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197 E
= q _® E # == _
af fili % HE =3
TH %
Ei'd & FiE % 6, 701, 393 96. 6
o — b - v — v A x O fh 234,736 3.4
& & 15 it M B o # 6, 936, 130 100. 0
kMG PE L, BIPR OB % 2073 [ 00 % AR IS 72 BARS O MEIC K 0 FISHE L7z b o TF,
17 AU %« FA=107.65H
* YHIRIZI T DML E (6,788,911 1) DOEEFEMPERE (6,936, 130T-M) (ZxT 2= 97.9%
b == — N 3 & I
EE, BF. tARUEEMEEDIKR
(20194212 25H) (202041 H27H) (202042 H25H) (20204 3 H25H) (202044 H27H) (202045 H25H) BifE
H El % 192 #] K % 193 H#] K % 194 H#] K % 195 H] K % 196 H#] K % 197 # K
N & FE| 7,535,544,394M | 7,472,361,910/ | 7,582,195 511 | 6,548,515 447M | 6,849, 118,688 | 6,976, 792, 622
2 =T 242, 887, 474 204, 718, 287 234, 349, 687 251, 469, 472 235, 066, 916 234, 698, 783
¥ & FE FHGHEED) | 7,217, 151,920 7, 206, 560, 623 7,295, 536, 324 6, 231, 065, 975 6,614, 051, 772 6,701, 393, 939
FS I A & 75, 505, 000 61, 083, 000 52, 309, 500 65, 980, 000 — 40, 699, 900
B & & 78,524, 105 37,011, 829 47, 465, 487 83, 443, 356 32,511, 341 82,047, 652
FN N & 42, 677,976 1,099, 443 2,376, 753 43,789, 818 — 40, 662, 204
KW F B & 21, 833, 543 21,723, 465 21, 570, 082 21, 533, 391 21, 437, 989 21, 369, 565
xX B O K & 3, 547, 522 2, 606, 259 13, 275, 998 8, 447, 300 499, 999 10, 856, 194
K F OFE @M 10, 424, 723 11, 497, 832 10, 118, 670 9,512, 057 10, 372, 433 8,924, 237
T O R B OH M 40, 341 84, 830 123, 984 160, 790 200, 920 235, 452
C# & E # #E(A—B)| 7, 457,020,289 7,435, 350, 081 7,534,730, 024 6, 465, 072, 091 6,816, 607, 347 6,894, 744,970
Jt A | 8,733,417, 334 8, 689, 386, 202 8, 628, 033, 199 8, 613, 356, 709 8, 575, 195, 810 8, 547, 826, 227
WO AR B O3 4 [A1,276,397,045  |A1,254,036,121  |A1,093,303,175 |A2, 148,284,618  [A1, 758,588,463 |Al, 653,081, 257
D)% # +# # 0O #| 8733,417,3340 | 8,689,386,2020 | 8,6628,033,1990 | 8,613,356,70900 | 8,575,195 81000 | 8, 547,826,227
1708 Y EEMEE(C D) 8, 538M 8, 557M 8, 733M 7,506M 7, 949H 8, 066

k JEACIRIL
E:NEDTN]
B INER E T AKE
e — AR AR
* JLARD KR

8,775,972, 2831
7, 680, 053]

50, 235, 0021
1,276, 397, 0451

8, 733, 417, 334
3,739, 711H
47,770, 843H

1, 254, 036, 1211

8, 689, 386, 2021
4,751, 2231

66, 104, 2261
1,093, 303, 1751

8, 628, 033, 1991
9, 947, 9601

24, 624, 4501

2, 148, 284, 6181

8,613, 356, 7091
6,290, 7211

44, 451, 6201

1, 758, 588, 463

8, 575, 195, 8107
4, 447, 568[1]
31, 817, 1511
1,653, 081, 2571
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BEDIKR

