 35,128,403 RUB (2,550,000,000) BNP Paribas 14/01/2022 1,188,738 0.02
uSD 19,936,072 ZAR (300,000,000) Merrill Lynch International 14/01/2022 1,191,084 0.02
uUSD 19,998,667 ZAR (300,000,000) Nomura International Plc 14/01/2022 1,253,679 0.03
USD 23,184,796 ZAR (350,000,000) Nomura International Plc 14/01/2022 1,315,643 0.03
uSD 23,241,915 ZAR (350,000,000) Nomura International Plc 14/01/2022 1,372,762 0.03
MXN 1,300,000,000 USD (62,222,836) BNP Paribas 14/01/2022 1,465,063 0.03
USD 82,722,000 GBP (60,000,000) Merrill Lynch International 14/01/2022 1,630,618 0.03
USD 20,487,605 ZAR (300,000,000) Nomura International Plc 14/01/2022 1,742,617 0.04
USD 41,673,786 RUB (3,000,000,000) Nomura International Plc 14/01/2022 1,744,768 0.04
USD 20,490,404 ZAR (300,000,000) Nomura International Plc 14/01/2022 1,745,416 0.04
USD 29,878,097 ZAR (450,000,000) Nomura International Plc 14/01/2022 1,760,615 0.04
USD 19,091,028 ZAR (275,000,000) BNP Paribas 14/01/2022 1,908,123 0.04
USD 49,899,506 RUB (3,600,000,000) BNP Paribas 14/01/2022 1,984,685 0.04
USD 49,909,885 RUB (3,600,000,000) UBS AG London 14/01/2022 1,995,063 0.04
USD 137,259,540 GBP (100,000,000) Barclays Bank Plc 14/01/2022 2,107,237 0.04
USD 133,212,506 GBP (97,000,000) Barclays Bank Plc 14/01/2022 2,114,772 0.04
uUSD 34,137,849 ZAR (500,000,000) Nomura International Plc 14/01/2022 2,896,202 0.06
USD 64,232,533 RUB (4,600,000,000) Nomura International Plc 14/01/2022 3,008,039 0.06
USD 138,264,800 GBP (100,000,000) UBS AG London 14/01/2022 3,112,497 0.06
USD 100,024,588 JPY  (11,000,000,000) Citigroup 14/01/2022 4,452,826 0.09
USD 232,563,000 EUR (200,000,000) JP Morgan 14/01/2022 5,677,782 0.11
GBP 250,000,000 USD (331,707,500) JP Morgan 14/01/2022 6,173,258 0.12
USD 276,545,000 GBP (200,000,000) Deutsche Bank AG 14/01/2022 6,240,394 0.13
USD 129,032,258 ZAR (1,860,000,000) Merrill Lynch International 14/01/2022 12,813,332 0.26
USD 997,594,325 EUR (845,000,000) Citigroup 14/01/2022 39,004,280 0.79
N EBBEEEARDIRER TR EF 128,242,725 2.59
HE BB SCERNIARDREBR L AFH (25,497,626) 0.51)
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Z7RIZ
ZH 513 REBHE HDFE
EE EREESE EE 5IEENOHE B3 IHE WHEEH ORIV (%)
JPY  24,467,092,315 USD (215,120,848) Brown Brothers Harriman & Co.  28/01/2022 (2,517,029) (0.05)
JPY 8,492,268,130 USD (74,666,164) Brown Brothers Harriman & Co.  28/01/2022 (873,634) (0.02)
JPY 5,220,196,883 USD (45,897,288) Brown Brothers Harriman & Co.  28/01/2022 (537,023) (0.01)
JPY 4,694,813,822 USD (41,277,987) Brown Brothers Harriman & Co.  28/01/2022 (482,975) (0.01)
JPY 932,000,000 USD (8,189,339) Brown Brothers Harriman & Co.  28/01/2022 (90,838) (0.01)
USD 6,352,819 GBP (4,764,033) Brown Brothers Harriman & Co.  28/01/2022 (85,638) 0.00
USD 2,682,885 GBP (2,028,934) Brown Brothers Harriman & Co.  28/01/2022 (59,161) 0.00
USD 1,746,854 NOK (15,912,171) Brown Brothers Harriman & Co.  28/01/2022 (53,731) 0.00
JPY 280,805,039 USD (2,468,746) Brown Brothers Harriman & Co.  28/01/2022 (28,725) 0.00
USD 1,199,814 GBP (907,360) Brown Brothers Harriman & Co.  28/01/2022 (26,458) 0.00
USD 819,201 GBP (619,521) Brown Brothers Harriman & Co.  28/01/2022 (18,065) 0.00
JPY 109,085,572  USD (959,045) Brown Brothers Harriman & Co.  28/01/2022 (11,159) 0.00
USD 4,136,206 EUR (3,653,980) Brown Brothers Harriman & Co.  28/01/2022 (10,168) 0.00
JPY 90,000,000 USD (791,564) Brown Brothers Harriman & Co.  28/01/2022 (9,520) 0.00
JPY 60,696,942 USD (533,628) Brown Brothers Harriman & Co.  28/01/2022 (6,209) 0.00
JPY 54,588,140 USD (479,921) Brown Brothers Harriman & Co.  28/01/2022 (5,584) 0.00
USD 239,085 GBP (180,808) Brown Brothers Harriman & Co.  28/01/2022 (5,272) 0.00
USD 67,526 GBP (51,051) Brown Brothers Harriman & Co.  28/01/2022 (1,468) 0.00
USD 164,445 EUR (145,844) Brown Brothers Harriman & Co.  28/01/2022 (1,053) 0.00
USD 163,819 EUR (145,289) Brown Brothers Harriman & Co.  28/01/2022 (1,049) 0.00
USD 38,186 GBP (28,878) Brown Brothers Harriman & Co.  28/01/2022 (842) 0.00
UsD 34,235 GBP (25,891) Brown Brothers Harriman & Co.  28/01/2022 (755) 0.00
JPY 3,500,000 USD (30,898) Brown Brothers Harriman & Co.  28/01/2022 (486) 0.00
USD 148,307 SGD (200,599) Brown Brothers Harriman & Co.  28/01/2022 (382) 0.00
USD 52,555 EUR (46,572) Brown Brothers Harriman & Co.  28/01/2022 (292) 0.00
USD 13,738 GBP (10,370) Brown Brothers Harriman & Co.  28/01/2022 (276) 0.00
USD 1,068,291 EUR (941,641) Brown Brothers Harriman & Co.  28/01/2022 (242) 0.00
USD 9,072 GBP (6,859) Brown Brothers Harriman & Co.  28/01/2022 (197) 0.00
USD 7,492 GBP (5,639) Brown Brothers Harriman & Co.  28/01/2022 (129) 0.00
JPY 1,000,000 USD (8,805) Brown Brothers Harriman & Co.  28/01/2022 (115) 0.00
USD 34,231 EUR (30,249) Brown Brothers Harriman & Co.  28/01/2022 (94) 0.00
USD 9,402 CHF (8,661) Brown Brothers Harriman & Co.  28/01/2022 (80) 0.00
USD 2,877 GBP (2,159) Brown Brothers Harriman & Co.  28/01/2022 (40) 0.00
USD 13,946 EUR (12,321) Brown Brothers Harriman & Co.  28/01/2022 (36) 0.00
USD 1,472 GBP (1,104) Brown Brothers Harriman & Co.  28/01/2022 (20) 0.00
USD 16,996 EUR (14,995) Brown Brothers Harriman & Co.  28/01/2022 (19) 0.00
USD 7,310 EUR (6,458) Brown Brothers Harriman & Co.  28/01/2022 (18) 0.00
USD 4,587 EUR (4,056) Brown Brothers Harriman & Co.  28/01/2022 (15) 0.00
USD 530 GBP (401) Brown Brothers Harriman & Co.  28/01/2022 (12) 0.00
USD 487 GBP (368) Brown Brothers Harriman & Co.  28/01/2022 (11) 0.00
USD 3,955 EUR (3,494) Brown Brothers Harriman & Co.  28/01/2022 (10) 0.00
USD 312 GBP (236) Brown Brothers Harriman & Co.  28/01/2022 (7) 0.00
USD 192 GBP (145) Brown Brothers Harriman & Co.  28/01/2022 4) 0.00
USD 281 CHF (260) Brown Brothers Harriman & Co.  28/01/2022 3) 0.00
USD 1,344 EUR (1,187) Brown Brothers Harriman & Co.  28/01/2022 3) 0.00
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USD 124 GBP (94) Brown Brothers Harriman & Co.  28/01/2022 3) 0.00
USD 3,080 EUR (2,716) Brown Brothers Harriman & Co.  28/01/2022 2) 0.00
USD 125 GBP (94) Brown Brothers Harriman & Co.  28/01/2022 2) 0.00
USD 187 GBP (139) Brown Brothers Harriman & Co.  28/01/2022 (1) 0.00
USD 52 GBP (39) Brown Brothers Harriman & Co.  28/01/2022 (1) 0.00
USD 103 GBP (77) Brown Brothers Harriman & Co.  28/01/2022 (1) 0.00
USD 110 EUR (98) Brown Brothers Harriman & Co.  28/01/2022 (1) 0.00
USD 4,359 GBP (3,226) Brown Brothers Harriman & Co.  28/01/2022 (1) 0.00
GBP 0 USD 0 Brown Brothers Harriman & Co.  28/01/2022 0 0.00
USD 1 GBP (1) Brown Brothers Harriman & Co.  28/01/2022 0 0.00
EUR 6 USD (7) Brown Brothers Harriman & Co.  28/01/2022 0 0.00
EUR 1 USD (1) Brown Brothers Harriman & Co.  28/01/2022 0 0.00
GBP 4 USD (5) Brown Brothers Harriman & Co.  28/01/2022 0 0.00
USD 3 GBP (2) Brown Brothers Harriman & Co.  28/01/2022 0 0.00
USD 19 EUR (17) Brown Brothers Harriman & Co.  28/01/2022 0 0.00
USD 3 GBP (3) Brown Brothers Harriman & Co.  28/01/2022 0 0.00
USD 117,625 EUR (103,657) Brown Brothers Harriman & Co.  28/01/2022 0 0.00
USD 5 GBP (3) Brown Brothers Harriman & Co.  28/01/2022 0 0.00
uUsD 0 GBP 0 Brown Brothers Harriman & Co.  28/01/2022 0 0.00
USD 9 EUR (8) Brown Brothers Harriman & Co.  28/01/2022 0 0.00
USD 2 EUR (1) Brown Brothers Harriman & Co.  28/01/2022 0 0.00
uUsD 0 GBP 0 Brown Brothers Harriman & Co.  28/01/2022 0 0.00
uUsD 0 GBP 0 Brown Brothers Harriman & Co.  28/01/2022 0 0.00
EUR 390 USD (443) Brown Brothers Harriman & Co.  28/01/2022 0 0.00
uUsD 1 EUR (1) Brown Brothers Harriman & Co.  28/01/2022 0 0.00
EUR 1 USD (2) Brown Brothers Harriman & Co.  28/01/2022 0 0.00
USD 8,496 EUR (7,488) Brown Brothers Harriman & Co.  28/01/2022 0 0.00
USD 2 EUR (2) Brown Brothers Harriman & Co.  28/01/2022 0 0.00
uUsD 10 EUR (9) Brown Brothers Harriman & Co.  28/01/2022 0 0.00
USD 0 GBP 0 Brown Brothers Harriman & Co.  28/01/2022 0 0.00
uUsD 33 EUR (29) Brown Brothers Harriman & Co.  28/01/2022 0 0.00
uUsD 13 EUR (12) Brown Brothers Harriman & Co.  28/01/2022 0 0.00
EUR 4 USD (5) Brown Brothers Harriman & Co.  28/01/2022 0 0.00
EUR 14 USD (16) Brown Brothers Harriman & Co.  28/01/2022 0 0.00
EUR 140 USD (159) Brown Brothers Harriman & Co.  28/01/2022 0 0.00
UsSD 3 GBP (2) Brown Brothers Harriman & Co.  28/01/2022 0 0.00
GBP 102 USD (137) Brown Brothers Harriman & Co.  28/01/2022 0 0.00
USD 5 EUR (5) Brown Brothers Harriman & Co.  28/01/2022 0 0.00
GBP 9 USD (12) Brown Brothers Harriman & Co.  28/01/2022 0 0.00
GBP 26 USD (35) Brown Brothers Harriman & Co.  28/01/2022 0 0.00
USD 146 EUR (129) Brown Brothers Harriman & Co.  28/01/2022 0 0.00
GBP 6 USD (8) Brown Brothers Harriman & Co.  28/01/2022 0 0.00
GBP 18 USD (25) Brown Brothers Harriman & Co.  28/01/2022 0 0.00
USD 56 EUR (50) Brown Brothers Harriman & Co.  28/01/2022 0 0.00
USD 301 EUR (265) Brown Brothers Harriman & Co.  28/01/2022 0 0.00
EUR 3 USD (4) Brown Brothers Harriman & Co.  28/01/2022 0 0.00
USD 20 EUR (17) Brown Brothers Harriman & Co.  28/01/2022 0 0.00
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EUR 117,703 USD (133,564) Brown Brothers Harriman & Co.  28/01/2022 0 0.00
USD 1 EUR 0 Brown Brothers Harriman & Co.  28/01/2022 0 0.00
GBP 1,783 USD (2,409) Brown Brothers Harriman & Co.  28/01/2022 0 0.00
USD 94 GBP (70) Brown Brothers Harriman & Co.  28/01/2022 0 0.00
USD 8 EUR (7) Brown Brothers Harriman & Co.  28/01/2022 0 0.00
GBP 1 USD (1) Brown Brothers Harriman & Co.  28/01/2022 0 0.00
GBP 8,412 USD (11,368) Brown Brothers Harriman & Co.  28/01/2022 0 0.00
GBP 15 USD (20) Brown Brothers Harriman & Co.  28/01/2022 0 0.00
USD 2 CHF (2) Brown Brothers Harriman & Co.  28/01/2022 0 0.00
GBP 11 USD (15) Brown Brothers Harriman & Co.  28/01/2022 0 0.00
CHF 33 USD (35) Brown Brothers Harriman & Co.  28/01/2022 0 0.00
USD 4 GBP (3) Brown Brothers Harriman & Co.  28/01/2022 0 0.00
EUR 14 USD (16) Brown Brothers Harriman & Co.  28/01/2022 0 0.00
GBP 12 USD (15) Brown Brothers Harriman & Co.  28/01/2022 0 0.00
USD 1 GBP (1) Brown Brothers Harriman & Co.  28/01/2022 0 0.00
EUR 75 USD (84) Brown Brothers Harriman & Co.  28/01/2022 0 0.00
EUR 31 USD (35) Brown Brothers Harriman & Co.  28/01/2022 0 0.00
GBP 1 USD (2) Brown Brothers Harriman & Co.  28/01/2022 0 0.00
USD 140 SGD (190) Brown Brothers Harriman & Co.  28/01/2022 0 0.00
GBP 975 USD (1,317) Brown Brothers Harriman & Co.  28/01/2022 0 0.00
GBP 1 USD (2) Brown Brothers Harriman & Co.  28/01/2022 0 0.00
GBP 103,570 USD (139,972) Brown Brothers Harriman & Co.  28/01/2022 0 0.00
USD 2 CHF (2) Brown Brothers Harriman & Co.  28/01/2022 0 0.00
GBP 14 USD (18) Brown Brothers Harriman & Co.  28/01/2022 0 0.00
EUR 207 USD (235) Brown Brothers Harriman & Co.  28/01/2022 1 0.00
EUR 170 USD (192) Brown Brothers Harriman & Co.  28/01/2022 1 0.00
GBP 40 USD (53) Brown Brothers Harriman & Co.  28/01/2022 1 0.00
EUR 223 USD (252) Brown Brothers Harriman & Co.  28/01/2022 1 0.00
EUR 3,678 USD (4,173) Brown Brothers Harriman & Co.  28/01/2022 1 0.00
GBP 51 USD (68) Brown Brothers Harriman & Co.  28/01/2022 1 0.00
GBP 100 USD (135) Brown Brothers Harriman & Co.  28/01/2022 1 0.00
GBP 38 USD (51) Brown Brothers Harriman & Co.  28/01/2022 1 0.00
GBP 26 USD (34) Brown Brothers Harriman & Co.  28/01/2022 1 0.00
USD 2,865 CHF (2,616) Brown Brothers Harriman & Co.  28/01/2022 1 0.00
GBP 11,386 USD (15,386) Brown Brothers Harriman & Co.  28/01/2022 2 0.00
EUR 252 USD (284) Brown Brothers Harriman & Co.  28/01/2022 2 0.00
EUR 345 USD (389) Brown Brothers Harriman & Co.  28/01/2022 3 0.00
GBP 210 USD (278) Brown Brothers Harriman & Co.  28/01/2022 6 0.00
GBP 331 USD (438) Brown Brothers Harriman & Co.  28/01/2022 10 0.00
EUR 10,001 USD (11,336) Brown Brothers Harriman & Co.  28/01/2022 13 0.00
EUR 6,239 USD (7,062) Brown Brothers Harriman & Co.  28/01/2022 17 0.00
EUR 64,593 USD (73,281) Brown Brothers Harriman & Co.  28/01/2022 17 0.00
SGD 1,813 USD (1,324) Brown Brothers Harriman & Co.  28/01/2022 20 0.00
GBP 116,942 USD (158,023) Brown Brothers Harriman & Co.  28/01/2022 21 0.00
EUR 7,287 USD (8,242) Brown Brothers Harriman & Co.  28/01/2022 27 0.00
EUR 10,657 USD (12,060) Brown Brothers Harriman & Co.  28/01/2022 33 0.00
GBP 206,217 USD (278,661) Brown Brothers Harriman & Co.  28/01/2022 36 0.00
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GBP 3,272 USD (4,361) Brown Brothers Harriman & Co.  28/01/2022 61 0.00
GBP 363,843 USD (491,660) Brown Brothers Harriman & Co.  28/01/2022 64 0.00
SGD 6,824 USD (4,983) Brown Brothers Harriman & Co.  28/01/2022 75 0.00
EUR 12,236  USD (13,787) Brown Brothers Harriman & Co.  28/01/2022 97 0.00
EUR 30,217 USD (34,178) Brown Brothers Harriman & Co.  28/01/2022 112 0.00
GBP 4,148 USD (5,494) Brown Brothers Harriman & Co.  28/01/2022 112 0.00
GBP 4,288 USD (5,681) Brown Brothers Harriman & Co.  28/01/2022 114 0.00
CHF 9,298 USD (10,056) Brown Brothers Harriman & Co.  28/01/2022 123 0.00
EUR 44,138 USD (49,963) Brown Brothers Harriman & Co.  28/01/2022 123 0.00
EUR 44,582 USD (50,466) Brown Brothers Harriman & Co.  28/01/2022 124 0.00
GBP 7,996 USD (10,663) Brown Brothers Harriman & Co.  28/01/2022 144 0.00
GBP 4,998 USD (6,610) Brown Brothers Harriman & Co.  28/01/2022 144 0.00
GBP 5,542 USD (7,342) Brown Brothers Harriman & Co.  28/01/2022 148 0.00
EUR 22,333 USD (25,182) Brown Brothers Harriman & Co.  28/01/2022 161 0.00
GBP 16,151 USD (21,655) Brown Brothers Harriman & Co.  28/01/2022 172 0.00
EUR 242,528 USD (275,036) Brown Brothers Harriman & Co.  28/01/2022 174 0.00
GBP 17,740 USD (23,787) Brown Brothers Harriman & Co.  28/01/2022 188 0.00
EUR 66,939 USD (75,769) Brown Brothers Harriman & Co.  28/01/2022 190 0.00
GBP 9,084 USD (12,068) Brown Brothers Harriman & Co.  28/01/2022 208 0.00
GBP 24,323 USD (32,613) Brown Brothers Harriman & Co.  28/01/2022 259 0.00
EUR 97,312 USD (110,144) Brown Brothers Harriman & Co.  28/01/2022 281 0.00
GBP 26,444 USD (35,456) Brown Brothers Harriman & Co.  28/01/2022 282 0.00
GBP 29,428 USD (39,459) Brown Brothers Harriman & Co.  28/01/2022 312 0.00
GBP 19,439 USD (25,922) Brown Brothers Harriman & Co.  28/01/2022 349 0.00
CHF 52,164 USD (56,743) Brown Brothers Harriman & Co.  28/01/2022 366 0.00
EUR 130,546 USD (147,733) Brown Brothers Harriman & Co.  28/01/2022 405 0.00
CHF 31,171 USD (33,713) Brown Brothers Harriman & Co.  28/01/2022 413 0.00
EUR 66,640 USD (75,202) Brown Brothers Harriman & Co.  28/01/2022 418 0.00
EUR 146,826 USD (166,188) Brown Brothers Harriman & Co.  28/01/2022 424 0.00
EUR 652,089 USD (739,493) Brown Brothers Harriman & Co.  28/01/2022 469 0.00
GBP 16,601 USD (21,959) Brown Brothers Harriman & Co.  28/01/2022 477 0.00
EUR 134,177 USD (151,763) Brown Brothers Harriman & Co.  28/01/2022 496 0.00
GBP 17,668 USD (23,371) Brown Brothers Harriman & Co.  28/01/2022 508 0.00
GBP 22,490 USD (29,824) Brown Brothers Harriman & Co.  28/01/2022 571 0.00
EUR 80,052 USD (90,256) Brown Brothers Harriman & Co.  28/01/2022 583 0.00
GBP 22,502 USD (29,805) Brown Brothers Harriman & Co.  28/01/2022 606 0.00
EUR 195,771 USD (221,545) Brown Brothers Harriman & Co.  28/01/2022 607 0.00
GBP 32,984 USD (43,688) Brown Brothers Harriman & Co.  28/01/2022 888 0.00
EUR 173,022 USD (195,253) Brown Brothers Harriman & Co.  28/01/2022 1,085 0.00
GBP 114,603 USD (153,667) Brown Brothers Harriman & Co.  28/01/2022 1,215 0.00
GBP 50,308 USD (66,714) Brown Brothers Harriman & Co.  28/01/2022 1,276 0.00
GBP 52,013 USD (68,893) Brown Brothers Harriman & Co.  28/01/2022 1,401 0.00
GBP 61,925 USD (82,270) Brown Brothers Harriman & Co.  28/01/2022 1,420 0.00
GBP 57,917 USD (76,730) Brown Brothers Harriman & Co.  28/01/2022 1,543 0.00
GBP 94,838 USD (126,466) Brown Brothers Harriman & Co.  28/01/2022 1,705 0.00
EUR 247,246 USD (278,601) Brown Brothers Harriman & Co.  28/01/2022 1,963 0.00
CHF 178,056 USD (192,607) Brown Brothers Harriman & Co.  28/01/2022 2,328 0.00
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GBP 228,597 USD (306,518) Brown Brothers Harriman & Co.  28/01/2022 2,424 0.00
GBP 133,354 USD (177,739) Brown Brothers Harriman & Co.  28/01/2022 2,485 0.00
GBP 107,961 USD (142,999) Brown Brothers Harriman & Co.  28/01/2022 2,908 0.00
EUR 384,820 USD (433,622) Brown Brothers Harriman & Co.  28/01/2022 3,055 0.00
GBP 113,665 USD (150,345) Brown Brothers Harriman & Co.  28/01/2022 3,270 0.00
GBP 216,796 USD (289,097) Brown Brothers Harriman & Co.  28/01/2022 3,897 0.00
EUR 1,581,826 USD (1,790,489) Brown Brothers Harriman & Co.  28/01/2022 4,497 0.00
EUR 20,000,000 USD (22,689,980) Brown Brothers Harriman & Co.  28/01/2022 5,133 0.00
USD 400,616 JPY (45,500,000) Brown Brothers Harriman & Co.  28/01/2022 5,249 0.00
EUR 700,691 USD (789,550) Brown Brothers Harriman & Co.  28/01/2022 5,563 0.00
GBP 525,432 USD (704,506) Brown Brothers Harriman & Co.  28/01/2022 5,600 0.00
CHF 474,757 USD (513,469) Brown Brothers Harriman & Co.  28/01/2022 6,289 0.00
GBP 231,811 USD (306,628) Brown Brothers Harriman & Co.  28/01/2022 6,658 0.00
GBP 374,699 USD (499,411) Brown Brothers Harriman & Co.  28/01/2022 6,984 0.00
GBP 421,115 USD (559,471) Brown Brothers Harriman & Co.  28/01/2022 9,654 0.00
CHF 893,619 USD (967,848) Brown Brothers Harriman & Co.  28/01/2022 10,475 0.00
GBP 391,019 USD (517,921) Brown Brothers Harriman & Co.  28/01/2022 10,531 0.00
GBP 435,163 USD (575,593) Brown Brothers Harriman & Co.  28/01/2022 12,517 0.00
GBP 506,538 USD (671,078) Brown Brothers Harriman & Co.  28/01/2022 13,494 0.00
EUR 5,000,000 USD (5,658,270) Brown Brothers Harriman & Co.  28/01/2022 15,508 0.00
EUR 4,385,690 USD (4,960,488) Brown Brothers Harriman & Co.  28/01/2022 16,199 0.00
EUR 2,830,927 USD (3,191,785) Brown Brothers Harriman & Co.  28/01/2022 20,625 0.00
GBP 751,315 USD (993,801) Brown Brothers Harriman & Co.  28/01/2022 21,579 0.00
EUR 3,042,996 USD (3,428,899) Brown Brothers Harriman & Co.  28/01/2022 24,157 0.00
CHF 2,787,408 USD (3,018,946) Brown Brothers Harriman & Co.  28/01/2022 32,674 0.00
SGD 4,198,429 USD (3,070,037) Brown Brothers Harriman & Co.  28/01/2022 41,948 0.00
NOK 110,000,000 USD (12,374,823) Brown Brothers Harriman & Co.  28/01/2022 72,525 0.00
GBP 3,537,793 USD (4,691,485) Brown Brothers Harriman & Co.  28/01/2022 89,743 0.00
GBP 3,947,291 USD (5,234,522) Brown Brothers Harriman & Co.  28/01/2022 100,130 0.01
SGD 15,803,505 USD (11,556,071) Brown Brothers Harriman & Co.  28/01/2022 157,899 0.01
EUR 57,367,698 USD (64,680,358) Brown Brothers Harriman & Co.  28/01/2022 417,960 0.01
CHF 41,307,435 USD (44,738,667) Brown Brothers Harriman & Co.  28/01/2022 484,210 0.01
GBP 24,734,559 USD (32,800,622) Brown Brothers Harriman & Co.  28/01/2022 627,439 0.01
EUR 91,641,439 USD (103,322,974) Brown Brothers Harriman & Co.  28/01/2022 667,666 0.01
GBP 87,409,669 USD (115,914,399) Brown Brothers Harriman & Co.  28/01/2022 2,217,311 0.05
EUR 386,272,818 USD (435,511,015) Brown Brothers Harriman & Co.  28/01/2022 2,814,243 0.06
NOK 962,975,427 USD (105,835,199) Brown Brothers Harriman & Co.  28/01/2022 3,132,892 0.06
GBP 124,719,282 USD (165,390,863) Brown Brothers Harriman & Co.  28/01/2022 3,163,740 0.06
EUR 694,280,099 USD (782,779,983) Brown Brothers Harriman & Co.  28/01/2022 5,058,272 0.10
GBP 274,106,474 USD (363,493,966) Brown Brothers Harriman & Co.  28/01/2022 6,953,228 0.14
~yUHVBRE LS T AN E BB B ENIRDOREB R A F 26,276,032 0.53
~UHVBE LS T AN E BB TANARDREF B R A (4,828,859) 0.10)
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Currency Option with Goldman Sachs International
with the right to buy US Dollar (USD) versus Russian  Goldman Sachs 12H22H
200,000,000 Ruble (RUB) International 72.70 22,616,800 0.47
Currency Option with Citigroup with the right to buy 12A22H
100,000,000 US Dollar (USD) versus Russian Ruble (RUB) Citigroup 71.70 12,245,600 0.25
Currency Option with Citigroup with the right to buy 12H22H
100,000,000 US Dollar (USD) versus South African Rand (ZAR)  Citigroup 15.00 12,132,300 0.24
Currency Option with Goldman Sachs International
with the right to buy US Dollar (USD) versus South Goldman Sachs 12H22H
100,000,000 African Rand (ZAR) International 15.00 12,132,300 0.24
Currency Option with Goldman Sachs International
with the right to buy US Dollar (USD) versus South Goldman Sachs 2H22H
100,000,000 African Rand (ZAR) International 15.50 4,384,900 0.09
Currency Option with Citigroup with the right to buy 12H22H
50,000,000 US Dollar (USD) versus South African Rand (ZAR) Citigroup 17.00 2,736,000 0.06
Currency Option with Goldman Sachs International
with the right to buy US Dollar (USD) versus South Goldman Sachs 12H22H
50,000,000 African Rand (ZAR) International 17.00 2,736,000 0.06
Currency Option with Goldman Sachs International
with the right to buy US Dollar (USD) versus South Goldman Sachs 2H22H
180,000,000 African Rand (ZAR) International 16.00 2,557,260 0.05
Currency Option with JP Morgan with the right to buy 1H22H
100,000,000 US Dollar (USD) versus South African Rand (ZAR) JP Morgan 15.60 2,539,900 0.05
Currency Option with Citigroup with the right to buy 4H22H
50,000,000 US Dollar (USD) versus Russian Ruble (RUB) Citigroup 76.00 1,626,150 0.03
Currency Option with Goldman Sachs International
with the right to buy US Dollar (USD) versus South Goldman Sachs 2H22H
200,000,000 African Rand (ZAR) International 15.50 1,410,200 0.03
Currency Option with Goldman Sachs International
with the right to buy US Dollar (USD) versus South Goldman Sachs 2H22H
5,000,000 African Rand (ZAR) International 16.30 1,386,675 0.03
Currency Option with JP Morgan with the right to buy 1H22H
110,000,000 US Dollar (USD) versus Mexican Peso (MXN) JP Morgan 20.40 1,011,230 0.02
Currency Option with JP Morgan with the right to buy 1H22H
60,000,000 US Dollar (USD) versus Mexican Peso (MXN) JP Morgan 20.33 671,760 0.01
Currency Option with Goldman Sachs International
with the right to buy US Dollar (USD) versus Mexican Goldman Sachs 1H22H
100,000,000 Peso (MXN) International 20.50 647,700 0.01
Currency Option with Goldman Sachs International
with the right to buy US Dollar (USD) versus South Goldman Sachs 10H22H
15,000,000 African Rand (ZAR) International 18.00 324,990 0.00
Future Option with Goldman Sachs International with  Goldman Sachs 1H22H
15,000 the right to sell Euro-Bobl Futures February 22 International 135.00 170,130 0.00
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Currency Option with Goldman Sachs International
with the right to buy Euro (EUR) versus US Dollar Goldman Sachs 1H22H
200,000,000 (USD) International 1.24 0 0.00
Currency Option with Goldman Sachs International
with the obligation to buy US Dollar (USD) versus Goldman Sachs 1H22H
(50,000,000) South African Rand (ZAR) International 16.10 (61,000) 0.00
Currency Option with Goldman Sachs International
with the obligation to buy US Dollar (USD) versus Goldman Sachs 1H22H
(200,000,000) Indian Rupee (INR) International 75.70 (102,000) 0.00
Currency Option with Goldman Sachs International
with the obligation to buy US Dollar (USD) versus Goldman Sachs 2H22H