AR USAHhLT 72k

H20194E11H26H  FH20194E12H26H  [F20204E 1 H28H 202042 H26H  [H20204E 3 H26H [ 20204 4 H28H
F2019/E12H 250  ZE20204F 1 A27TH  ZE20204F 2 A25H FE20204F 3 H25H  ZFE20204FE 4 H27H ZE20204E 5 H25H
I ] & 192 Hf #0193 Hj & 194 M # 195 Hj & 196 #0197
Wk & F I % 24,398, 878 25, 806, 4589 30, 250, 167 25, 755, 302F9 27,974,081 27,137, 054/
Z W B Y & 24, 405, 013 25, 815, 819 30, 254, 624 25, 763, 464 27,980, 559 27,143, 920
= B Fl B 254 94 208 80 431 305
% E7N il 2l A 6,389 | A 9,455 | A 4,665 | A 8,242 | A 6,909 | A 7,171
B)E fi if % 58 E #8 # 87,804, 229 23,438, 027 153, 384, 524 A1,050,961, 334 384,057, 926 103, 084, 532
e B W% 91, 239, 471 42, 839, 250 168, 265, 307 20,517, 338 587,957, 710 103, 321, 209
e B B A 3,435,242 | A 19,401,223 | A 14,880,783 | A1,071,478,672 | A 203,899,784 | A 236, 677
OfF 7 ® B Z|A 10520339 | A 11,597,122 | A 10,214,332 | A 9,599,977 | A 10,465,263 | A 8,958 769
DL #AE X E£(A+B+C) 101, 682, 768 37,647, 363 173, 420, 359 A1,034,806, 009 401, 566, 744 121,262, 817
BT 1 #& # 8 & £ | A 936, 322605 A 851,790,192 A 829,510,168 A 675,727,336 A1,723,133,610 A1,338,024,323
(P& 15 58 & 48 % €| A 419,923,665 | A 418,169,827 | A 415643, 284 | A 416,217,882 | A 415583,608 | A 414,950,186
B %4 % F 4 %) | 277,815,270) |( 276,486,097) | 274,622,798) |[( 274,350,585) |[( 273,253,787) |(  272,469,016)
72 B O R MY % [(A 697,738,935) |(A 694,655,924) (A 690,266,082) [(A 690, 568,467) [(A 688,837,395) |(A 687,419, 202)
(@) it (D+E+F) | Al, 254,563,502 A1,232,312, 656 AT1,071,733,093 A2,126, 751,227 A1,737,150, 474 A1,631, 711,692
M % 4 B £|A 21,833,543 | A 21,723,465 | A 21,570,082 | A 21,533 391 A 21,437,989 | A 21,369,565
KRB BB L2 (G+HH) | A1,276,397,045 | A1, 254,036, 121 A1,093,303,175 | A2 148,284,618 | A1, 758,588,463 | Al,653, 081,257
BONAE E 2 3 & | A 419,923,665 | A 418,169,827 | A 415,643,284 | A 416,217,882 | A 415,583,608 | A 414,950, 186
(Bl M4 % f8 M4 48 | 277,815,270) |( 276,486,097) |(  274,622,798) |[(  274,350,585) |[( 273,253,787) |( 272, 469,016)
(G2 & 2 % M M 40 [(A 697,738,935) (A 694,655,924) (A 690,266,082) [(A 690,568,467) [(A 688,837,395 |(A 687,419, 202)
B U - VAN 166, 249, 353 163, 346, 406 169, 102, 068 163, 241, 757 168, 225, 341 171,501, 961
MeooB 2% 4| AL022,722,733 | A 999,212,700 | A 846,761,959 | A1,895,308,493 | Al,511,230,196 | Al,409,633,032
* A FES e E %ﬁ . WIROFIR AL D b DEEHRET,
*AE TS \ﬁﬁﬁ%mﬁﬁéﬁwfﬁmkaDiTo
FIEMEFEAHAE S &%, BIMEFEE & TR ZEEZ W, JeAR%E FRIZFITHEA L LT, REISZEITFE S L TR ENET,

kM ERMTICB VT, BE
21, 404, 9464 T7,

SyEL A O R LB R >

EREMPEOE M O HE RN AR 2 HEFR D 42

EE T

fERERVERIC LS & GHEL L 72 I AE 40 Bl TREAR K OULAS /0 Bl & O FHFLBFRII LI T O L I8 0 T,

WaZEIET 27201

EFLOBRML LT, Eidmohr s

FHRLTWDEIT

IS -1 i #0192 Hf #0193 Hj #0194 Hf #0195 M #0196 #0197 H
(A) Bl 24 %% IT 2 (I PEBRTR) 22,110, 7041 19, 729, 5661 28, 567, 867 16, 155, 3251 27, 263, 490 25, 270, 047
O it ek 0 0 0 0 0 0
©om % A ¥ & 277, 815, 270 276, 486, 097 274, 622, 798 274, 350, 585 273,253, 787 272, 469, 016
D)5y FE ¥ fii B 2 & 165, 972, 192 165, 340, 305 162, 104, 283 168, 619, 823 162, 399, 840 167, 601, 479
SELATRER (A + B+ C+D) 465, 898, 166 461, 555, 968 465, 294, 948 459, 125, 733 462,917, 117 465, 340, 542
(1 5 [ v 4B 7 R 48) ( 533. 47) ( 531.17) ( 539. 28) ( 533. 04) ( 539. 83) ( 544. 4)
) & o R & 21, 833, 543 21,723, 465 21, 570, 082 21, 533,391 21,437,989 21, 369, 565
(177 8% v I E 5y Bl 4) ( 25) ( 25) ( 25) ( 25) ( 25) ( 25)
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ZERR

BIRENR &Y HIEEREEAMFOME

T. Rowe Price Funds SICAV -

T. Rowe Price Funds SICAV —

27 k& U.S. Aggregate Bond Fund Global High Yield Bond Fund
E AKX B M B NI BT NTEE ) SHAEREERTE K RV T
R g H fiE12H KA
FTEEREXNR | KXFLETCOREBRES A A=)V RIER
T LTR PVETOREEKES (BB | £& LTB BB LOBEOEFIED Ot
BEKXAE|B-HULE) ~BETHZLICZEY, b— | EEPOLIoEBEETsZ L2k, b—
N 2 —OEREKY £97, AN E—DIBREKY £,
RyUFg—4H TI—=LN=Z e N=7 LA ZREREA | J PEAT Y « T H—Ib e A o f—)b
~ ST VI A FeRv AT v 2
| E RIS FSA TS S~ O WmIE U FHA, ) ) .
ETEBMS KU | LLOIZMEFEMEICE T 2B, 7 ?":5 DIFN B 2 558 3 L O A A hRES:
TOMERSE @{%%Kﬁgﬁ_éﬁ’ﬂi {ERERPEIZ D éﬁkﬁiﬁﬁ}ﬂ 77 RORSIERE L, fBERE
Bt bR SN ET,
B A F H A OVEFA,
. PN TA— BT TTAR A E—Fafr-UITy R
g A = # (T. Rowe Price International Ltd)
oS PN TA— AT TITAL R T I e T
RABMB KA (T. Rowe Price Associates, Inc.)
s A JP EBNLHY « RN T s LT BTV T s T A« A4
FHERT=H (JP Morgan Bank Luxembourg S.A.)
TIW— L=« N—=7 LA ZKERE JPENT Y « Za—r3L e A - f—)b
VT REF TN BNRN=TRARL | N R R ATy T AT
TWDA Ty 7 ATHY KF/VETHE | J.P.Morgan Securities LLCAANAERT H1H
BHEEF TGO T =~ 2R UE | FREETT, FHEEICET 2 FFEES M
T, TIN— LA R— L T BN— T . WWF%k;U%ﬂME’@®%ﬁiJ
T A F AR )L BE—DOREFREFR LV | P. Morgan Securities LLCIZJFRE L E9,
P—ER~w—7 TT, N—T LA XL, T
NRUFI—Y | A RESEFEHEINTND A= L
IZ 2 W T|(AX - N7 - =L —DOEEB LW
- R~ —7TY, TI—LNN— -
TrAFUA T BB LT ORI
StE (UAF [T h—bR—2) LR/ E
T) LT N—BN—T DT A HP—
lE. TN—LN=T « R=J LA X+
T 7 AR D — UM SRR A F L
TWET,
XPEERRT 7 RTIE, [ERUSAOFMRES: BRE) 7213k RV OBEEE CORMREAE~NEET 2550850 £,
BEERNRET S5 i&ﬁﬁﬁﬂ#o)ﬁﬁo)ﬁ}ﬂ
FRE SRR FERESR 1 B 1T 5 [EAT O §H 5 O & PE D ARPLIC COX, TA4— 0D - 34; Sf B —F
vaF e U7y RO EZ T ERE ST - BRR L2 b o2& LT 77,
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(1) EREB I OMEELEZFEE (2019451 H 1 H~20194E6 H30H : REH)