(2,500,000) South African Rand (ZAR) International 15.00 (239,283) 0.00
Currency Option with Citigroup with the obligation to
buy US Dollar (USD) versus South African Rand 10H22H
(15,000,000) (ZAR) Citigroup 18.00 (324,990) 0.00
Currency Option with JP Morgan with the obligation 1H22H
(100,000,000) to buy US Dollar (USD) versus Mexican Peso (MXN) JP Morgan 20.50 (647,700) (0.01)
Currency Option with Merrill Lynch International with
the obligation to buy US Dollar (USD) versus South ~ Merrill Lynch 1H22H
(70,000,000) African Rand (ZAR) International 16.00 (795,900) (0.02)
Currency Option with JP Morgan with the obligation
to buy US Dollar (USD) versus South African Rand 1H22H
(200,000,000) (ZAR) JP Morgan 16.00 (825,600) (0.02)
Currency Option with Deutsche Bank AG with the
obligation to buy US Dollar (USD) versus Russian Deutsche Bank 1H22H
(50,000,000) Ruble (RUB) AG 73.50 (954,000) (0.02)

Currency Option with Goldman Sachs International
with the obligation to buy US Dollar (USD) versus Goldman Sachs 1H22H
(110,000,000) Mexican Peso (MXN) International 20.40 (1,011,230) (0.02)

Currency Option with Deutsche Bank AG with the
obligation to buy US Dollar (USD) versus Russian Deutsche Bank 11H22H

(60,000,000) Ruble (RUB) AG 80.00 (2,107,440) (0.04)
Currency Option with Deutsche Bank AG with the
obligation to buy US Dollar (USD) versus Russian Deutsche Bank 11H22H

(60,000,000) Ruble (RUB) AG 80.00 (2,107,440) (0.04)
Currency Option with Goldman Sachs International
with the obligation to buy US Dollar (USD) versus Goldman Sachs 1H22H

(70,000,000) Russian Ruble (RUB) International 72.00 (2,642,850) (0.05)
Currency Option with Goldman Sachs International
with the obligation to buy US Dollar (USD) versus Goldman Sachs 2H22H

(200,000,000) South African Rand (ZAR) International 16.00 (2,841,400) (0.06)
Currency Option with Citigroup with the obligation to 4H22H
(100,000,000) buy US Dollar (USD) versus Russian Ruble (RUB) Citigroup 76.00 (3,252,300) (0.07)

Currency Option with Goldman Sachs International
with the obligation to buy US Dollar (USD) versus Goldman Sachs 2H22H
(100,000,000) South African Rand (ZAR) International 15.50 (4,384,900) (0.09)
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Currency Option with Citigroup with the obligation to
buy US Dollar (USD) versus South African Rand 12A22H
(200,000,000) (ZAR) Citigroup 16.00 (14,277,200) (0.29)
Currency Option with Goldman Sachs International
with the obligation to buy US Dollar (USD) versus Goldman Sachs 12H22H
(200,000,000) South African Rand (ZAR) International 16.00 (14,277,200) (0.29)
Currency Option with Citigroup with the obligation to 12H22H
(200,000,000) buy US Dollar (USD) versus Russian Ruble (RUB) Citigroup 77.20 (14,361,000) 0.29)
Currency Option with Goldman Sachs International
with the obligation to buy US Dollar (USD) versus Goldman Sachs 12H22H
(240,000,000) Russian Ruble (RUB) International 74.70 (21,223,920) (0.42)
b AT ar
Currency Option with Citigroup with the right to sell 9H22H
10,000,000 US Dollar (USD) versus Indian Rupee (INR) Citigroup 75.00 1,179,070 0.02
Currency Option with Citigroup with the right to sell 9H22H
10,000,000 US Dollar (USD) versus Indian Rupee (INR) Citigroup 77.00 1,097,170 0.02

Future Option with Goldman Sachs International with
the right to buy US 10-Year Treasury Note Futures Goldman Sachs 1H22H
5,961 February 22 International 129.00 838,266 0.02

Currency Option with Goldman Sachs International
with the right to sell US Dollar (USD) versus Russian ~ Goldman Sachs 1H22H

200,000,000 Ruble (RUB) International 73.50 498,000 0.01
Currency Option with Goldman Sachs International
with the obligation to sell US Dollar (USD) versus Goldman Sachs 1H22H

(400,000,000) Russian Ruble (RUB) International 72.00 (52,400) 0.00
Currency Option with Citigroup with the obligation to
sell US Dollar (USD) versus South African Rand 9H22H

(170,000,000) (ZAR) Citigroup 12.70 (170,850) 0.00
Currency Option with Citigroup with the obligation to 12H22H

(100,000,000) sell US Dollar (USD) versus Russian Ruble (RUB) Citigroup 68.00 (473,500) (0.01)
Currency Option with Citigroup with the obligation to
sell US Dollar (USD) versus South African Rand 12H22H

(100,000,000) (ZAR) Citigroup 14.00 (612,200) (0.02)

Currency Option with Goldman Sachs International
with the obligation to sell US Dollar (USD) versus Goldman Sachs 12H22H

(100,000,000) South African Rand (ZAR) International 14.00 (612,200) (0.02)
Future Option with UBS London with the obligation to 2H22H
(10,000) buy US 10-Year Treasury Note Futures March 22 UBS AG London 126.00 (781,250) (0.02)
Currency Option with Citigroup with the obligation to 12H22H
(100,000,000) sell US Dollar (USD) versus Russian Ruble (RUB) Citigroup 70.00 (787,100) (0.02)
Currency Option with Deutsche Bank AG with the
obligation to sell US Dollar (USD) versus Indian Deutsche Bank 9H22H
(5,000,000) Rupee (INR) AG 75.00 (1,304,615) (0.03)
BE#A L a i ARDAREHNIR A 84,942,401 1.71
B T a i RIRESIRR AR (91,231,468) (1.85)
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Markit iTraxx Europe
U Crossover Index Citigroup 5.00 20/12/2026 EUR 100,000,000  (12,983,731) (0.26)

Markit iTraxx Europe Deutsche Bank
=N Crossover Index AG 5.00 20/12/2026 EUR 100,000,000 (12,983,732) (0.26)
IUPyhe F I3V R A IR BAREH PR EE (25,967,463) 0.52)
ATy A IARDAREBIE R EF (25,967,463) (0.52)
HREBL CAEME CHESNISBEE 4,962,343,309 100.10
HREBL CAEME CHESN I SBARE (147,525,416) (2.98)
FEOMDOEEB IO 142,533,152 2.88
WEHORAE \IRB T HMEE 4,957,351,045 100.00
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S LFRIT VR TR — 58 0 TR,
*M T 7 FOMEE 2 FTHUREESFIE LRV D, R Fv— ROBERE AR ELTBY A,
OZHAhDEAE(MEE & TRFDHTR
. F . BrS e il R | P
i % | M A O |E B R
# "\ M % % %
202141 H15H 12,220 — 95. 1 -
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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 -
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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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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
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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
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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
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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

E R E
2021412 A 31 BISH T 3 2 3HAIIM
(z—n)