=)L - A4—)LK- US7YUs—bk Rk

KRR 270F 272 F

USD USD
IR %
ZIRLE (FURBLZERR) 40, 702, 394 6,924, 795
ZHUEL Y 4 (FRBLERRT:) 246, 453 —
ATy IR DFIE 178, 386 2,185
In#s &t 41,127,233 6, 926, 980
#H
e FH 4,549, 003 295, 073
AARNT 4 =T 4— 59, 547 17, 346
PR AR 110,114 43,036
IR 241, 897 55, 559
R P S 7,023 4,774
ATy FITIRBHE 179, 979 537
SCELFIE 418 3
T Dft A 17, 191 3, 239
&R Bt 5,165,172 419, 567
TSR & 0 bR E T AR S B BRI OM (B) 2% 35, 962, 061 6,507, 413
EHStIC LV bR ER ARSI EM 15, 392 6,391
#E (18) &% Bt 35,977, 453 6,513,804
£/ (18) HORNR:
AA T« TTAL T 102, 497 18, 600
HAMFES: (OHEBHERE) (12, 793, 957) (337, 589)
TBAHR S| — 44, 368
ZRRT RIS (9,219, 881) (446, 749)
Pz} Gl — 393, 425
*FTva v — —
2T S (1, 308, 431) (1, 374)
SRR | (40, 345) (9, 234)
EH (8) &£ &5t (23,260, 117) (338, 553)
FHE (38) |OEE) :
HFES (OHEBERRE) 108, 841, 933 19, 793, 322
TBAIRS| - (4, 042)
TRV | 5,475, 410 (315, 633)
e s — 263, 463
FTva v — —
AT v 231, 866 3, 385
SMEREDZ DL DB PEE LUV 26, 844 (1, 000)
HME (38) HoZE S 114,576, 053 19, 739, 495
BRICKSMEEDHMEE GR) %8 127,293, 389 25,914, 746
NS
HEIC K DHMEEDBVE (3,447, 792) (692, 623)
EAREE
PR TEAT S FHAA 201, 926, 795 67, 030, 155
PG RS R SRR (280, 331, 459) (67, 543, 741)
BAWEIC L BMEEQMIE (Bl) %8 (78, 404, 664) (513, 586)
WMEEDE (B) %8 &t 45, 440, 933 24,708, 537
HIH B PE 1, 310, 223, 204 416, 994, 604
PR — —
HRBAEMEE 1, 355, 664, 137 441,703, 141
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(2) BEXIGR LT HIEEREE TS OMAE PED P
[ZJa—sb e e f—)LRRKF T7 K]

(20194F 6 H 30 H B1E)

BEERG PR MO HEERR il MO
S it FEeH USD L (%) SfRE iy FESH USD HE (%)
NRDFEZREG [T LG X 721 30E [ E W TW SRS L%
OCINV, 144A 6.625% 15/04/2023 usD 3610000 3,774,110 0.8
Promontoria Holding 264 BV, Reg. S EUR 2,280,000 2,504,250 0.19
6.75% 15/08/2023
A—RLVU7 Sigma :—lo\éco/BV 144A 7.875% usD 3050000 2844415 0.1
Erste Group Bank AG, Reg. S, FRN EUR 1,800,000 2,352,788  0.17 195/05/2026 ' o o o ’
S DIFEEE) Sigma Holdco BV, Reg. S 5.75% EUR 6290000 6788117 050
2,352,788  0.17 ;95735/3 o O\ 9. S5.75% 290, 788, .
Edeadld Ziggo Bond Co. BV, 144A 6% usD 2,990000 3010840 022
Cosan Luxembourg SA, 144A 7% usD 3,910,000 4,279,241 0.32 15/01/2027
20072027} 18,921,732 1.40
Minerva Luxembourg SA, 144A 6.5% usD 4,590,000 4,769,790 0.35 Iy z—
20/09/2026
5
Petrobras Global Finance BV 6.875%  USD 1,305000 1414052  0.10 D’F}‘B B?”kl ASA, Reg. S, FRN 6.5% usb 3200000 3384880 025
20/01/2040 S[pettd
Petrobras Global Finance BV 7.375%  USD 7,500,000 8628563  0.64 3,384,880 0.25
17/01/2027 BM7r7UA
Petrobras Global Finance BV 6.75% usD 1,325000 1,416200 0.1 Eskom Holdings SOC Ltd., Reg. S usD 2,635000 2765446 0.0
27/01/2041 6.75% 06/08/2023
Petrobras Global Finance BV 7.25% usD 2,040000 3286332 024 MTN Mauritius Investments Ltd., usD 5935000 6435439  0.48
17/03/2044 Reg. S 6.5% 13/10/2026
23,794,178  1.76 9,200,885  0.68
FU AR Y
VTR Finance BV, Reg. S 6.875% usb 1,979,000 2048265 0.5 Banco Santander SA, Reg. S, FRN EUR 2,200,000 2,735665  0.20
16/01/2024 6.75% Perpetual
2,048,265  0.15 LHC3 plc, Reg. S 4.125% 15/08/2024  EUR 1520000 1,782,103  0.13
HE 4517,768  0.33
Wynn Macau Ltd., 144A 5.5% usD 2,990,000 2,894,200 021 ZA R
0171.0/202% Credit Suisse Group AG, FRN, 144A usD 3,170,000 3,496,145 0.26
_. 2,894,200 0.21 7.5% Perpetual
7R Credit Suisse Group AG, Reg. S,FRN  USD 3290000 3,497,369  0.26
Altice France SA, 144A 7.375% usb 6,175,000 6,317,859 047 7.125% Perpetual
0[1/05/2026) 6,993,514  0.52
Credit Agricole SA, Reg. S, FRN 6.5% EUR 2,210,000 2,757,068 0.20 FUZE—F - bR
Perpetual
Consolidated Energy Finance SA, usD 5,030,000 5,151,525 0.38
. 9:07::027] 061, 144 6.875% 15/06/2025
5,151,525  0.38
Garfunkelux Holdco 3 SA, Reg. S8.5%  GBP 1,075,000 1,236,590 0.09 AEY 2
01/11/2022
1,236,590  0.09 Barclays plc, Reg. S, FRN 7.875% GBP 1,860,000 2510349  0.18
i Perpetual
Melco Resorts Finance Ltd, 144A USD 1085000 1088022 008 ngg‘ g";agaz%b“wxoef;ggg'g SA GBP 2970000 3916729 029
persll L Icel 'd B' dco plc, Reg. S 4.625% GBP 3095000 3568611  0.26
1,088,022  0.08 0;95[}83/2%2500 (el Rl AeRaio 005, 568, .
1
A2V7 INEOS Group Holdings SA, Reg. S EUR 2,380,000 2793352 021
Inter Media and Communication SpA, EUR 1855626 2178983  0.16 5.375% 01/08/2024
9
9IS eT50I5 /1272022 Pinnacle Bidco plc, Reg. S 6.375% GBP 1950000 2630244 019
International Game Technology plc, usD 2,875000 3,145207 023 15/02/2025
o
1444 6.25% 15/01/2027 Standard Chartered plc, FRN, 144A usD 2,425,000 2,570,403 0.19
5,324,190 0.39 7.5% Perpetual
VoY TNVT Virgin Media Secured Finance plc, GBP 1,405,000 1,853,355 0.14
Altice Financing SA, 144A 7.5% usD 9,535,000 9,604,034  0.71 Reg. S 5.25% 15/05/2029
15/05/2026 19,843,043  1.46
Altice Luxembourg SA, Reg. S 10.5%  USD 3,180,000 3,266,337  0.24 FRY
15/05/2027 -
Altice Luxembourg SA, 144A 7.75% usD 287,000 291,761  0.02 AESICOISNI257610]1/00/2027] oD 2i00000) pg2. S5 E 2l 02
15/05/2022 AES Corp. 6% 15/05/2026 usD 5365000 5702619 042
Cirsa Finance International Sarl, 144A EUR 1,250,000 1,548,713 012 AMC Entertainment Holdings, Inc. usb 1,053,000 950,238 0.07
6.25% 20/12/2023 5.875% 15/11/2026
Kleopatra Holdings 1 SCA, Reg. S EUR 1,658,306 1,066,749 0.08 AMC Entertainment Holdings, Inc. usD 7,085,000 6,562,269 0.48
9.25% 30/06/2023 5.75% 15/06/2025
15,777,594  1.17 Archrock Partners LP 6% 01/10/2022  USD 2,850,000 2898421 021
AF B&G Foods, Inc. 5.25% 01/04/2025 usD 6615000 6683068  0.49
MGM China Holdings Ltd., 144A usD 1290000 1,327,526  0.10 Brazos Valley Longhorn LLC 6.875%  USD 2,005000 1912269  0.14
5.875% 15/05/2026 01/02/2025
1,327,526 0.10 BWAY Holding Co., Reg. S 4.75% EUR 3135000 3682333 027