TEAAE 23,026,195

A BB 1,199

2B U CAEAMRS THIE SN DERHNE PE 3 IOV A IR D iR A% 288,874

EAEEAF 23,316,268

EMRE A (2,189,559)

S FTERRATRI 2 21,126,709

SREH

S| EAINSS &7y oY dWrel . we= iy (1,285,432)

XYL A DLT DI Y 4 (1,797,325)

1 {8 U (28,070)

HARAE 18,015,882

Bl R EINBLAE & T) 8,217

BELFEORAE CRBTIMBEDER ICLIMNELH 18,024,099

1 04 7=0 5 PEMAS FATIE S AR W PE

Class SD JPY Hedged (in JPY) 10,771.4458 480,798 5,178,889,578
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(20214E12 A 31 H #1E)
77V Rz
AIEffi#% HDHEE
E24i HE (z—m) (%)

&% - 96.86% (20204E12 5 31 H : 96.68%)

~LFE— - 1.16% (20204E12 5 31 B : 0.00%)

BERIEHBANEERS - 0.54% (2020£E123 31 H: 0.00%)

Ontex Group NV, 3.500%, 15/07/26 2,463,000 2,340,866 0.54
2,340,866 0.54

B -0.62% (202045125 31 H: 0.00%)

Sarens Finance Co NV, 5.750%, 21/02/27 2,756,000 2,712,235 0.62
2,712,235 0.62

¥ —EE 5,053,101 1.16

B N— UL EEB- 0.50% (20204512 H 31 5 0.00%)

BEREBAEER -0.50% (20206£125 31 H: 0.00%)

Fortune Star BVI Ltd, 3.950%, 02/10/26 2,275,000 2,159,414 0.50
2,159,414 0.50

AN BN 2,159,414 0.50

BAVEE - 0.67% (20204212 H31H: 1.25%)

BIE - 0.67% (20204E12H 318 : 1.25%)

UPCB Finance VII Ltd, 3.625%, 15/06/29 2,850,000 2,904,501 0.67
2,904,501 0.67

TA= B 2,904,501 0.67

FzaEFIE - 1.50% (20204£12 431 5 : 1.09%)

ERERNERY - 1.50% (202012831 5: 1.09%)

Sazka Group AS, 3.875%, 15/02/27 2,250,000 2,246,259 0.51

Sazka Group AS, 4.125%, 20/11/24 4,275,000 4,316,076 0.99
6,562,335 1.50

FxaitfE&FH 6,562,335 1.50

Fre—27 -0.67% (20205125 31 H: 0.00%)

AR -0.67% (20206E12H 31 5 : 0.00%)

Norican A/S, 4.500%, 15/05/23 2,975,000 2,927,400 0.67
2,927,400 0.67

Fow—r8E 2,927,400 0.67

T4FUR -0.74% (2020612 H 318 : 0.00%)

&R - 0.74% (20204125 31H: 0.00%)

PHM Group Holding Oy, 4.750%, 18/06/26 144A 3,175,000 3,239,262 0.74
3,239,262 0.74

T4V TUREEF 3,239,262 0.74

TSR -8.58% (20204E12 31 H: 9.33%)
FH - 0.43% (20204£12 5 31 H: 0.00%)
Constellium SE, 3.125%, 15/07/29 1,100,000 1,092,823 0.25
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SPCM SA, 2.625%, 01/02/29 775,000 782,293 0.18
1,875,116 0.43
BIE - 1.87% (20204£12 5 31 H: 1.01%)
Altice France SA/France, 2.500%, 15/01/25 500,000 492,331 0.11
Altice France SA/France, 4.125%, 15/01/29 1,300,000 1,289,647 0.30
Altice France SA/France, 4.250%, 15/10/29 1,050,000 1,041,717 0.24
Altice France SA/France, 5.875%, 01/02/27 2,550,000 2,659,570 0.61
Iliad Holding SASU, 5.125%, 15/10/26 500,000 521,393 0.12
Tliad SA, 1.875%, 25/04/25 300,000 300,910 0.07
Tliad SA, 1.875%, 11/02/28 700,000 665,700 0.15
Iliad SA, 2.375%, 17/06/26 1,200,000 1,201,693 0.27
8,172,961 1.87
ESEENEE -3.72% (202042125 31 H: 2.09%)
Accor SA, 2.625%, 30/04/701 3,900,000 3,698,842 0.85
Air France-KLM, 1.875%, 16/01/25 1,700,000 1,571,331 0.36
Air France-KLM, 3.000%, 01/07/24 1,900,000 1,860,258 0.43
Air France-KLM, 3.875%, 01/07/26 1,600,000 1,539,752 0.35
Faurecia SE, 2.750%, 15/02/27 2,075,000 2,110,841 0.48
IM Group SAS, 6.625%, 01/03/25 1,500,000 1,535,625 0.35
Midco GB SASU, 7.750%, 01/11/27 1,250,000 1,282,438 0.30
Mobilux Finance SAS, 4.250%, 15/07/28 672,000 667,958 0.15
Rexel SA, 2.125%, 15/12/28 1,950,000 1,960,819 0.45
16,227,864 3.72
ERIEHBIANEER - 1.00% (2020£E12 331 H: 3.58%)
Casino Guichard Perrachon SA, 3.580%, 07/02/25 1,600,000 1,540,711 0.36
Casino Guichard Perrachon SA, 3.992%, 31/01/701 600,000 393,540 0.09
Kapla Holding SAS, 3.375%, 15/12/26 1,700,000 1,694,118 0.39
Quatrim SASU, 5.875%, 15/01/24 175,000 179,538 0.04
Rallye SA, 5.250%, 01/02/22® 1,900,000 532,000 0.12
4,339,907 1.00
TRIVE— -0.35% (2020412 5 31 H: 0.00%)
CGG SA, 7.750%, 01/04/27 1,525,000 1,511,783 0.35
1,511,783 0.35
&@h - 0.49% (20204212531 H: 0.47%)
Igera Group SAS, 4.250%, 30/09/24 1,175,000 1,175,000 0.27
Igera Group SAS, 6.500%, 30/09/24 950,000 974,554 0.22
2,149,554 0.49
B -0.72% (20204512 31 H: 2.18%)
Seche Environnement SA, 2.250%, 15/11/28 2,325,000 2,325,727 0.53
Verallia SA, 1.875%, 10/11/31 800,000 805,722 0.19
3,131,449 0.72
75 A8 5 37,408,634 8.58
FAY -7.73% (20204£12 431 H: 6.39%)
FH - 0.57% (202052125 318 : 1.00%)
KME SE, 6.750%, 01/02/23 975,000 933,033 0.22
Novelis Sheet Ingot GmbH, 3.375%, 15/04/29 1,500,000 1,541,250 0.35
2,474,283 0.57
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ESEENEE - 4.56% (202042128 31 H: 2.44%)
Adler Pelzer Holding GmbH, 4.125%, 01/04/24 2,956,000 2,749,656 0.63
CT Investment GmbH, 5.500%, 15/04/26 500,000 504,587 0.12
Deutsche Lufthansa AG, 1.625%, 16/11/23 1,400,000 1,395,880 0.32
Douglas GmbH, 6.000%, 08/04/26 1,925,000 1,916,066 0.44
IHO Verwaltungs GmbH, 3.625%, 15/05/25 1,000,000 1,011,989 0.23
IHO Verwaltungs GmbH, 3.750%, 15/09/26 600,000 608,750 0.14
IHO Verwaltungs GmbH, 3.875%, 15/05/27 4,700,000 4,792,394 1.10
Kirk Beauty SUN GmbH, 8.250%, 01/10/26 1,416,162 1,357,155 031
Mahle GmbH, 2.375%, 14/05/28 1,400,000 1,357,184 0.31
Schaeffler AG, 3.375%, 12/10/28 400,000 445,175 0.10
Standard Profil Automotive GmbH, 6.250%, 30/04/26 3,100,000 2,518,750 0.58
TUI Cruises GmbH, 6.500%, 15/05/26 1,250,000 1,239,062 0.28
19,896,648 4.56
ERIEHBIAIEER - 1.56% (20206E12331H: 1.00%)
Cheplapharm Arzneimittel GmbH, 3.500%, 11/02/27 750,000 762,948 0.17
Cheplapharm Arzneimittel GmbH, 4.375%, 15/01/28 1,225,000 1,275,707 0.29
Nidda BondCo GmbH, 7.250%, 30/09/25 200,000 203,143 0.05
Nidda Healthcare Holding GmbH, 3.500%, 30/09/24 3,600,000 3,587,690 0.82
Techem Verwaltungsgesellschaft 675 mbH, 2.000%, 15/07/25 1,000,000 988,381 0.23
6,817,869 1.56
ITRIVE— -0.55% (2020412 5 31 H: 0.00%)
Raffinerie Heide GmbH, 6.375%, 01/12/22 2,650,000 2,393,475 0.55
2,393,475 0.55
&/t -0.49% (20204212531 H: 1.25%)
ADLER Real Estate AG, 1.500%, 17/04/22 800,000 784,000 0.18
Peach Property Finance GmbH, 4.375%, 15/11/25 1,325,000 1,359,591 0.31
2,143,591 0.49
BAR -0.00% (20204E12 431 H: 0.00%)
Senvion Holding GmbH, 3.875%, 25/10/22? 2,465,000 2,465 0.00
2,465 0.00
Y& 33,728,331 7.73
TANVTR -1.22% (20205512 5 31 B : 0.80%)
BE - 0.14% (202052125 31 H: 0.24%)
Virgin Media Vendor Financing Notes III DAC, 4.875%, 15/07/28 500,000 595,171 0.14
595,171 0.14
ESGEBNTIEER - 0.46% (20204212 31 5: 0.00%)
Motion Bondco DAC, 4.500%, 15/11/27 2,125,000 2,027,650 0.46
2,027,650 0.46
BAR -0.62% (20202124 318 : 0.56%)
James Hardie International Finance DAC, 3.625%, 01/10/26 2,650,000 2,692,202 0.62
2,692,202 0.62
TANGFEEE 5,315,023 1.22
AZVT -8.13% (20205512531 H: 10.10%)
BE - 0.84% (202052125 318 : 1.54%)
Telecom Italia SpA/Milano, 2.375%, 12/10/27 2,525,000 2,488,403 0.57
Telecom Italia SpA/Milano, 4.000%, 11/04/24 700,000 732,609 0.17
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Telecom Italia SpA/Milano, 5.250%, 17/03/55 400,000 420,996 0.10
3,642,008 0.84
B SEBANERR - 1.49% (20204E12 5 31 H: 1.44%)
ASR Media & Sponsorship SpA, 5.125%, 01/08/24 2,955,727 2,855,127 0.66
Inter Media & Communication SpA, 4.875%, 31/12/22 3,688,651 3,636,135 0.83
6,491,262 1.49
BERIEEEAIEER - 1.26% (20204£12H31H: 1.00%)
Atlantia SpA, 1.875%, 12/02/28 2,250,000 2,301,930 0.53
Autostrade per I'ltalia SpA, 2.000%, 04/12/28 1,075,000 1,111,150 0.25
Autostrade per I'ltalia SpA, 2.000%, 15/01/30 1,175,000 1,210,243 0.28
Nexi SpA, 1.625%, 30/04/26 900,000 891,786 0.20
5,515,109 1.26
&@h -4.30% (20204212 5 31 H: 5.38%)
Banca Monte dei Paschi di Siena SpA, 1.875%, 09/01/26 550,000 534,781 0.12
Banca Monte dei Paschi di Siena SpA, 5.375%, 18/01/28 350,000 274,097 0.06
doValue SpA, 3.375%, 31/07/26 3,725,000 3,762,138 0.86
Intesa Sanpaolo SpA, 3.750%, 27/08/70) 250,000 246,689 0.06
Intesa Sanpaolo SpA, 3.928%, 15/09/26 3,825,000 4,211,824 0.97
Intesa Sanpaolo SpA, 4.125%, 27/08/70) 2,625,000 2,560,188 0.59
UniCredit SpA, 2.000%, 23/09/29 1,625,000 1,636,945 0.37
UniCredit SpA, 2.731%, 15/01/32 5,425,000 5,532,507 1.27
18,759,169 430
BAR -0.24% (20204E12 A 31 H: 0.35%)
Rimini Bidco SpA, 5.250%, 14/12/26 (FRN) 1,075,000 1,053,918 0.24
1,053,918 0.24
A2V T A 35,461,466 8.13
HA -1.84% (202052125 31 H: 3.05%)
BE - 1.84% (202052125 318 : 3.05%)
SoftBank Group Corp, 3.375%, 06/07/29 1,050,000 977,036 0.22
SoftBank Group Corp, 4.000%, 19/09/29 2,375,000 2,294,344 0.53
SoftBank Group Corp, 4.500%, 20/04/25 1,975,000 2,056,554 0.47
SoftBank Group Corp, 5.000%, 15/04/28 2,625,000 2,692,920 0.62
8,021,354 1.84
A A&&8t 8,021,354 1.84
Tx—T— -0.28% (202066125318 : 1.60%)
ESGEBNTIEER - 0.28% (2020621231 5: 0.26%)
Adient Global Holdings Ltd, 3.500%, 15/08/24 1,200,000 1,212,378 0.28
1,212,378 0.28
Tx—T—4E 1,212,378 0.28
NI TINT -17.03% (20206E12H 31 B : 12.57%)
FH -1.22% (202052125 318 : 0.56%)
Consolidated Energy Finance SA, 5.000%, 15/10/28 3,825,000 3,640,953 0.84
Herens Midco Sarl, 5.250%, 15/05/29 1,775,000 1,670,719 0.38
5,311,672 1.22

BIE -2.47% (202042125 31 H: 4.42%)
Altice Financing SA, 2.250%, 15/01/25 1,400,000 1,363,398 0.31
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Altice Financing SA, 4.250%, 15/08/29 1,525,000 1,491,183 0.34
Altice Finco SA, 4.750%, 15/01/28 2,925,000 2,776,922 0.64
Altice France Holding SA, 8.000%, 15/05/27 1,450,000 1,531,055 0.35
Telecom Italia Finance SA, 7.750%, 24/01/33 2,725,000 3,621,952 0.83
10,784,510 247
BESEETIEER -4.96% (20206512831 H: 1.98%)
B&M European Value Retail SA, 4.000%, 15/11/28 1,375,000 1,640,513 0.38
Cirsa Finance International Sarl, 6.250%, 20/12/23 2,377,677 2,406,262 0.55
Codere Finance 2 Luxembourg SA, 11.000%, 30/09/26 4,129,344 4,366,781 1.00
Gamma Bondco Sarl, 8.125%, 15/11/26 2,125,000 2,075,434 0.48
Helix Holdco SA, 10.000%, 19/04/26 692,153 16,653 0.00
Intralot Capital Luxembourg SA, 5.250%, 15/09/24 4,187,000 3,674,093 0.84
LSF9 Balta Issuer Sarl, 8.750%, 31/12/24 2,113,926 2,098,072 0.48
LSF9 Balta Issuer Sarl, 8.750%, 31/12/24 144A 2,487,829 2,473,324 0.57
Takko Luxembourg 2 SCA, 5.375%, 15/11/23 3,030,000 2,900,354 0.66
21,651,486 4.96
BRI ER - 0.87% (20204£12 531 H: 0.19%)
Albion Financing 1 Sarl/Aggreko Holdings Inc, 5.250%, 15/10/26 1,961,000 1,976,208 0.45
Arena Luxembourg Finance Sarl, 1.875%, 01/02/28 1,925,000 1,813,487 0.42
3,789,695 0.87
ITRIVE— -0.60% (2020412 5 31 H: 0.00%)
Cullinan Holdco Scsp, 4.625%, 15/10/26 1,000,000 1,011,985 0.23
Cullinan Holdco Scsp, 4.750%, 15/10/26 (FRN) 1,575,000 1,587,758 0.37
2,599,743 0.60
&@h -4.30% (20204212531 H: 3.52%)
4finance SA, 10.750%, 26/10/26 2,000,000 2,020,000 0.46
ADLER Group SA, 2.250%, 14/01/29 1,300,000 1,075,425 0.25
ADLER Group SA, 2.750%, 13/11/26 2,600,000 2,186,179 0.50
ADLER Group SA, 3.250%, 05/08/25 900,000 780,750 0.18
Amigo Luxembourg SA, 7.625%, 15/01/24 1,525,000 1,765,752 0.40
Garfunkelux Holdco 3 SA, 6.750%, 01/11/25 1,975,000 2,046,573 0.47
Signa Development Finance SCS, 5.500%, 23/07/26 4,500,000 4,015,125 0.92
Vivion Investments Sarl, 3.000%, 08/08/24 2,200,000 2,144,953 0.49
Vivion Investments Sarl, 3.500%, 01/11/25 2,800,000 2,737,388 0.63
18,772,145 430
BARRE -1.67% (20204E12 A 31 H: 1.36%)
ARD Finance SA, 5.000%, 30/06/27 1,950,000 1,999,864 0.46
Galapagos SA/Luxembourg, 5.375%, 15/06/22® 45,000 56 0.00
InPost SA, 2.250%, 15/07/27 2,150,000 2,095,130 0.48
Kleopatra Finco Sarl, 4.250%, 01/03/26 1,750,000 1,686,308 0.39
Kleopatra Holdings 2 SCA, 6.500%, 01/09/26 1,625,000 1,482,618 0.34
7,263,976 1.67
IANREEE -0.94% (20204E12H31H: 0.54%)
ContourGlobal Power Holdings SA, 4.125%, 01/08/25 4,050,000 4,102,377 0.94
4,102,377 0.94
e T rEE 74,275,604 17.03
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AXTa -3.16% (20206E12 831 H: 4.01%)
BEREBAEER -0.83% (20206E125 31 H: 0.00%)
Nemak SAB de CV, 2.250%, 20/07/28 3,750,000 3,610,688 0.83
3,610,688 0.83
ITRIVE— -2.06% (20204E12 5 31 H: 2.48%)
Petroleos Mexicanos, 2.750%, 21/04/27 4,575,000 4,245,121 0.97
Petroleos Mexicanos, 3.750%, 16/04/26 1,350,000 1,348,460 0.31
Petroleos Mexicanos, 4.750%, 26/02/29 3,450,000 3,398,426 0.78
8,992,007 2.06
&/t -0.27% (20204212 5 31 H: 0.56%)
Credito Real SAB de CV SOFOM ER, 5.000%, 01/02/27 2,074,000 1,184,772 0.27
1,184,772 0.27
AxvafiEt 13,787,467 3.16
ZEE -3.11% (20204£12H 315 0.78%)
EXUEREIEER - 1.15% (20205512831 8: 0.78%)
Eagle Intermediate Global Holding BV/Ruyi US Finance LLC, 5.375%, 5,325,000 5,021,031 115
01/05/23
5,021,031 1.15
ERIEEERTEER - 0.97% (20206£12H 318 0.00%)
Allied Universal Holdco LLC/Allied Universal Finance Corp/Atlas Luxco 4
Sarl, 3.625%, 01/06/28 3,725,000 3,638,352 0.84
Allied Universal Holdco LLC/Allied Universal Finance Corp/Atlas Luxco 4
Sarl, 4.875%, 01/06/28 500,000 577,083 0.13
4,215,435 0.97
BAR -0.99% (20204£12 4 31 B: 0.00%)
Ardagh Packaging Finance Plc/Ardagh Holdings USA Inc, 4.750%, 15/07/27 1,775,000 2,113,687 0.48
Canpack SA/Canpack US LLC, 2.375%, 01/11/27 2,220,000 2,229,511 0.51
4,343,198 0.99
ZEEEE 13,579,664 3.11
ZTUF -9.57% (2020412 5 31 H: 10.07%)
BIE -2.43% (202052125 31 H: 3.78%)
PPF Telecom Group BV, 3.250%, 29/09/27 2,125,000 2,278,455 0.52
Summer BidCo BV, 9.000%, 15/11/25 2,403,243 2,448,146 0.56
United Group BV, 3.250%, 15/02/26 (FRN) 1,005,000 991,809 0.23
UPC Holding BV, 3.875%, 15/06/29 650,000 661,512 0.15
VZ Vendor Financing II BV, 2.875%, 15/01/29 2,450,000 2,367,036 0.54
Wp/ap Telecom Holdings III BV, 5.500%, 15/01/30 975,000 991,195 0.23
WP/AP Telecom Holdings IV BV, 3.750%, 15/01/29 850,000 859,095 0.20
10,597,248 2.43
EXUEREIEER - 0.47% (202056128318 : 1.67%)
Dufry One BV, 2.000%, 15/02/27 475,000 439,306 0.10
Dufry One BV, 3.375%, 15/04/28 1,650,000 1,591,425 0.37
2,030,731 0.47
BERIEEEAEER - 3.34% (20204£12 H 31 H : 2.54%)
Q-Park Holding 1 BV, 2.000%, 01/03/27 3,470,000 3,272,017 0.75
Teva Pharmaceutical Finance Netherlands II BV, 1.625%, 15/10/28 2,325,000 2,027,146 0.47
Teva Pharmaceutical Finance Netherlands II BV, 1.875%, 31/03/27 3,075,000 2,828,139 0.65
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Teva Pharmaceutical Finance Netherlands II BV, 4.375%, 09/05/30 3,811,000 3,761,654 0.86
Teva Pharmaceutical Finance Netherlands II BV, 4.500%, 01/03/25 2,565,000 2,659,509 0.61
14,548,465 3.34
TRIVE— -0.36% (2020412 5 31 H: 0.00%)
Petrobras Global Finance BV, 6.625%, 16/01/34 1,200,000 1,579,336 0.36
1,579,336 0.36
BAR -1.66% (20204E12 A 31 H: 1.32%)
Compact Bidco BV, 5.750%, 01/05/26 2,975,000 2,794,516 0.64
Selecta Group BV, 8.000%, 01/04/26 1,481,010 1,485,947 0.34
Selecta Group BV, 10.000%, 01/07/26 3,018,607 2,983,390 0.68
7,263,853 1.66
F7/a0— -1.31% (20206E12 831 B : 0.47%)
Diebold Nixdorf Dutch Holding BV, 9.000%, 15/07/25 5,375,000 5,726,713 1.31
5,726,713 1.31
AT FER 41,746,346 9.57
Iy z— -0.43% (202055125 31 B : 0.94%)
ERFEEHEIRIEER - 0.43% (20204£12H31 5 : 0.94%)
Nassa Topco AS, 2.875%, 06/04/24 1,875,000 1,896,750 0.43
1,896,750 0.43
Ny x—&8 1,896,750 0.43
RIVEHIL -0.86% (20206E12H 315 : 0.67%)
ESGEBNEIEER - 0.86% (20206£12H 31 5: 0.67%)
Transportes Aereos Portugueses SA, 5.625%, 02/12/24 4,200,000 3,757,950 0.86
3,757,950 0.86
RAMTNVEEE 3,757,950 0.86
Jb—==7 -0.18% (20206125 31 H: 0.44%)
BE - 0.18% (202052125 31 8 : 0.44%)
RCS & RDS SA, 3.250%, 05/02/28 800,000 781,360 0.18
781,360 0.18
N—==T &5 781,360 0.18
VUHR=IV -0.69% (20205212 A 31 H: 0.64%)
&t -0.69% (20204212 5 31 H : 0.64%)
Mulhacen Pte Ltd, 6.500%, 01/08/23 3,747,323 3,007,227 0.69
3,007,227 0.69
Vo HR— VA 3,007,227 0.69
ARAY -5.34% (20204£12H 31 H: 3.19%)
BIE - 0.35% (20204£12 5 31 H: 0.41%)
Lorca Telecom Bondco SA, 4.000%, 18/09/27 1,500,000 1,522,447 0.35
1,522,447 0.35
ESEBRNER - 1.51% (20206£128 31 H: 0.47%)
Foodco Bondco SA, 6.250%, 15/05/26 3,050,000 2,791,614 0.64
International Consolidated Airlines Group SA, 1.500%, 04/07/27 100,000 88,703 0.02
International Consolidated Airlines Group SA, 2.750%, 25/03/25 2,600,000 2,538,044 0.58



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

Z7RIT
AEfH#% HH5EIE
i i (2—m) (%)
International Consolidated Airlines Group SA, 3.750%, 25/03/29 1,200,000 1,171,686 0.27
6,590,047 1.51
BERIEHBANSER - 1.09% (2020££123 31 H: 0.00%)
Grifols Escrow Issuer SA, 3.875%, 15/10/28 2,550,000 2,556,451 0.59
Grifols SA, 1.625%, 15/02/25 875,000 869,682 0.20
Grifols SA, 2.250%, 15/11/27 1,125,000 1,122,525 0.26
Grifols SA, 3.200%, 01/05/25 200,000 199,672 0.04
4,748,330 1.09
&@h - 1.80% (20204212 531 H: 2.31%)
CaixaBank SA, 6.000%, 18/10/70" 2,000,000 2,052,850 0.47
CaixaBank SA, 6.375%, 19/12/70 2,400,000 2,583,000 0.59
CaixaBank SA, 6.750%, 13/09/68" 2,200,000 2,442,000 0.56
Haya Real Estate SA, 5.250%, 15/11/22 975,000 799,744 0.18
7,877,594 1.80
BAR -0.59% (20204E12 431 H: 0.00%)
OHL Operaciones SA, 6.600%, 31/03/26 2,781,315 2,571,274 0.59
2,571,274 0.59
AR BEE 23,309,692 5.34
AFYR -15.55% (20204£12 H 31 H: 13.59%)
FH -1.25% (202052125318 : 1.28%)
INEOS Finance Plc, 3.375%, 31/03/26 3,425,000 3,496,445 0.80
INEOS Quattro Finance 2 Plc, 2.500%, 15/01/26 1,950,000 1,937,478 0.45
5,433,923 1.25
BE -1.49% (202052125 310 : 2.85%)
Virgin Media Secured Finance Plc, 5.000%, 15/04/27 1,500,000 1,837,826 0.42
Vmed O2 UK Financing I Plc, 3.250%, 31/01/31 1,325,000 1,312,214 0.30
Vmed O2 UK Financing I Plc, 4.000%, 31/01/29 200,000 233,171 0.05
Vodafone Group Plec, 2.625%, 27/08/80 1,775,000 1,804,691 0.42
Vodafone Group Plc, 4.200%, 03/10/78 1,200,000 1,320,085 0.30
6,507,987 1.49
EXEBEIEER - 6.05% (202062124 31 8: 3.58%)
Carnival Plc, 1.000%, 28/10/29 8,947,000 6,687,383 1.53
Deuce Finco Plc, 5.500%, 15/06/27 1,920,000 2,270,831 0.52
Jaguar Land Rover Automotive Plc, 6.875%, 15/11/26 1,475,000 1,669,177 0.38
Maison Finco Plc, 6.000%, 31/10/27 650,000 787,954 0.18
Marks & Spencer Plc, 4.500%, 10/07/27 625,000 771,082 0.18
Marks & Spencer Plc, 6.000%, 12/06/25 975,000 1,254,456 0.29
Matalan Finance Plc, 6.750%, 31/01/23 1,800,000 2,005,518 0.46
Matalan Finance Plc, 9.500%, 31/01/24 2,548,166 2,095,171 0.48
Pinewood Finance Co Ltd, 3.625%, 15/11/27 975,000 1,156,836 0.26
Pinnacle Bidco Plc, 5.500%, 15/02/25 3,275,000 3,341,810 0.77
Punch Finance Plc, 6.125%, 30/06/26 1,325,000 1,572,318 0.36
Very Group Funding Plc/The, 6.500%, 01/08/26 2,350,000 2,789,836 0.64
26,402,872 6.05
BERIEEHEITRIEE R - 3.64% (20204£12H318: 1.93%)
BCP V Modular Services Finance II Plc, 4.750%, 30/11/28 400,000 403,104 0.09
BCP V Modular Services Finance Plc, 6.750%, 30/11/29 3,075,000 3,023,938 0.69
EC Finance Plc, 3.000%, 15/10/26 1,475,000 1,506,998 0.35
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Z7RIT
AEfH#% HH5EIE
i i (2—m) (%)
HJ Heinz Finance UK Plc, 6.250%, 18/02/30 350,000 527,138 0.12
Iceland Bondco Plc, 4.375%, 15/05/28 625,000 652,146 0.15
Iceland Bondco Plc, 4.625%, 15/03/25 2,060,000 2,304,409 0.53
Ocado Group Plc, 3.875%, 08/10/26 1,800,000 2,076,515 0.48
Premier Foods Finance Plc, 3.500%, 15/10/26 2,625,000 3,093,901 0.71
RAC Bond Co Plc, 5.250%, 04/11/27 1,950,000 2,265,194 0.52
15,853,343 3.64
TRIVE— -0.29% (2020412 5 31 H: 0.00%)
EnQuest Plc, 7.000%, 15/10/23 1,109,990 1,255,463 0.29
1,255,463 0.29
&Rt -2.27% (20205£12 531 H: 1.51%)
Barclays Plc, 7.125%, 15/09/70") 1,700,000 2,230,386 0.51
Bracken MidCol Plc, 6.750%, 01/11/27 675,000 802,850 0.18
International Personal Finance Plc, 9.750%, 12/11/25 4,550,000 4,858,763 1.11
Jerrold Finco Plc, 4.875%, 15/01/26 975,000 1,177,062 0.27
Sherwood Financing Plc, 4.500%, 15/11/26 850,000 848,187 0.20
9,917,748 2.27
BARR -0.56% (20204£12 4 31 H : 1.80%)
Rolls-Royce Plc, 1.625%, 09/05/28 2,575,000 2,455,745 0.56
2,455,745 0.56
AXVREE 67,827,081 15.55
KE -7.92% (20204£12 5 31 8 : 14.51%)
BE - 0.15% (202052125 318 : 2.63%)
Cogent Communications Group Inc, 4.375%, 30/06/24 650,000 658,355 0.15
658,355 0.15
ESEBNTIEER - 1.68% (20205£12H 318 6.17%)
Ford Motor Credit Co LLC, 2.330%, 25/11/25 2,575,000 2,679,381 0.61
Ford Motor Credit Co LLC, 2.748%, 14/06/24 1,150,000 1,377,021 0.32
Scientific Games International Inc, 3.375%, 15/02/26 3,235,000 3,252,523 0.75
7,308,925 1.68
BERIEHEAEER - 2.05% (20204£12H 31 H : 3.03%)
Catalent Pharma Solutions Inc, 2.375%, 01/03/28 1,475,000 1,473,201 0.34
IQVIA Inc, 2.250%, 15/03/29 1,875,000 1,866,266 043
Kraft Heinz Foods Co, 4.125%, 01/07/27 1,625,000 2,124,148 0.49
Organon & Co/Organon Foreign Debt Co-Issuer BV, 2.875%, 30/04/28 2,959,000 2,976,758 0.68
Organon & Co/Organon Foreign Debt Co-Issuer BV, 2.875%, 30/04/28 144A 150,000 150,900 0.03
Spectrum Brands Inc, 4.000%, 01/10/26 325,000 331,139 0.08
8,922,412 2.05
TRF— -0.44% (20205£12 5 31 H: 0.00%)
UGI International LLC, 2.500%, 01/12/29 1,950,000 1,923,285 0.44
1,923,285 0.44
&@h - 0.41% (20204£12 5 31 H : 0.48%)
MPT Operating Partnership LP/MPT Finance Corp, 2.500%, 24/03/26 900,000 1,069,037 0.24
MPT Operating Partnership LP/MPT Finance Corp, 3.375%, 24/04/30 600,000 729,859 0.17
1,798,896 0.41
BAR -2.44% (20202124318 : 1.32%)
Belden Inc, 3.375%, 15/07/27 350,000 353,937 0.08
Belden Inc, 3.875%, 15/03/28 2,475,000 2,545,084 0.58
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Z7RIT
AEfH#% HH5EIE
S8R li] (z2—m) (%)
Graphic Packaging International LLC, 2.625%, 01/02/29 725,000 738,589 0.17
Mauser Packaging Solutions Holding Co, 4.750%, 15/04/24 2,825,000 2,819,226 0.65
Standard Industries Inc/NJ, 2.250%, 21/11/26 4,266,000 4,175,284 0.96
10,632,120 2.44
Fr/av— -0.75% (2020612 5 315 : 0.41%)
Banff Merger Sub Inc, 8.375%, 01/09/26 895,000 930,300 0.21
Boxer Parent Co Inc, 6.500%, 02/10/25 2,250,000 2,358,253 0.54
3,289,053 0.75
KEAR 34,533,046 7.92
EFait 422,495,386 96.86
X - 0.00% (20204125 31 H: 0.00%)
Tx—T— -0.00% (2020612531 H: 0.00%)
&t - 0.00% (20204£12 5 318 : 0.00%)
Wheel Bidco Ltd 24,880 0 0.00
Wheel Bidco Ltd PFD 426,530 0 0.00
0 0.00
Cx—U—Bt 0 0.00
HEE 0 0.00
NyUHYIREILF VAN E HETIEER— (0.16%) (2020512 H31H:0.05%)
Z7URIiC
ZHL G1b:3 REBHZE LH058E
BE ZEEESE EE SERReH BEIHHE R H (z—m) (%)
JPY 5,089,256,791 EUR (39,641,637) Brown Brothers Harriman & Co.  28/01/2022 (670,729) (0.16)
JPY 39,549,512 EUR (308,555) Brown Brothers Harriman & Co.  28/01/2022 (5,705) 0.00
JPY 3,000,000 EUR (23,396) Brown Brothers Harriman & Co.  28/01/2022 (423) 0.00
EUR 16 GBP (13) Brown Brothers Harriman & Co.  28/01/2022 0 0.00
GBP 1,029 EUR (1,209) Brown Brothers Harriman & Co.  28/01/2022 16 0.00
EUR 350,112 JPY (45,000,000) Brown Brothers Harriman & Co.  28/01/2022 5,525 0.00
“\“/93)‘9&%@#7‘7X%l§%§9&7§%ﬁ@Kﬁﬁéﬂeiﬁﬂﬁﬁ% 5,541 0.00
~y VYRGS T AN E RS ERNIRDIREBBREF (676,857) 0.16)
Z7URIZ
AEMR  HOEE
(z—m) (%)
HEREEC CAEME CIRSN ST E 422,500,927 96.86
BRFEC CAEMS CHESh I &MAE (676,857) (0.16)
Z DML E FEFS LU M 14,382,777 3.30
BEMEORAETIRB T HMEE 436,206,847 100.00
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EHFREE
20214F12 A 31 BITH T3 25 AR
CKkRV)
E AR 3,062,314
A DM AFCA S5 ) 100
AU CTAEME TRIESN A& RNE PE B L OVE A E IR A MR LS (14,129,795)
EHBRAFH (11,067,381)
A% M (80,676)
At FPERRATIR LS (11,148,057)
SRER
FFIZED D SN ALY 4 (1,666,634)
XX IV A DI I EL Y 4 (1,325,241)
0 S (254)
LR (14,140,186)
Bl RUR BN BIA B T0) (1,582)
BB ORAE RB T AMBEOERICLEBAEAF (14,141,768)
1 0 470 pEATRE FATH ISR W PE
Class SD JPY Hedged(in JPY) 7,392.0588 509,255 3,764,442.902
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FE A MRES I

(20214F12 H 31 H BIAE)
Z7RIC
INIEATFE HDHLEE
SEHA Hm CKkRV) (%)
&% -91.54% (202065125 31 H: 93.33%)
PREN—DUFEE - 11.93% (20204E12 A 31 H: 14.12%)
RRCEHBIEIEER - 2.53% (20204212 H 31 A : 2.42%)
Fortune Star BVI Ltd, 5.950%, 19/10/25 450,000 453,022 1.33
Fortune Star BVI Ltd, 6.750%, 02/07/23 200,000 204,477 0.60
Fortune Star BVI Ltd, 6.850%, 02/07/24 200,000 205,809 0.60
863,308 2.53
AR -8.72% (2020412 H 31 A : 10.49%)
Easy Tactic Ltd, 8.625%, 27/02/24 500,000 175,543 0.51
Hong Seng Ltd, 9.875%, 27/08/22 450,000 258,075 0.76
New Metro Global Ltd, 4.800%, 15/12/24 300,000 271,037 0.79
New Metro Global Ltd, 6.800%, 05/08/23 300,000 278,685 0.82
New Metro Global Ltd, 7.500%, 20/03/22 250,000 242,193 0.71
NWD Finance BVI Ltd, 4.800%, 09/06/70" 500,000 481,578 1.41
RKPF Overseas 2019 A Ltd, 5.900%, 05/03/25 200,000 192,558 0.56
RKPF Overseas 2019 A Ltd, 6.700%, 30/09/24 800,000 776,005 227
Sun Hung Kai & Co BVI Ltd, 5.000%, 07/09/26 300,000 302,215 0.89
2,977,889 8.72
ATEFE -0.68% (20205£12H31H: 0.62%)
Star Energy Geothermal Wayang Windu Ltd, 6.750%, 24/04/33 209,675 232,161 0.68
232,161 0.68
FEN—V B 4,073,358 11.93
A= S -35.50% (20205212 H 31 H : 47.51%)
RHF - 0.87% (2020412 H 31 H: 0.00%)
China Honggiao Group Ltd, 6.250%, 08/06/24 300,000 298,139 0.87
298,139 0.87
FEEKHEBANEER - 1.48% (20204212431 H: 0.00%)
eHi Car Services Ltd, 7.000%, 21/09/26 300,000 260,850 0.76
eHi Car Services Ltd, 7.750%, 14/11/24 250,000 245,687 0.72
506,537 1.48
&Bh -31.96% (20204212531 A : 47.00%)
Agile Group Holdings Ltd, 5.500%, 21/04/25 200,000 119,312 0.35
Agile Group Holdings Ltd, 5.750%, 02/01/25 500,000 324,053 0.95
AYC Finance Ltd, 3.900%, 23/03/70™" 300,000 287,809 0.84
China Aoyuan Group Ltd, 5.375%, 13/09/22 400,000 80,216 0.24
China Aoyuan Group Ltd, 5.980%, 18/08/25 200,000 38,772 0.11
China Aoyuan Group Ltd, 6.200%, 24/03/26 300,000 58,050 0.17
China Aoyuan Group Ltd, 7.950%, 19/02/23 350,000 68,905 0.20
China SCE Group Holdings Ltd, 5.950%, 29/09/24 200,000 165,896 0.49
China SCE Group Holdings Ltd, 6.000%, 04/02/26 300,000 238,920 0.70
China SCE Group Holdings Ltd, 7.375%, 09/04/24 1,050,000 893,791 2.62
CIFI Holdings Group Co Ltd, 6.000%, 16/07/25 500,000 489,009 1.43
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CIFI Holdings Group Co Ltd, 6.450%, 07/11/24 200,000 197,887 0.58
CIFI Holdings Group Co Ltd, 6.550%, 28/03/24 500,000 495,734 1.45
Country Garden Holdings Co Ltd, 8.000%, 27/01/24 500,000 503,548 1.47
Fantasia Holdings Group Co Ltd, 10.875%, 09/01/23 650,000 154,168 0.45
Kaisa Group Holdings Ltd, 10.500%, 15/01/25 200,000 53,109 0.16
Kaisa Group Holdings Ltd, 11.950%, 12/11/23® 200,000 53,258 0.16
KWG Group Holdings Ltd, 5.950%, 10/08/25 200,000 143,955 0.42
KWG Group Holdings Ltd, 7.875%, 01/09/23 450,000 344,145 1.01
Logan Group Co Ltd, 4.850%, 14/12/26 200,000 181,341 0.53
Logan Group Co Ltd, 5.250%, 23/02/23 400,000 388,716 1.14
Logan Group Co Ltd, 5.250%, 19/10/25 450,000 417,373 1.22
Powerlong Real Estate Holdings Ltd, 5.950%, 30/04/25 200,000 166,667 0.49
Powerlong Real Estate Holdings Ltd, 6.250%, 10/08/24 200,000 171,812 0.50
Powerlong Real Estate Holdings Ltd, 6.950%, 23/07/23 300,000 269,546 0.79
Powerlong Real Estate Holdings Ltd, 7.125%, 08/11/22 300,000 275,957 0.81
Radiance Holdings Group Co Ltd, 7.800%, 20/03/24 400,000 332,528 0.97
Redsun Properties Group Ltd, 9.700%, 16/04/23 500,000 227,003 0.66
Ronshine China Holdings Ltd, 8.100%, 09/06/23 200,000 75,295 0.22
Ronshine China Holdings Ltd, 8.950%, 22/01/23 250,000 93,840 0.27
Seazen Group Ltd, 6.150%, 15/04/23 700,000 643,568 1.88
Shimao Group Holdings Ltd, 6.125%, 21/02/24 200,000 128,084 0.38
Sunac China Holdings Ltd, 5.950%, 26/04/24 300,000 192,995 0.57
Sunac China Holdings Ltd, 6.500%, 10/01/25 500,000 317,064 0.93
Sunac China Holdings Ltd, 7.950%, 11/10/23 300,000 194,178 0.57
Times China Holdings Ltd, 5.750%, 26/04/22 200,000 161,801 0.47
Times China Holdings Ltd, 6.200%, 22/03/26 300,000 204,505 0.60
Times China Holdings Ltd, 6.600%, 02/03/23 600,000 454,170 1.33
VLL International Inc, 5.750%, 28/11/24 200,000 201,527 0.59
Yuzhou Group Holdings Co Ltd, 6.000%, 25/10/23 200,000 66,730 0.20
Yuzhou Group Holdings Co Ltd, 7.700%, 20/02/25 200,000 59,235 0.17
Yuzhou Group Holdings Co Ltd, 8.300%, 27/05/25 200,000 58,818 0.17
Yuzhou Group Holdings Co Ltd, 8.500%, 26/02/24 500,000 156,150 0.46
Zhenro Properties Group Ltd, 6.700%, 04/08/26 400,000 255,680 0.75
Zhenro Properties Group Ltd, 7.875%, 14/04/24 250,000 164,682 0.48
Zhenro Properties Group Ltd, 8.300%, 15/09/23 500,000 344,359 1.01
10,914,161 31.96
NREZE -1.19% (202052125310 : 0.51%)

AC Energy Finance International Ltd, 5.100%, 25/05/70" 200,000 205,889 0.61
ACEN Finance Ltd, 4.000%, 08/03/70" 200,000 198,323 0.58
404,212 1.19
T~ iEESEE 12,123,049 35.50

FHE - 3.75% (20204£12 5 318 : 3.45%)

&@h -3.75% (20204212 5 31 H : 3.45%)
Bank of East Asia Ltd/The, 5.875%, 19/03/69) 500,000 520,520 1.52
Yango Justice International Ltd, 8.250%, 25/11/23 250,000 65,251 0.19
Yanlord Land HK Co Ltd, 5.125%, 20/05/26 300,000 291,000 0.85
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Yanlord Land HK Co Ltd, 6.800%, 27/02/24 400,000 404,931 1.19
1,281,702 3.75
EHAE 1,281,702 3.75
AV -5.14% (20204E12 531 H: 4.08%)
TRIVF— -2.48% (20205£12 5310 : 2.10%)
Adani Green Energy UP Ltd/Prayatna Developers Pvt Ltd/Parampujya
Solar Energ, 6.250%, 10/12/24 300,000 326,320 0.96
ReNew Power Pvt Ltd, 5.875%, 05/03/27 300,000 312,239 091
ReNew Power Synthetic, 6.670%, 12/03/24 200,000 208,340 0.61
846,899 2.48
&t - 1.47% (20205212 531 H: 1.49%)
HDFC Bank Ltd, 3.700%, 25/02/70% 300,000 299,092 0.87
Muthoot Finance Ltd, 4.400%, 02/09/23 200,000 204,440 0.60
503,532 1.47
BAR -1.19% (20204512431 H: 0.49%)
GMR Hyderabad International Airport Ltd, 4.750%, 02/02/26 200,000 199,866 0.59
GMR Hyderabad International Airport Ltd, 5.375%, 10/04/24 200,000 206,120 0.60
405,986 1.19
A FAEE 1,756,417 5.14
AVRERYT -1.64% (20206612531 : 0.63%)
&t - 0.89% (20204212531 H: 0.00%)
Pakuwon Jati Tbk PT, 4.875%, 29/04/28 300,000 306,289 0.89
306,289 0.89
NREFEZE -0.75% (2020542125310 : 0.63%)
Cikarang Listrindo Tbk PT, 4.950%, 14/09/26 250,000 255,188 0.75
255,188 0.75
AURRTEE 561,477 1.64
T —T—58 -0.56% (2020412 A 31 H: 0.00%)
BARM -0.56% (202042124 318 : 0.00%)
West China Cement Ltd, 4.950%, 08/07/26 200,000 190,700 0.56
190,700 0.56
Tx—v—EiEH 190,700 0.56
E—UT %R -6.05% (202055125 31 H: 4.17%)
BIE - 1.54% (202042125 31 H: 1.30%)
Network i2i Ltd, 5.650%, 15/04/70% 500,000 527,069 1.54
527,069 1.54
TRIVF— -2.42% (20205125 310 : 1.53%)
Azure Power Solar Energy Pvt Ltd, 5.650%, 24/12/24 300,000 315,555 0.92
Greenko Solar Mauritius Ltd, 5.550%, 29/01/25 500,000 510,527 1.50
826,082 2.42
NRREZE -2.09% (202052125310 : 0.62%)
Clean Renewable Power Mauritius Pte Ltd, 4.250%, 25/03/27 200,000 205,361 0.60
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Greenko Power II Ltd, 4.300%, 13/12/28 500,000 507,180 1.49
712,541 2.09
=Y ¥ A5 2,065,692 6.05
BV -1.46% (20204E12H31H: 0.77%)
BT - 1.46% (20205£12 5318 : 0.77%)
Mongolia Government International Bond, 3.500%, 07/07/27 200,000 188,631 0.55
Mongolia Government International Bond, 5.625%, 01/05/23 300,000 308,783 0.91
497,414 1.46
ErINEE 497,414 1.46
FIUF -1.62% (20204E12 5 31 H : 1.43%)
&b - 0.55% (20204£12 5318 : 0.47%)
Jababeka International BV, 6.500%, 05/10/23 200,000 187,617 0.55
187,617 0.55
AREZE -1.07% (20205212531 H: 0.96%)
Mong Duong Finance Holdings BV, 5.125%, 07/05/29 375,000 364,238 1.07
364,238 1.07
o5 EF 551,855 1.62
RERZ -3.37% (20205821231 H: 1.07%)
BT - 3.37% (20204£12 5310 : 1.07%)
Pakistan Government International Bond, 7.375%, 08/04/31 400,000 397,807 1.16
Pakistan Government International Bond, 8.250%, 15/04/24 300,000 319,967 0.94
Pakistan Government International Bond, 8.250%, 30/09/25 400,000 433,026 1.27
1,150,800 3.37
RERZ B 1,150,800 3.37
TAUE Y -2.98% (20205212 31 H: 2.90%)
BE - 0.60% (202052125 318 : 0.00%)
Globe Telecom Inc, 4.200%, 02/05/70 200,000 205,424 0.60
205,424 0.60
LA/ -0.60% (20204E12 331 H: 0.00%)
San Miguel Corp, 5.500%, 29/01/70" 200,000 205,035 0.60
205,035 0.60
TRIVE— -0.59% (2020412 5 31 H: 0.46%)
Petron Corp, 4.600%, 19/07/70" 200,000 200,139 0.59
200,139 0.59
NREFZE -1.19% (202052125310 : 2.44%)
SMC Global Power Holdings Corp, 6.500%, 25/10/68" 400,000 407,818 1.19
407,818 1.19
TV A 1,018,416 2.98
VUHR—V -7.80% (20205212 A 31 H: 5.86%)
ESGEBNEIEER - 2.42% (2020621231 5: 3.06%)
AEV International Pte Ltd, 4.200%, 16/01/30 400,000 410,840 1.20
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TML Holdings Pte Ltd, 5.500%, 03/06/24 400,000 416,575 1.22
827,415 2.42
TRIVE— -3.57% (20204E12 5 31 H: 1.80%)
Continuum Energy Levanter Pte Ltd, 4.500%, 09/02/27 297,750 304,622 0.89
Indika Energy Capital IV Pte Ltd, 8.250%, 22/10/25 400,000 416,003 1.22
Medco Bell Pte Ltd, 6.375%, 30/01/27 300,000 298,050 0.88
Medco Laurel Tree Pte Ltd, 6.950%, 12/11/28 200,000 198,474 0.58
1,217,149 3.57
&t - 1.81% (202042125 31 H: 0.49%)
Global Prime Capital Pte Ltd, 5.500%, 18/10/23 300,000 302,560 0.88
Theta Capital Pte Ltd, 8.125%, 22/01/25 300,000 316,360 0.93
618,920 1.81
VUHR—NEEE 2,663,484 7.80
RYF 7 -2.54% (20205212 5 31 H: 2.24%)
BT - 2.54% (20204212 531 H : 2.24%)
Sri Lanka Government International Bond, 5.875%, 25/07/22 750,000 508,562 1.49
Sri Lanka Government International Bond, 6.825%, 18/07/26 200,000 102,667 0.30
Sri Lanka Government International Bond, 7.850%, 14/03/29 500,000 255,037 0.75
866,266 2.54
RYFv HEEt 866,266 2.54
HA -1.84% (20205512 531 H: 1.39%)
&b - 1.84% (20204£12 5310 : 1.39%)
Kasikornbank Pcl/Hong Kong, 5.275%, 14/04/70 600,000 628,613 1.84
628,613 1.84
255 628,613 1.84
AFYR -3.80% (20204E12H31H: 2.42%)
FH -3.80% (202052125 318 : 2.42%)
Vedanta Resources Finance II Plc, 8.950%, 11/03/25 200,000 195,970 0.57
Vedanta Resources Finance II Plc, 13.875%, 21/01/24 300,000 318,797 0.93
Vedanta Resources Ltd, 6.375%, 30/07/22 400,000 395,835 1.16
Vedanta Resources Ltd, 7.125%, 31/05/23 400,000 387,587 1.14
1,298,189 3.80
AXYAEE 1,298,189 3.80
KE -1.56% (20205£12 531 H: 1.29%)
FH -1.56% (202052125 318 : 1.29%)
Periama Holdings LLC/DE, 5.950%, 19/04/26 500,000 532,868 1.56
532,868 1.56
KEAER 532,868 1.56
EHER 31,260,300 91.54
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ANYUHYBREIFHIVTANEABEESELL— (1.13%) (2020512H318:0.26%)

77 Rz
ZHL C1b:4 REBERK LHOEE
BE ZBREESHE B|E SIESRESE BEIHF besvals) CkRV) (%)
JPY  3.486,824,183 USD (30,657,038) Brown Brothers Harriman & Co.  28/01/2022 (358,704) (1.05)
PY 146,000,000 USD (1,277,200) Brown Brothers Harriman & Co.  28/01/2022 (8,550) (0.03)
JPY 48,490,902 USD (426,316) Brown Brothers Harriman & Co.  28/01/2022 (4,960) (0.02)
PY 35,000,000 USD (308,984) Brown Brothers Harriman & Co.  28/01/2022 (4,856) (0.01)
JPY 33,500,000 USD (295,300) Brown Brothers Harriman & Co.  28/01/2022 (4,206) (0.01)
JPY 33,500,000 USD (294,952) Brown Brothers Harriman & Co.  28/01/2022 (3,858) (0.01)
JPY 11,500,000 USD (101,144) Brown Brothers Harriman & Co.  28/01/2022 (1,217) 0.00
JPY 10,500,000 USD (92,450) Brown Brothers Harriman & Co.  28/01/2022 (1,211) 0.00
~VHVEERESRT T AN E BB ETIN A RDRET L EFH (387,562) (1.13)
INTEAM#S
CkRV)
HIRERL CAEME CHEINL MG E 31,260,300 91.54
HREBL CAEMiE CHESN I SMARE (387,562) (1.13)
FEOMDOEEB IO 3,275,890 9.59
BREHORAE \IRB T HMEE 34,148,628 100.00

— 100 —
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ILZ IPORTFTANGUR =TT AVRRR ARG L—R KRR TD7UR

EAHEEE
20214F12 A 31 BITH T3 25 AR
CKRL)

RIS 724,422

A IATAFAL & A 43

LR 28 U CA AR TRl E SN DA RS ER L OV A A E IR D MRS (2,446,381)

EHBRAFH (1,721,916)

A% M (82,064)

St FERR AR (1,803,980)

SRER

FRIZED D SN ALY 4 (360,105)

0 S (32)

WA 2 (2,164,117)

B RUR BN BIAZ B T2) (4,213)

BEMHEORAE \IRBTIMEEDER LD EBERAFH (2,168,330)

1 1 Y 7=l PEARS FATH % a2 M PE

Class SD JPY Hedged (in JPY) 9,980.8893 310,278 3,096,850,355
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LS TFURTAINGUR=FOT AVRXIAU G U—R-RUR-T7UR

FE A MRES I

2021412 A 31 H BifE
TZ7URIT
ATEAfi#E HH5EIE
S5 B CERL) (%)
B2 -96.67% (20204212 H 31 H : 98.53%)
WSV -23.65% (20204E12 5 31 H: 27.23%)
T -2.42% (20205212 H 318 : 2.16%)
Bluestar Finance Holdings Ltd, 3.100%, 12/01/71" 200,000 201,359 0.55
Chalco Hong Kong Investment Co Ltd, 2.100%, 28/07/26 200,000 195,942 0.53
Chinalco Capital Holdings Ltd, 2.125%, 03/06/26 500,000 491,350 1.34
888,651 2.42
AR -0.54% (20204£12H 31 A : 0.00%)
Yieldking Investment Ltd, 2.800%, 18/08/26 200,000 200,283 0.54
200,283 0.54
TRIVF— -2.56% (20206E12 A 31 H: 3.11%)
CNPC HK Overseas Capital Ltd, 5.950%, 28/04/41 500,000 695,281 1.89
Sinopec Group Overseas Development 2012 Ltd, 4.875%, 17/05/42 200,000 245,950 0.67
941,231 2.56
& -8.96% (20205125 31F : 11.97%)
Charming Light Investments Ltd, 4.250%, 21/06/70) 500,000 507,577 1.38
China Cinda 2020 I Management Ltd, 2.500%, 20/01/28 900,000 880,429 2.39
Elect Global Investments Ltd, 4.100%, 03/09/70" 500,000 503,318 1.37
Huarong Finance II Co Ltd, 4.625%, 03/06/26 200,000 206,585 0.56
Sinochem Offshore Capital Co Ltd, 2.250%, 24/11/26 700,000 700,653 1.90
Vigorous Champion International Ltd, 2.750%, 02/06/25 500,000 499,485 1.36
3,298,047 8.96
GAR -6.94% (20204E125 31 H: 6.47%)
Dianjian Haiyu Ltd, 4.300%, 20/12/70" 500,000 518,269 141
Guangzhou Metro Investment Finance BVI Ltd, 1.507%, 17/09/25 300,000 294,383 0.80
Guangzhou Metro Investment Finance BVI Ltd, 2.310%, 17/09/30 300,000 284,698 0.77
Shanghai Electric Group Global Investment Ltd, 2.300%, 21/02/25 500,000 498,598 1.35
Shuifa International Holdings BVI Co Ltd, 4.000%, 24/03/24 500,000 470,562 1.28
Yunda Holding Investment Ltd, 2.250%, 19/08/25 500,000 487,848 1.33
2,554,358 6.94
INREE -2.23% (20206124315 : 1.32%)
China Huaneng Group Hong Kong Treasury Management Holding Ltd,
3.080%, 09/06/70() 300,000 305,101 0.83
CLP Power HK Finance Ltd, 3.550%, 06/02/70" 500,000 514,193 1.40
819,294 2.23
WEN—V RS 8,701,864 23.65
HFZ -2.98% (20204128 31 H : 2.70%)
TRV — -2.98% (20205212 H 318 : 2.70%)
CNOOC Finance 2014 ULC, 4.875%, 30/04/44 500,000 590,645 1.60
CNOOC Petroleum North America ULC, 7.400%, 01/05/28 400,000 507,815 1.38
1,098,460 2.98
HFHEE 1,098,460 2.98
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Z7RIT
ANTEAfi#E HH5EIE
2] FHim CKRL) (%)
A2 HEE -13.81% (2020£E12H 31 H: 12.41%)
HEE -4.76% (20205212 H 31 5 : 0.90%)
Baidu Inc, 2.375%, 23/08/31 600,000 578,857 1.57
Tencent Holdings Ltd, 3.595%, 19/01/28 1,100,000 1,172,387 3.19
1,751,244 4.76
BERIEEBREERL - 1.56% (2020££128 31 H: 0.00%)
China Modern Dairy Holdings Ltd, 2.125%, 14/07/26 600,000 572,133 1.56
572,133 1.56
&/t -7.49% (2020512 431 H : 11.51%)
Azure Orbit IV International Finance Ltd, 4.000%, 25/01/28 500,000 534,813 1.45
CCBL Cayman 1 Corp Ltd, 3.875%, 16/05/29 500,000 535,259 1.46
CDBL Funding 1, 3.500%, 24/10/27 700,000 730,224 1.98
China Overseas Grand Oceans Finance IV Cayman Ltd, 2.450%, 09/02/26 500,000 486,043 1.32
China Resources Land Ltd, 3.750%, 09/06/70" 200,000 205,910 0.56
Country Garden Holdings Co Ltd, 3.125%, 22/10/25 300,000 265,465 0.72
2,757,714 7.49
VS - xis 5,081,091 13.81
FE -5.80% (20205512 A 31 H: 9.71%)
&t - 4.44% (20205212 H 318 : 3.40%)
Bank of China Ltd/Hong Kong, 4.000%, 08/03/28 500,000 550,688 1.50
Gansu Province Electric Power Investment Group Co Ltd, 3.700%, 29/09/24 600,000 595,560 1.62
ZhongAn Online P&C Insurance Co Ltd, 3.125%, 16/07/25 500,000 486,140 1.32
1,632,388 4.44
BAM -1.36% (202052125 318 : 4.40%)
Kunming Rail Transit Group Co Ltd, 3.900%, 12/12/24 500,000 500,041 1.36
500,041 1.36
FEEEH 2,132,429 5.80
FEHE -10.44% (202052125318 : 12.91%)
FH -2.37% (20205212 A 31 H: 2.15%)
CNAC HK Finbridge Co Ltd, 5.125%, 14/03/28 500,000 572,555 1.55
HBIS Group Hong Kong Co Ltd, 3.750%, 18/12/22 300,000 300,263 0.82
872,818 2.37
&t -5.25% (20205212 H 318 : 7.49%)
111 0,
];g/%gn/%SState-Owned Assets Management Hong Kong Co Ltd, 4.125%, 600,000 630,187 171
China Ping An Insurance Overseas Holdings Ltd, 2.850%, 12/08/31 500,000 476,390 1.30
Dah Sing Bank Ltd, 3.000%, 02/11/31 300,000 300,841 0.82
Shanghai Commercial Bank Ltd, 5.000%, 17/01/29 500,000 523,542 1.42
1,930,960 5.25
FraP— -1.38% (2020512 4318 : 0.00%)
Lenovo Group Ltd, 3.421%, 02/11/30 500,000 507,474 1.38
507,474 1.38
NS - 1.44% (202041231 H: 0.00%)
China Clean Energy Development Ltd, 4.000%, 05/11/25 500,000 531,451 1.44
531,451 1.44
BHEEHE 3,842,703 10.44
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Z7RIT
ANIEATHE HH5EE
2] B CKRLY) (%)

AR -7.23% (20206E12 A 31 H: 7.01%)

RERIEEBTIEERT - 1.99% (20206212531 H: 0.00%)

Adani Ports & Special Economic Zone Ltd, 4.200%, 04/08/27 700,000 730,887 1.99
730,887 1.99

TRV -1.42% (20205212 H 31 B : 4.63%)

Bharat Petroleum Corp Ltd, 4.000%, 08/05/25 500,000 524,630 1.42
524,630 1.42

&b - 2.44% (20204E12 431 H: 2.38%)

Power Finance Corp Ltd, 5.250%, 10/08/28 800,000 897,745 2.44
897,745 2.44

BARM -1.38% (20204E12H 31 H: 0.00%)

Indian Railway Finance Corp Ltd, 3.249%, 13/02/30 500,000 507,247 1.38
507,247 1.38

A REE 2,660,509 7.23

AVRRTT -8.72% (20204E12 31 8 : 14.77%)

R -2.51% (20205212 H 31 B : 3.86%)

Indonesia Asahan Aluminium Persero PT, 4.750%, 15/05/25 300,000 319,724 0.87

Indonesia Asahan Aluminium Persero PT, 6.530%, 15/11/28 500,000 602,769 1.64
922,493 2.51

BRI ERL - 2.55% (20206£12 8 31 H: 0.00%)

Hutama Karya Persero PT, 3.750%, 11/05/30 500,000 533,812 1.45

Indofood CBP Sukses Makmur Tbk PT, 3.541%, 27/04/32 400,000 403,928 1.10
937,740 2.55

BUF -2.17% (20205212 H 31 B : 6.82%)

Indonesia Government International Bond, 8.500%, 12/10/35 500,000 798,507 2.17
798,507 2.17

NIEHEE - 1.49% (2020412831 H: 2.40%)

Perusahaan Perseroan Persero PT Perusahaan Listrik Negara, 4.125%, 300,000 319,650 087

15/05/27

Perusahaan Perseroan Persero PT Perusahaan Listrik Negara, 5.375%, 200,000 229436 0.62

25/01/29
549,086 1.49

ARV T AR 3,207,826 8.72

<L —3T -2.67% (20205212 5 318 : 0.00%)

TRV — -1.32% (20205212 H 31 B : 0.00%)

Petronas Capital Ltd, 4.500%, 18/03/45 400,000 485,888 1.32
485,888 1.32

& - 1.35% (20205212 A 31 H: 0.00%)

Dua Capital Ltd, 2.780%, 11/05/31 500,000 498,206 1.35
498,206 1.35

<L — 7 AE 984,094 2.67

ZFIF -1.91% (202052124318 : 0.00%)

NREE -1.91% (202062124315 : 0.00%)

Majapahit Holding BV, 7.875%, 29/06/37 500,000 704,145 1.91
704,145 191

A -k 1s 704,145 1.91
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Z7RIT
ANTEAfi#E HH5EIE
2] FHim CKRL) (%)
TAVE L -3.24% (20206212 5310 : 2.23%)
&t -3.24% (202052125318 : 2.23%)
Development Bank of the Philippines, 2.375%, 11/03/31 500,000 481,030 1.31
Philippine National Bank, 3.280%, 27/09/24 700,000 712,708 1.93
1,193,738 3.24
T4V AR 1,193,738 3.24
TR —IV -9.86% (20206£12 5310 : 4.91%)
ITRIVE— -2.00% (20204E12 A 31 H: 0.00%)
Oil India International Pte Ltd, 4.000%, 21/04/27 700,000 735,832 2.00
735,832 2.00
&t - 4.39% (202052124318 : 2.70%)
BOC Aviation Ltd, 3.000%, 11/09/29 600,000 612,730 1.67
DBS Group Holdings Ltd, 1.822%, 10/03/31 500,000 493,676 1.34
DBS Group Holdings Ltd, 3.300%, 27/08/70® 500,000 509,494 1.38
1,615,900 4.39
NIRRT -3.47% (20202124315 : 2.21%)
RH International Singapore Corp Pte Ltd, 4.500%, 27/03/28 700,000 778,090 2.11
Sinosing Services Pte Ltd, 2.625%, 20/02/30 500,000 498,777 1.36
1,276,867 3.47
VAR —=VEE 3,628,599 9.86
BEE -2.69% (20205125 31 F : 0.88%)
ITRIVE— -1.29% (20204E12 A 31 H: 0.00%)
Korea National Oil Corp, 1.625%, 05/10/30 500,000 476,057 1.29
476,057 1.29
&t - 1.40% (20205212 31 F : 0.88%)
Shinhan Financial Group Co Ltd, 3.340%, 05/02/30 500,000 515,320 1.40
515,320 1.40
HEEH 991,377 2.69
HA -3.67% (2020512531 H:3.77%)
TRV — -1.49% (20205125318 : 3.77%)
Thaioil Treasury Center Co Ltd, 4.625%, 20/11/28 500,000 547,090 1.49
547,090 1.49
& -2.18% (20205212 4 31 H: 0.00%)
Bangkok Bank Pcl/Hong Kong, 3.466%, 23/09/36 500,000 500,081 1.36
Muang Thai Life Assurance Pcl, 3.552%, 27/01/37 300,000 302,114 0.82
802,195 2.18
HAEET 1,349,285 3.67
BEEE 35,576,120 96.67
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ANYUHYBREIIFHIVTANEABEESELH— (0.87%) (2020512H31H:0.00%)

77 RiT
ZHL 51 REHER HOIEE
BE ZPEESHE B8 sEEESH BEIHF W H CkR) (%)
JPY  3,040,830,982 USD (26,735,753) Brown Brothers Harriman & Co.  28/01/2022 (312,823) (0.85)
IPY 34,000,000 USD (299,035) Brown Brothers Harriman & Co.  28/01/2022 (3,596) 0.01)
JPY 33,711,149 USD (296,377) Brown Brothers Harriman & Co.  28/01/2022 (3,448) (0.01)
JPY 1,000,000 USD (8,828) Brown Brothers Harriman & Co.  28/01/2022 (139) 0.00
~NyVHVEERSRD T AN E BB ETIN A RDRET L EFH (320,006) 0.87)
ANTEAfi#E
CkRLV)
HREEFEL TAEMS CHESNAEME E 35,576,120 96.67
HREBL CAEME CHESN I SBAE (320,006) 0.87)
FOMOEERB IO 1,544,652 420
BEIADREE IRBTOMERE 36,800,766 100.00

— 107 —



I LS5 RR—OR T RE—-FSA—
ESG KE®REBEHETI 7 F-JPY-DISX

202112 H 31 HiRHH

@Y 7 7 ROMHARIH TR DB T,

iz BE | [T — 7 = R A~ L B RE O R E R B B A5 R

TS A E O (SRR 23 £ 97, ) BRITTOARLVETO
& x & BREERES BIRMAA R, KASRE. BRI UM
SRR E A ET, )

B & @ B 2 | BTy OA MRS

= 7t = R /A=Ay iy S Sl N A N s A et
BHFEBNRAT S

. LN IBT RN (TR TN A —
(ES B EIR 1T

HARRRIRE U IV, AT R AT MR O R S E2b LI/ 2L TR T,



J LT T R—IR T RE— FSRA—ESG KEHREERAE I 7R
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EHR R E
2021412 H 31 HIZHE T 32 R+ IHA R
CKkRV)

g

TEHF B (R OB ZEBR ) 1,164,282
I35 At 1,164,282
2H

REE M 305
5| ERAT M 1,898
LTSRN 727
SEERE 3,237
B S 15,348
BIZEEAEAD 10,248
MEEH 91
G 31,854
MR E 1,132,428
BB MRES TR E IR DR 1,813,206
HMEE S 3 KOV E 2 eI LA AR D4 % (3,095,524)
L HRBIMER (1,282,318)
PG A MRS AT ZE 4R 4% (3,154,276)
S E 2 R e LI AR DRI A E AR (693,590)
e i 2 EaY (3,847,866)
EH ORERIC X BB E O (3,997,756)

1 034 7=0 & PEMAS FATIE S A3 I PE
JPY-D Units(in JPY) 6,270 5,703 35,760,484



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

HEN & PE
2021412 H 31 H 8ifE
CKkRV)
e wEm Y KeAil] Rl IR (%)
Z—2ZFVT
EEHSHIE
USD 200,000  SCENTRE TRUST 2 FRN 24/09/80 144A 208,920 091
USD 100,000 MACQUARIE GROUP FRN 12/01/27 144A 97,280 0.42
306,200 1.33
A —ANZUT i 306,200 1.33
HFF
HimtE (EEeFE)
USD 200,000  NUTRIEN LTD 2.9500% 13/05/30 210,921 0.92
USD 200,000  ENBRIDGE INC 3.4000% 01/08/51 201,109 0.87
USD 50,000 CANADIAN PACIFIC 3.0000% 02/12/41 50,613 0.22
462,643 2.01
B EH 462,643 2.01
TAT S
HiRtE (EEeFE)
USD 600,000  AVOLON HDGS 4.2500% 15/04/26 144A 637,984 2.77
USD 400,000  PHOENIX GRP 5.3750% 06/07/27 EMTN 443,500 1.92
1,081,484 4.69
A~k R 1,081,484 4.69
FI
HimtE (EEeFE)
USD 200,000 FALABELLA SA 3.3750% 15/01/32 REGS 198,000 0.86
198,000 0.86
FUE 198,000 0.86
TA4VTGUR
EEHSFIE
USD 200,000 NORDEA BANK ABP FRN 31/12/70 REGS 190,530 0.83
190,530 0.83
TATURE 190,530 0.83
TS5 A
EEHSFIE
USD 500,000  BPCE FRN 19/10/32 144A 499,025 2.17
499,025 2.17
HiRtHE (EEeFE)
USD 200,000  BNP PARIBAS 2.8240% 26/01/41 144A 189,686 0.82
USD 100,000  TOTAL CAP INTL 3.1270% 29/05/50 101,470 0.44
291,156 1.26
75 AEH 790,181 3.43
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J LT T R—IR T RE— FSRA—ESG KEHREERAE I 7R

W i Ke2ik] AR I PE S (%)
=4
HiRtE (EEeFE)
USD 450,000 COMMERZBANK AG 8.125% 19/09/23 144A 495,897 2.15
495,897 2.15
KA &t 495,897 2.15
TANVGR
EEHSFIE
USD 200,000  ZURICH FINANCE FRN 19/04/51 EMTN 194,228 0.84
194,228 0.84
HiRtHE (EEeFE)
USD 200,000  AERCAP IRELAND 4.4500% 03/04/26 217,385 0.95
UsD 200,000 AERCAP IRELAND 3.4000% 29/10/33 203,388 0.88
UsD 200,000  AERCAP IRELAND 3.0000% 29/10/28 202,745 0.88
USD 200,000  SMBC AVIATION 2.3000% 15/06/28 144A 198,438 0.86
USD 108,000  GE CAPITAL INTL 4.418% 15/11/35 129,067 0.56
951,023 4.13
TANTRE 1,145,251 497
HA
& EAE (B e EFE)
USD 300,000 AOZORA BANK 1.0500% 09/09/24 295,775 1.28
UsD 200,000  NISSAN MOTOR  4.8100% 17/09/30 144A 223,478 0.97
519,253 2.25
BN 519,253 2.25
o ITNG
EEHSFIE
UsD 200,000  SWISS RE FIN FRN 04/09/69 206,112 0.89
206,112 0.89
NI T INTE 206,112 0.89
AxTa
T EAE (B 2 EFE)
USD 200,000 INFRAESTRUCTU 4.7500% 15/01/51 REGS 200,252 0.87
200,252 0.87
Ax v agk 200,252 0.87
FoF
& EAE (B e EFE)
UsD 300,000  ENEL FIN INTL 2.8750% 12/07/41 144A 285,347 1.24
USD 200,000  E.ON INTL FIN 6.6500% 30/04/38 144A 281,284 1.22
566,631 2.46
5 E 566,631 246
Az —F
EEHSFIE
UsD 200,000 SWEDBANK AB FRN 17/03/70 192,750 0.84
192,750 0.84
A —F L Ef 192,750 0.84
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i P Bty AR WL (%)
A%V R
EEAAIE
USD 500,000 BP CAPITAL PLC FRN 22/09/69 521,249 2.26
uUSD 500,000 PRUDENTIAL PLC FRN 03/11/33 494,520 2.15
USD 250,000 STANDARD CHART FRN 23/11/25 144A 249,635 1.08
USD 200,000 NATWEST GROUP FRN 01/11/29 208,503 0.90
USD 200,000 HSBC HOLDINGS FRN 17/08/29 195,735 0.85
1,669,642 7.24
3 (B )
USD 200,000 HSBC HDGS PLC 4.375% 23/11/26 218,272 0.95
218,272 0.95
AXYREH 1,887,914 8.19
TAYH
EEEAIE
USD 400,000 SOUTHERN CO FRN 15/09/51 21-A 399,999 1.74
USD 350,000 SEMPRA ENERGY FRN 01/04/52 353,499 1.53
USD 300,000 AMER ELEC PWR FRN 15/02/62 302,934 1.31
uUSD 250,000 BANK OF NY MELLO FRN 20/03/70 1 250,313 1.09
uUSD 250,000 GOLDMAN SACHS GP FRN 21/10/27 249,348 1.08
USD 250,000 DUKE ENERGY COR FRN 15/01/82 243,817 1.06
USD 200,000 DOMINION ENERGY FRN 15/06/70 B 208,500 0.90
USD 200,000 DOMINION ENERGY FRN 15/04/70 C 206,520 0.90
2,214,930 9.61
AFIPT VT IS A
USD 250,000 HP ENTERPRISE CO 6.35% 15/10/45 333,214 1.45
333,214 1.45
WA (E E L)
USD 500,000 T-MOBILE USA 3.5000% 15/04/31 144A 518,124 2.24
USD 400,000 CENTENE CORP 4.6250% 15/12/29 WI 429,499 1.85
USD 400,000 AES CORP/THE 3.9500% 15/07/30 144A 423,428 1.83
USD 400,000 HCA INC 3.5000% 01/09/30 420,863 1.83
USD 300,000 ANHEUSER-BUSCH 4.6250% 01/02/44 355,965 1.54
USD 300,000 NATIONAL FUEL GA 5.5000% 15/01/26 335,746 1.46
USD 250,000 FEDEX CORP 5.2500% 15/05/50 332,375 1.44
USD 300,000 HASBRO INC 3.9000% 19/11/29 330,063 1.43
USD 250,000 MOLSON COORS 5.0000% 01/05/42 299,869 1.30
USD 250,000 KINDER MORGAN 5.0500% 15/02/46 299,132 1.30
USD 300,000 INTERNATIONAL 2.3000% 01/11/30 144A 293,809 1.27
USD 250,000 AVIATION CAPI 5.5000% 15/12/24 144A 273,479 1.19
USD 250,000 AMAZON.COM INC 3.2500% 12/05/61 268,765 1.17
USD 250,000 VIATRIS INC 3.8500% 22/06/40 W1 262,928 1.14
USD 210,000 FORD MOTOR CO 9.0000% 22/04/25 256,746 1.11
USD 200,000 UNITED TECH CORP 4.6250% 16/11/48 254,663 1.11
USD 200,000 VIACOMCBS INC 4.9500% 19/05/50 253,473 1.10
USD 200,000 KRAFT HEINZ FOOD 5.2000% 15/07/45 252,583 1.10
USD 250,000 BAXTER INTL 2.2720% 01/12/28 144A 251,300 1.09
USD 200,000 AT&T INC 5.2500% 01/03/37 245,985 1.07
USD 250,000 REL STAN LIFE 1.5120% 28/09/26 144A 245,445 1.07
USD 200,000 MIDAMERICAN ENER 4.2500% 15/07/49 245,192 1.06
USD 200,000 CIGNA CORP 4.8000% 15/08/38 243,799 1.06
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W i Ke2ik] AR M E R (%)
USD 200,000  ABBVIE INC 4.2500% 21/11/49 WI 239,319 1.04
USD 200,000 BOEING CO 5.1500% 01/05/30 233,229 1.01
USD 200,000 BAYER USFIN 4.6250% 25/06/38 144A 232,095 1.01
USD 200,000  AT&T INC 4.3000% 15/12/42 224211 0.97
USD 200,000  T-MOBILE USA INC 3.8750% 15/04/30 218,415 0.95
USD 200,000  SYNCHRONY FINANC 3.9500% 01/12/27 214,735 0.93
USD 150,000  ALLY FINANCIAL 8% 01/11/31 211,886 0.92
USD 200,000  ASHTEAD CAPIT 4.0000% 01/05/28 144A 209,021 091
USD 200,000  VF CORP 2.9500% 23/04/30 207,198 0.90
USD 200,000  OMNICOM GROUP 2.6000% 01/08/31 202,380 0.88
USD 200,000 CENTERPOINT ENER 2.6500% 01/06/31 201,761 0.88
USD 200,000  SOUTHERN CAL ED 0.7000% 01/08/23 J 198,743 0.86
USD 200,000  APPLE INC 2.8500% 05/08/61 198,077 0.86
USD 200,000 BELROSE FUNDING 2.3300% 15/08/30 195,834 0.85
USD 100,000  BRISTOL-MYERS 5.0000% 15/08/45 131,329 0.57
USD 100,000  BOEING CO 5.7050% 01/05/40 127,078 0.55
USD 100,000 ENERGY TRANSFER 6.1250% 15/12/45 124,197 0.54
USD 100,000  ONEOK INC 4.9500% 13/07/47 115,539 0.50
USD 100,000 WEA FINANCE L 4.1250% 20/09/28 144A 108,313 0.47
USD 100,000  VERIZON COMM INC 3.5500% 22/03/51 107,287 0.47
USD 100,000  VIATRIS INC 4.0000% 22/06/50 WI 105,871 0.46
USD 100,000  AT&T INC 3.5000% 01/02/61 97,957 0.43
USD 40,000 FORD MOTOR CO 9.6250% 22/04/30 58,550 0.25
11,056,256 47.97

TAVIIEE 13,604,400 59.03

BEARESAF 21,847,498 94.80

(1) IR TR R CHROR
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20214125 31 HBIAE
wE (B W (5EY) it 1 H REBURLE CRRLV)
JPY 203,834 USD 1,799 January 28, 2022 (29)
JPY 14,979,345 USD 132,243 January 28, 2022 (2,142)
USD 122,880 JPY 14,019,239 February 25, 2022 1,091
USD 122,880 JPY 14,022,954 January 28, 2022 1,086
USD 1,700 JPY 193,978 February 25, 2022 15
USD 1,700 JPY 194,030 January 28, 2022 15
JPY 14,184,383 USD 124,391 February 25, 2022 (1,168)
JPY 13,117,678 USD 115,330 January 28, 2022 (1,399)
JPY 11,522,455 USD 101,610 March 25, 2022 (1,478)
JPY 976,941,557 USD 8,567,381 February 25, 2022 (80,440)
JPY 980,652,835 UsSD 8,621,918 January 28, 2022 (104,586)
JPY 852,550,397 USD 7,518,197 March 25, 2022 (109,370)
USD 348,358 JPY 39,300,000 January 28, 2022 7,023
USD 347,159 JPY 39,300,000 February 25, 2022 5,750
USD 346,743 JPY 39,300,000 January 28, 2022 5,409
USD 344,593 JPY 39,300,000 February 25, 2022 3,184
USD 173,679 JPY 19,650,000 February 25, 2022 2,975
USD 172,380 JPY 19,650,000 February 25, 2022 1,676
USD 172,322 JPY 19,650,000 January 28, 2022 1,655
USD 172,242 JPY 19,650,000 January 28, 2022 1,575
USD 34,835 JPY 3,930,000 January 28, 2022 702
USD 34,674 JPY 3,930,000 January 28, 2022 541
USD 26,036 JPY 2,947,500 February 25, 2022 431
USD 34,459 JPY 3,930,000 February 25, 2022 318
USD 17,367 JPY 1,965,000 February 25, 2022 297
USD 12,255 JPY 1,386,583 February 25, 2022 210
uUsD 8,708 JPY 982,500 January 28, 2022 176
UsD 17,238 JPY 1,965,000 February 25, 2022 168
USD 17,232 JPY 1,965,000 January 28, 2022 166
UsD 8,678 JPY 982,500 February 25, 2022 144
USD 7,688 JPY 869,827 February 25, 2022 132
USD 12,922 JPY 1,473,750 February 25, 2022 119
USD 6,169 JPY 698,145 January 28, 2022 106
USD 8,612 JPY 982,500 January 28, 2022 79
USD 4,341 JPY 491,250 January 28, 2022 74
USD 4,334 JPY 491,250 January 28, 2022 68
uUsD 4,308 JPY 491,250 January 28, 2022 42
USD 4,307 JPY 491,250 February 25, 2022 40
USD 1,104 JPY 124,984 February 25, 2022 19
USD 88 JPY 9,982 January 28, 2022 1
USD 67 JPY 7,644 January 28, 2022 1
USD 52 JPY 5,974 January 28, 2022 1
USD 86 JPY 9,925 February 25, 2022 1
UsD 49 JPY 5,655 February 25, 2022 1
USD 51 JPY 5,797 February 25, 2022 1
USD 38 JPY 4,329 January 28, 2022 1
USD 39 JPY 4,500 January 28, 2022 1
USD 55 JPY 6,280 January 28, 2022 1
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USD 49 JPY 5,671 January 28, 2022 1
UsD 30 JPY 3,463 February 25, 2022 0
USD 47 JPY 5,424 January 28, 2022 0
uUsD 59 JPY 6,822 February 25, 2022 0
USD 20 JPY 2,295 January 28, 2022 0
USD 23 JPY 2,672 February 25, 2022 0
USD 20 JPY 2,334 February 25, 2022 0
USD 19 JPY 2,236 January 28, 2022 0
USD 19 JPY 2,265 January 28, 2022 0
USD 32 JPY 3,691 February 25, 2022 0
UsD 18 JPY 2,094 January 28, 2022 0
UsD 18 JPY 2,079 January 28, 2022 0
USD 43 JPY 4,997 January 28, 2022 0
UsD 31 JPY 3,562 January 28, 2022 0
USD 10 JPY 1,140 February 25, 2022 0
UsD 22 JPY 2,615 January 28, 2022 0
USD 12 JPY 1,399 February 25, 2022 0
USD 5 JPY 580 February 25, 2022 0
UsD 45 JPY 5,209 January 28, 2022 0
USD 1 JPY 114 February 25, 2022 0
UsD 3 JPY 379 February 25, 2022 0
USD 52 JPY 6,031 February 25, 2022 0
USD 89 JPY 10,336 February 25, 2022 0
JPY 491,250 USD 4,274 February 25, 2022 7)
JPY 491,250 USD 4,327 January 28, 2022 (61)
JPY 491,250 UsSD 4,336 January 28, 2022 (70)
JPY 982,500 USD 8,660 February 25, 2022 (126)
JPY 982,500 USD 8,659 January 28, 2022 (126)
JPY 982,500 USD 8,604 March 25, 2022 (126)
JPY 982,500 USD 8,675 February 25, 2022 (140)
JPY 9,825,000 USD 86,608 February 25, 2022 (1,257)
JPY 9,825,000 USD 86,755 February 25, 2022 (1,404)
(268,633)

SHINIETASILTCOND, IRmOMAILE L L THRIILTND,
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R 5 ) Eﬂﬁﬁ F | NOMURA-BPT [ o IAE A M § % w § ? " %
= % % % % B H
2 11 (20184 8 J27H) 10, 105 0.6 380. 372 A0.0 92.8 — 2,003
31 (201948 8 A27H) 10, 581 4.7 397. 960 4.6 99. 0 AT 4 2, 089
4 11(20204: 8 A27H) 10, 366 A2.0 386. 308 A2.9 96. 6 — 4,702
5 41 (20214F 8 H27R) 10, 534 1.6 388. 404 0.5 98.8 — 10, 825
6 41 (20224F 8 129 ) 10,217 3.0 376. 960 N2.9 89.5 — 7,676
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20214E 8 J127H 10, 534 - 388. 404 - 98.8 -
8 AR 10, 536 0.0 388. 461 0.0 99.5 —
9 AR 10,510 ANO0. 2 387. 116 A0.3 99. 4 —
108K 10, 500 AO0. 3 386. 721 AO. 4 99. 4 —
1LAR 10, 527 AO. 1 387. 655 NO0. 2 99.5 —
120K 10, 508 ANO0. 2 386. 841 0. 4 99. 6 —
202241 AR 10, 440 A0.9 384. 056 Al. 1 99. 2 -
2 AR 10, 388 Al 4 382. 128 AL 6 99.2 —
3 AR 10, 361 AL 6 381. 037 AL.9 99. 4 —
4 AFK 10, 333 AL.9 380. 119 A2.1 98. 4 —
5 AR 10, 317 A2.1 379. 538 N2.3 99.3 —
6 AR 10, 205 A3.1 376. 081 A3.2 98.5 —
7THEK 10, 241 N2.8 378. 553 N2.5 86. 8 —

# R
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YUYy MR TESIY—T7 UK
(B) EIP R HE) (0l S4B

g i = B S ‘

Pl O m & | M % | EESEAH
B % % THM TH
EEES FIAS (54) ZE1563[H 0. 005 190, 000 189,817 | 2027/6 /20
EEES FI (404F) Z513[A] 0.5 40, 000 31,448 | 2060/ 3 /20
EERES FIT (1045) 4535600 0.1 100, 000 99,511 | 2029/9 /20
EEES: R (1048) £5364[0] 0.1 50, 000 49,423 | 2031/9/20
EEES FIE (104) 253671 0.2 340, 000 338,694 | 2032/6 /20
EEESR R (3047) 2565 0.4 220, 000 181,559 | 2049/12/20
EEES I (304E) 4569[] 0.7 160, 000 142,193 | 2050/12/20
EEES FI (304F) Z571M] 0.7 50, 000 44,175| 2051/6 /20
EEES FI (304F) &2 0.7 100, 000 88,182 | 2051/9/20
EEES: FIfE (304E) #5730 0.7 80, 000 70,561 | 2051/12/20
EEES FIME (204E) 51510 1.2 190, 000 207,584 | 2034/12/20
EEES S (204F) ZE156[] 0.4 50, 000 49,271 2036/3/20
EERES FIMT (204F) 45157[A] 0.2 220, 000 210,388 | 2036/ 6 /20
EERES FIMT (204F) 451580A] 0.5 100, 000 99,347 | 2036/9 /20
EEES FIE (204F) 55159[H] 0.6 180, 000 180,833 | 2036/12/20
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/I it 3, 050, 000 2,912, 942

LTEES EUREZAES)
BFEESN H1 RFEEIEAE - IRAER RN S RO 0. 896 100, 000 99,150 | 2082/ 3 /20
JUNES 55 2 FIFIFEIEATE  MIRRAIER RN S (RO 1.09 100, 000 99,229 | 2080/10/15
WHEBHNNU—7Y v K 200 1.16 100, 000 98,464 | 2033/12/13
WHEBHNNU—7Y v K 390 1.08 100, 000 99,447 | 2030/7/16
WRESRT =27 v F 54500 0.8 100, 000 96,954 | 2031/4 /22
THE I N—TR=NT 4 v 7 AF 1 FFIARIE SR ERES 0.97 200, 000 200,860 | 2080/10/15
A ERBURIRENPE 28 5 IS RIBRE RINEAL RO fF 0.65 300, 000 293,871 | 2031/7/18
M EERAMESE  WIRATEE LB AR 0.75 200, 000 196,126 | 2051/7 /21
FERIY F RIS RAIER RS BRI 1.3 100, 000 99,393 | 2079/12/13
RHERTE F1FLRESRE MRMEEREMN LB 1.72 100, 000 102,800 | 2079/6/6
K15 [mI R ) BRE [RINEAL AR 0.5 100, 000 99,477 | 2024/12/2
ENEOS # 1 FFIEIERE HIRaiEEREM S B0 0.7 200, 000 199,044 | 2081/6/15
DMG #A5HEE 2 RS BT B AR LR R R AR ES 1.0 100, 000 99,730 | 2169/4 /29
XY =y 7 EREE S R AT R SR S 3 RO f 0.74 200, 000 196,616 | 2081/10/14
XY =y 8 2 RIS R TR SR S 3 RO f 0.885 100, 000 96,620 | 2081/10/14
HAA M ARASFIIESRE  HIRAER AN SRR 0.91 100, 000 100, 153 | 2046/11/22
TA Y A 1 RS e IR AT R SR A RO T 0.4 200, 000 198,500 | 2080/ 2 /28
KA TSR 1 [FIFARAESRIE « IR AT SR T8 o MR R A 0.74 100, 000 98,820 | 2051/7/2
AN 55 6 ] MEHE R A1 R PR RINEA 45 FO 1) 0.65 100, 000 98,835 | 2029/3/2
I UT Yy EET3aIAE M R E RINENL AR 0.48 100, 000 99,004 | 2029/3/15
AF4Y O BEFIIIE ST WIRATER LA BB AHOT 1.185 100, 000 94,855| 2051/9/8
=R UF J (T F30RIBBEHINT 2. 46 100, 000 112,719 2031/1/20
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8,483,217,1351, i — SR L AKHIZ11,246,244,285M . 1 1 BRI ROTMBRZ LD bDOEEHET,

- ) WEEFERIEL021TF T, kB OIRILO T T (6) BIMERERER L 575 O1F, (FIE0BM
() Yv¥—7 7 o FA et b5 BaEIE0 4 WA AH OB, SEMREE LI b IEA % 3 L3I A5 2V 0
c TV RTyT (JZNA AT T fEH o RER 2,575,076,014H *7,

A=Wz f= T7) =Tl -y AT /R (BREEREZER)  2,569,253,099M  skHIE ORI O P T H) MHEEBE L HHDIE. DRMKIORE, T
CENS =Ty M v LT 7N (% BESER)  2,127,535,722M A SRR 2 3 LB N 384045 2 N E T,

C B S =y U AT 7o R (ERERER) 190,816,454

WSy ML T R (F6%BERIEE)  50,582,620H

O&HMit
ZEFHEEISSVERA,

— 125 —



I LT TFoRTAILTUR —

IT—09 - —4yk-O—A)L- AL — T Yk T7UR—
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20214E12 4 31 A
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A B | HECTANVTURENEEREEN
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BU7=h—2 N2 — ORI E B L GEAEZIT/RVWET,

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
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AR E
20214F12 A 31 BITH T3 25 AR
CKkRV)
E AR 4,584,565
A DA AFCA S5 ) 182
LS 20 U CTAIEAIRE CRIE SN DA RNE 3B L OV Al A IR DR (18,147,883)
BEHEREH (13,563,136)
A% M (151,286)
S FAVERRATHR LS (13,714,422)
SRE R
FUPNIEAYISS &7 oy ghriel v e o (2,723,734)
XX A NS AT L 4 (1,471,415)
4 RS, (4,485)
LR (17,914,056)
B RUR BN BIAZ B T2) (35,846)
BEMHEORAE \IRBTIMEEDER LD EBERAFH (17,949,902)
1 0 470 pEATRE FATH ISR i
Class SD JPY Hedged(in JPY) 7,552.2944 1,303,040 9,840,941,690
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FE A MRES I

(2021412 4 31 A BIFE)
TR
ANTEAfi#E HH5EIE
S5 0] CERL) (%)
&% -93.49% (20205212 5 31 H: 98.31%)
TIFUN -7.80% (20204E12 A 31 H: 9.97%)
BT - 7.80% (20204212831 H: 9.97%)
Brazil Letras do Tesouro Nacional ZCP, 01/07/24 26,000,000 3,609,965 3.78
Brazil Notas do Tesouro Nacional Serie B, 6.000%, 15/05/25 3,000,000 2,096,763 2.19
Brazil Notas do Tesouro Nacional Serie B, 6.000%, 15/08/30 2,400,000 1,750,535 1.83
7,457,263 7.80
TIVNEE 7,457,263 7.80
FV -1.92% (2020512531 H: 1.65%)
B - 1.92% (20204£12 5 318 : 1.65%)
Bonos de la Tesoreria de la Republica en pesos, 4.500%, 01/03/26 850,000,000 959,143 1.00
Bonos de la Tesoreria de la Republica en pesos, 4.700%, 01/09/30 144A 800,000,000 878,463 0.92
1,837,606 1.92
FVEF 1,837,606 1.92
HE -6.59% (20205£12H 31 H: 5.12%)
BT - 6.59% (20204212 531 H: 5.12%)
China Government Bond, 3.380%, 04/07/26 26,000,000 4,216,306 441
China Government Bond, 4.000%, 30/11/35 12,000,000 2,082,214 2.18
6,298,520 6.59
TEER 6,298,520 6.59
NV — -1.41% (20205612 H 31 H: 2.06%)
BRF - 1.41% (20204212 5 31 H : 2.06%)
Hungary Government Bond, 2.500%, 24/10/24 460,000,000 1,349,381 1.41
1,349,381 1.41
T ) — Bt 1,349,381 1.41
AVRRYT - 6.44% (20204E12 5 31 H : 11.57%)
BT - 6.44% (202052125 318 : 11.57%)
Indonesia Treasury Bond, 7.000%, 15/05/27 34,000,000,000 2,557,223 2.67
Indonesia Treasury Bond, 8.125%, 15/05/24 13,000,000,000 992,784 1.04
Indonesia Treasury Bond, 8.375%, 15/09/26 33,000,000,000 2,612,508 2.73
6,162,515 6.44
ARXTT AR 6,162,515 6.44
TANVTR -0.69% (20205512 5 31 8 : 0.88%)
IANFEEEE - 0.69% (20204E12H31H: 0.88%)
RUSHYDRO Via Rushydro Capital Markets DAC, 8.125%, 28/09/22 50,000,000 659,607 0.69
659,607 0.69
TANG K& 5 659,607 0.69
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TR
ATEAfi#E HH5EIE
2] bl CERV) (%)
<L —T -8.69% (20206512 A 315 : 10.51%)
BT - 8.69% (20204£12 5 31 : 10.51%)
Malaysia Government Bond, 3.502%, 31/05/27 4,000,000 971,403 1.01
Malaysia Government Bond, 3.900%, 30/11/26 4,000,000 992,958 1.04
Malaysia Government Bond, 3.955%, 15/09/25 17,600,000 4,361,705 4.56
Malaysia Government Bond, 4.254%, 31/05/35 8,000,000 1,985,738 2.08
8,311,804 8.69
<L — 7 AR 8,311,804 8.69
AXTa -12.77% (20206E12 831 H: 13.32%)
B - 12.77% (20205212 531 B : 13.32%)
Mexican Bonos, 5.750%, 05/03/26 93,000,000 4,302,474 4.50
Mexican Bonos, 7.500%, 03/06/27 110,000,000 5,414,142 5.66
Mexican Bonos, 8.500%, 31/05/29 8,500,000 441,438 0.46
Mexican Udibonos, 2.000%, 09/06/22 26,302,116 1,286,578 1.35
Mexican Udibonos, 2.750%, 27/11/31 16,134,967 768,019 0.80
12,212,651 12.77
AL afE 12,212,651 12.77
ZAIF -1.37% (202062125 31 5 : 1.58%)
&@h - 1.37% (20204212 5 31 H : 1.58%)
Cooperatieve Rabobank UA ZCP, 05/04/31 50,000,000 1,305,640 1.37
1,305,640 1.37
AT ER 1,305,640 1.37
~Jb— -0.28% (20206£12 5 31 H: 0.45%)
BUFF - 0.28% (202042125 310 : 0.45%)
Peru Government Bond, 6.950%, 12/08/31 1,000,000 268,387 0.28
268,887 0.28
~)—EE 268,887 0.28
N—FF -0.85% (2020612531 5 : 1.30%)
BT - 0.85% (20204212 531 H : 1.30%)
Republic of Poland Government Bond, 2.500%, 25/07/26 3,500,000 814,826 0.85
814,826 0.85
A= R E&E 814,826 0.85
J—==7 -1.75% (20206212 5 31 H : 2.61%)
BRF - 1.75% (20204212 5 31 H : 2.61%)
Romania Government Bond, 5.800%, 26/07/27 7,000,000 1,672,417 1.75
1,672,417 1.75
N—==TEE 1,672,417 1.75
7Y7 -5.66% (20204E12 31 5 4.55%)
BT - 5.66% (20204212 5 31 0 : 4.55%)
Russian Federal Bond - OFZ, 4.500%, 16/07/25 75,000,000 886,132 0.93
Russian Federal Bond - OFZ, 7.050%, 19/01/28 180,000,000 2,254,530 2.36
Russian Federal Bond - OFZ, 7.100%, 16/10/24 50,000,000 648,257 0.68
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TR
ATEAfi#E HH5EIE
2] bl CERV) (%)
Russian Federal Bond - OFZ, 7.400%, 07/12/22 53,000,000 703,354 0.73
Russian Federal Inflation Linked Bond, 2.500%, 02/02/28 71,261,400 921,619 0.96
5,413,892 5.66
v 7 AR 5,413,892 5.66
BE7 77U -7.66% (2020612431 B : 6.07%)
BRF - 7.66% (20204212531 H : 6.07%)
Republic of South Africa Government Bond, 6.500%, 28/02/41 50,000,000 2,081,417 2.18
Republic of South Africa Government Bond, 8.000%, 31/01/30 40,000,000 2,303,831 2.41
Republic of South Africa Government Bond - CPI Linked, 2.750%, 31/01/22 22,751,430 1,416,082 1.48
Republic of South Africa Government Bond - CPI Linked, 3.450%, 07/12/33 25,214,200 1,521,665 1.59
7,322,995 7.66
M7 7Va4&E 7,322,995 7.66
&E -8.20% (20204£12H 31 H: 0.00%)
B - 8.20% (20204125 318 : 0.00%)
Export-Import Bank of Korea, 2.800%, 03/03/24 26,000,000 4,066,648 425
Export-Import Bank of Korea, 7.250%, 07/12/24 51,000,000,000 3,772,086 3.95
7,838,734 8.20
BEASH 7,838,734 8.20
[EIBEHERE - 15.40% (202052125 31 H : 9.11%)
BT - 15.40% (20205212 531 H: 9.11%)
European Investment Bank, 2.750%, 25/08/26 11,440,000 2,681,613 2.80
Inter-American Development Bank, 5.000%, 12/02/24 290,000,000 3,861,487 4.04
Inter-American Development Bank, 7.875%, 14/03/23 42,000,000,000 3,057,456 3.20
Inter-American Investment Corp, 6.600%, 15/06/25 4,000,000,000 1,022,457 1.07
International Bank for Reconstruction & Development, 4.500%, 03/04/23 42,000,000 829,294 0.87
International Bank for Reconstruction & Development, 6.000%, 16/01/25 140,000,000 1,913,223 2.00
International Bank for Reconstruction & Development, 8.500%, 15/09/23 600,000,000 1,363,173 1.42
14,728,703 15.40
[E SR A3 14,728,703 15.40
KE -5.54% (20204£12 5 318 : 16.94%)
BT - 5.54% (20204212 5 31 H: 16.94%)
United States Treasury Bill ZCP, 20/01/22 2,300,000 2,299,983 2.40
United States Treasury Bill ZCP, 17/03/22 1,500,000 1,499,846 1.57
United States Treasury Bill ZCP, 14/04/22 1,500,000 1,499,744 1.57
5,299,573 5.54
KEAE 5,299,573 5.54
UNTTA -0.47% (20206E12 831 H: 0.62%)
B - 0.47% (20205125 318 : 0.62%)
Uruguay Government International Bond, 9.875%, 20/06/22 20,000,000 452,742 0.47
452,742 0.47
INTTARG 452,742 0.47
EHER 89,407,756 93.49
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SEAEEER— (0.07%) (2020512831 H :(0.64%))

R—Ayb-O—AL- AL — Tk T7UR

Z7VRIZ
ZH C1b:4 REBHEE SHOEE
BE ZEReHE BE  SIEEReE BEIHF H’¥EH CKR) (%)
TRY 12,000,000 USD (995,589) Citigroup 18/08/2022 (238,108) (0.25)
CZK 100,000,000 USD (4,637,652) Goldman Sachs International 06/05/2022 (131,101) 0.14)
USsD 2,968,305 CNY (19,700,000) Citigroup 10/01/2022 (130,122) (0.13)
USsD 2,505,002 CNY (16,500,000) BNP Paribas 10/05/2022 (67,628) (0.07)
USD 616,446 ZAR (10,000,000) BNP Paribas 26/05/2022 2,916 0.00
USD 784,114 PHP (40,000,000) Nomura International Plc 02/06/2022 5,070 0.01
USD 1,477,033  ZAR (24,000,000) BNP Paribas 03/06/2022 6,152 0.01
USD 1,037,064 TWD (28,400,000) BNP Paribas 07/03/2022 12,565 0.01
EUR 3,528,662 USD (4,000,000) UBS AG London 10/05/2022 13,908 0.02
USD 2,022,307 TWD (55,500,000) Nomura International Plc 28/03/2022 20,104 0.02
IDR  43,000,000,000 USD (2,988,290) Deutsche Bank AG 10/01/2022 27,364 0.03
USD 1,159,862 ZAR (18,000,000) Deutsche Bank AG 24/02/2022 41,597 0.04
CNY 16,500,000 USD (2,504,905) Goldman Sachs International 10/05/2022 67,725 0.07
CNY 19,700,000 USD (3,000,399) Nomura International Plc 10/01/2022 98,029 0.10
USD 959,749 TRY (12,000,000) Citigroup 18/08/2022 202,268 021
S E BB BN RDRETR NI A T 497,698 0.52
S E AR EERNIRIRETE L AT (566,959) 0.59)
AN HYIREEFVIRANE BB LERE— (1.04%) (20205128318 :0.25%)
77Nz
ZHL C1b:4 REBHEE SHOEE
BE ZERSHE EE SEREEH BEIHF besvals) CKR) (%)
JPY 9,541,861,730 USD (83,894,455) Brown Brothers Harriman & Co.  28/01/2022 (981,610) (1.03)
JPY 117,081,883 USD (1,029,346) Brown Brothers Harriman & Co.  28/01/2022 (11,977) (0.01)
JPY 3,500,000 USD (30,898) Brown Brothers Harriman & Co.  28/01/2022 (486) 0.00
JPY 1,000,000 USD (8,805) Brown Brothers Harriman & Co.  28/01/2022 (115) 0.00
USD 8,805 IPY (1,000,000) Brown Brothers Harriman & Co.  28/01/2022 115 0.00
~yUHVRE IS T AN E A EENIROIRELRFRAFH 115 0.00
~oVHVREILS) T AN E BB REENCROIRERBREH (994,188) 1.04)
NTEAT#E
CkRV)
EREBL TAEME CHIESN S RIEE 89,905,569 94.01
BERFEBC CAEME CHlESh 2 &mak (1,561,147) (1.63)
ZOMOEFER L OEME 7,288,800 7.62
BEEFORAEEIRB T DMEE 95,633,222 100.00
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EHR R E
2021412 H 31 HIZHE T 32 R+ IHA R
CKkRV)

iy gy

TEHF B (R OB ZEBR ) 1,042,639
I35 At 1,042,639
2H

REE M 304
5| ERAT M 1,059
LTSRN 655
SEERE 1,969
B S 15,347
BIZEEAEAD 10,248
MEEH 91
G 29,673
MR E 1,012,966
BB MRES TR E IR DR 33,707
SAERE R L OGMNE AR LUK R D4R (1,973,271)
L HRBIMER (1,939,564)
BB A AGRES AN A4 A (1,536,226)
Hh ] 2 R e LI AR DRI A AR (466,752)
e i 2 EaY (2,002,978)
EH ORERIC X BB E O (2,929,576)

1 034 7=0 & PEMAS FATIE S A3 I PE
JPY-D Units (in JPY) 5,794 8,662 50,191,160
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HH N PE B
20214F12 A 31 H BIAE
CKkRV)
W i Eat FFAMAE MBI (%)
N—L—y
E&
USD 900,000 BAHRAIN 7.0000% 12/10/28 REGS 976,473 471
USD 200,000 BAHRAIN 6.0000% 19/09/44 REGS 181,258 0.88
1,157,731 5.59
N—L—F 1,157,731 5.59
TN
EfE
USD 800,000 BRAZIL REP OF 4.6250% 13/01/28 833,781 403
USD 300,000 BRAZIL-GLOBAL BD 10.1250% 15/05/27 410,625 1.98
USD 400,000 BRAZIL REP OF 3.8750% 12/06/30 386,862 1.87
1,631,268 7.88
TN E 1,631,268 7.88
HET 77—V ER
T iEE (HEEHE)
USD 600,000 SINOPEC GRP O 4.8750% 17/05/42 REGS 733,307 3.54
USD 200,000 SINOPEC GROUP 4.2500% 12/09/28 REGS 225,042 1.09
958,349 463
YERHY 7 — Vi R 958,349 4.63
FU
EiEtE (EESMIE)
USD 600,000 CODELCO INC 4.25% 17/07/42 REGS 660,180 3.19
USD 400,000 CODELCO INC 3.7000% 30/01/50 REGS 407,652 1.97
1,067,832 5.16
FUE 1,067,832 5.16
FE
T iEE (HEEHE)
USD 400,000 CHINA DEV BAN 4.0000% 24/01/37 EMTN 458,700 221
458,700 221
HEE 458,700 221
=3= g
EfE
USD 600,000 REP OF COLOMBIA 7.375% 18/09/37 692,355 3.34
USD 300,000 COLOMBIA REP OF 3.0000% 30/01/30 272,532 1.32
964,887 4.66
o BT E 964,887 4.66
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WE i fzdil FEAM&E HBTE R (%)
=y
EfE
USD 600,000 COSTA RICA GO 4.3750% 30/04/25 REGS 609,750 2.94
USsD 400,000 COSTA RICA GO 6.1250% 19/02/31 REGS 403,000 1.95
1,012,750 4.89
azZY A 1,012,750 4.89
RI=h3tFEHE
EfE
USD 400,000 DOMINICAN REP 6.8750% 29/01/26 REGS 455,500 2.19
USD 200,000 DOMINICAN REP 7.45% 30/04/44 REGS 237,198 1.15
692,698 3.34
R = FnEFH 692,698 334
H—=F
EfE
USD 400,000 GHANA REP OF 7.8750% 26/03/27 REGS 351,000 1.69
USsD 300,000 GHANA REP OF 6.3750% 11/02/27 REGS 252,000 122
603,000 291
FOMAESS
USsD 400,000 GHANA REP OF 8.1250% 18/01/26 REGS 368,796 1.78
368,796 1.78
H—F & 971,796 4.69
AVRERTT
EfE
USD 300,000 INDONESIA (RE 6.7500% 15/01/44 REGS 444,552 2.15
444552 2.15
T EHE (HEEHE)
USD 300,000 INDONESIA ASA 6.7570% 15/11/48 REGS 384,750 1.86
USD 200,000 PERTAMINA 6.5% 27/05/41 259,460 1.25
644,210 3.11
AR TR 1,088,762 5.26
DX AH
FOMAESS
USD 200,000 JAMAICA GVT 6.75% 28/04/28 229,750 1.11
229,750 1.11
Dx=AhE 229,750 1.11
ENZ 4%
EfE
USD 400,000 JORDAN 6.1250% 29/01/26 REGS 426,000 2.06
426,000 2.06
ENZ % 1 426,000 2.06
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W i Eatn FFAMAE I PE S (%)
HYFTRE
EiEtE (EESMIE)
USD 200,000 KAZMUNAYGAS N 5.3750% 24/04/30 REGS 232,696 1.12
232,696 1.12
HWT2E L E 232,696 1.12
Ax 2
EfE
USD 600,000  UNITED MEXICAN 4.5000% 22/04/29 667,327 3.22
USD 400,000 UTD MEXICAN STATE 6.05% 11/01/40 495,849 2.39
USD 200,000 UNITED MEXICAN 4.7500% 27/04/32 225,906 1.09
1,389,082 6.70
T EHE (HEEHE)
USD 600,000 PETROLEOS MEXICAN 6.875% 4/8/26 658,500 3.17
USD 159,000 PEMEX 6.75% 21/09/47 139,920 0.68
798,420 3.85
AL G 2,187,502 10.55
ZFe—y
Elisy
USD 200,000 OMAN GVT INTL 5.375% 08/03/27 REGS 209,598 1.02
USD 200,000 OMAN GVT INTL 6.5% 08/03/47  REGS 197,778 0.95
407,376 1.97
HiEtE (EESMIE)
USD 800,000 OMAN INTRNL B 6.0000% 01/08/29 REGS 861,000 4.15
861,000 4.15
F~—rE 1,268,376 6.12
N
FOMAESS
USD 400,000 REP OF PANAMA 6.7% 26/01/36 535,000 2.58
535,000 2.58
F<E 535,000 2.58
~j—
EfE
USD 150,000 REPUBLIC OF PERU 8.7500% 21/11/33 232,777 1.12
232,777 1.12
~L—3t 232,777 1.12
HE—)v
EfE
USD 700,000 QATAR STATE O 6.4000% 20/01/40 REGS 1,032,626 498
USD 200,000 QATAR STATE O 5.1030% 23/04/48 REGS 270,494 1.31
USD 100,000 QATAR STATE O 9.7500% 15/06/30 REGS 156,977 0.76
1,460,097 7.05
HH—)LE 1,460,097 7.05
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WE i fzdil FEAM&E HBTE R (%)
M7 7H
E&
USD 400,000 SOUTH AFRICA 6.3000% 22/06/48 413,480 2.00
USsD 300,000 SOUTH AFRICA 4.8500% 27/09/27 314,996 1.52
728,476 3.52
pE T 7Y g 728,476 3.52
N =4 —FRR=
EfE
USD 800,000  TRINIDAD&TOBA 4.5000% 04/08/26 REGS 820,000 3.96
820,000 3.96
K=& —R ko= 2 820,000 3.96
U545
EfE
USD 600,000 UKRAINE GOVT 9.7500% 01/11/28 REGS 605,257 292
USD 600,000 UKRAINE GOVT 8.9940% 01/02/24 REGS 596,251 2.88
1,201,508 5.80
U4 1,201,508 5.80
77 EEEENR
E&
USD 700,000 ABU DHABI GOV 4.1250% 11/10/47 REGS 841,029 4.06
841,029 4.06
777 H R EEAGH 841,029 4.06
BEEMIERA 20,167,984 97.36
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S 2 E I LAY

20214712 H 31 HHAE
wE (B W (5EY) it 1 H REHHL CKEL)
JPY 168,724 USD 1,486 January 28, 2022 (21)
JPY 220,980 USD 1,959 January 28, 2022 41)
JPY 8,655,524 USD 76,293 January 28, 2022 (1,117)
JPY 8,653,625 USD 76,293 February 25, 2022 (1,117)
USD 83,699 JPY 9,473,484 February 25, 2022 1,401
UsD 83,699 JPY 9,475,895 January 28, 2022 1,398
USD 1,864 JPY 212,303 January 28, 2022 21
USD 2,636 JPY 303,844 February 25, 2022 3)
USD 2,636 JPY 303,924 January 28, 2022 4)
IPY 13,412,623 USD 117,623 February 25, 2022 (1,104)
JPY 11,897,335 UsD 104,601 January 28, 2022 (1,269)
JPY 14,286,401 USD 125,984 March 25, 2022 (1,833)
JPY 659,897,182 USD 5,787,030 February 25, 2022 (54,334)
JPY 646,972,374 USD 5,688,193 January 28, 2022 (68,998)
JPY 775,302,162 USD 6,836,985 March 25, 2022 (99,460)
USD 33,110 JPY 3,746,862 January 28, 2022 567
USD 7,596 JPY 859,609 January 28, 2022 130
USD 2,978 JPY 337,096 January 28, 2022 51
USD 73 JPY 8,335 February 25, 2022 1
USD 65 JPY 7,472 February 25, 2022 1
USD 69 JPY 7,923 February 25, 2022 1
USD 56 JPY 6,402 January 28, 2022 1
USD 54 JPY 6,178 January 28, 2022 1
USD 84 JPY 9,601 February 25, 2022 1
USD 53 JPY 6,075 February 25, 2022 1
USD 81 JPY 9,318 February 25, 2022 1
USD 44 JPY 5,087 February 25, 2022 1
USD 42 JPY 4,873 January 28, 2022 1
USD 39 JPY 4,528 February 25, 2022 1
USD 45 JPY 5,201 January 28, 2022 1
uUsD 47 JPY 5,368 January 28, 2022 0
USD 22 JPY 2,507 February 25, 2022 0
USD 27 JPY 3,164 January 28, 2022 0
USD 29 JPY 3,352 January 28, 2022 0
USD 42 JPY 4,819 January 28, 2022 0
USD 24 JPY 2,795 February 25, 2022 0
USD 58 JPY 6,747 January 28, 2022 0
USD 23 JPY 2,711 February 25, 2022 0
USD 32 JPY 3,651 January 28, 2022 0
USD 18 JPY 2,059 January 28, 2022 0
USD 28 JPY 3,274 January 28, 2022 0
USD 16 JPY 1,855 January 28, 2022 0
USD 10 JPY 1,175 January 28, 2022 0
USD 9 JPY 1,096 February 25, 2022 0
USD 10 JPY 1,233 January 28, 2022 0
USD 2 JPY 247 January 28, 2022 0
USD 18 JPY 2,108 January 28, 2022 0
USD 1 JPY 197 January 28, 2022 0
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USD 0 PY 91 February 25, 2022 0
JPY 491250  USD 4275 March 25, 2022 )
Y 491250  USD 4316 January 28, 2022 (50)
JPY 491250  USD 4328 March 25, 2022 (60)
Y 491250  USD 4327 January 28, 2022 (61)
PY 491250  USD 4337 January 28, 2022 (1)
JPY 982,500  USD 8,622 February 25, 2022 (87)
PY 982,500  USD 8,622 February 25, 2022 (88)
JPY 982,500  USD 8,653 February 25, 2022 (119)
PY 982,500  USD 8,660 February 25, 2022 (126)
JPY 982,500  USD 8,664 March 25, 2022 (126)
JPY 982,500  USD 8,673 January 28, 2022 (140)
PY 982,500  USD 8,700 January 28, 2022 (167)
JPY 982,500  USD 8,710 January 28, 2022 (177)
PY 2456250  USD 21,647 January 28, 2022 (314)
JPY 1,965,000  USD 17,400 January 28, 2022 (334)
PY 2,947,500  USD 25,959 January 28, 2022 (359)
PY 2,947,500  USD 25,979 January 28, 2022 (379)
JPY 3,930,000  USD 34,702 February 25, 2022 (561)
PY 6,877,500  USD 60,626 February 25, 2022 (880)
JPY 9,825,000  USD 86,252 January 28, 2022 (918)
PY 9,825,000  USD 87,002 January 28, 2022 (1,669)
PY 9,825,000  USD 87,101 January 28, 2022 (1,768)
JPY 29,475,000  USD 259,591 January 28, 2022 (3,590)
PY 29,475,000  USD 259,793 January 28, 2022 (3,792)
JPY 39,300,000  USD 347,023 February 25, 2022 (5,614)
PY 78,600,000  USD 692,871 February 25, 2022 (10,053)
(257,231)

SEUTUEFLASN TN, IREOMEHIT ErEL THRESN TN,
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B EM &I Arthur F. Bell, Jr. & Associates, L.L.C. ([ 7—H—~ULtk)) & [MSEL-ARBEA N EMLUELTZ, 7 —%— - ~ULftiZCohen
&Company ([T—~24E ) EGPFLIZIZ0 I—~UAERN S T 7 ROMSI U RBEA L CTREFLE T,
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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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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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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
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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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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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