15/04/2024
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B

Cedar Fair LP 5.375% 15/04/2027
CenturyLink, Inc. 7.5% 01/04/2024
CIT Group, Inc. 5.25% 07/03/2025
CIT Group, Inc. 6.125% 09/03/2028

Clear Channel Worldwide Holdings,
Inc. 6.5% 15/11/2022

CNO Financial Group, Inc. 5.25%
30/05/2025

Constellium NV, 144A 5.75%
16/05/2024

Crown Cork & Seal Co,, Inc. 7.375%
15/12/2026

DaVita, Inc. 5.125% 15/07/2024

DaVita, Inc. 5% 01/05/2025

DCP Midstream Operating LP 8.125%
16/08/2030

DPL, Inc. 7.25% 15/10/2021

Edison International 2.4% 15/09/2022

Edison International 2.95%
16/03/2023

Energizer Gamma Acquisition BV,
Reg. S 4.625% 15/07/2026

Ford Motor Credit Co. LLC 5.085%
07/01/2021

Ford Motor Credit Co. LLC 5.75%
01/02/2021

Freeport-McMoRan, Inc. 5.4%
14/11/2034

HCA, Inc. 5.875% 15/02/2026

HCA, Inc. 5.625% 01/09/2028

HCA, Inc. 56.875% 01/02/2029

Hecla Mining Co. 6.875% 01/05/2021

Kosmos Energy Ltd., Reg. S 7.125%
04/04/2026

Kraton Polymers LLC, Reg. S 5.25%
15/05/2026

Level 3 Financing, Inc. 5.375%
01/05/2025

Marriott Ownership Resorts, Inc. 6.5%
15/09/2026

MGM Resorts International 5.5%
15/04/2027

MGM Resorts International 6%
16/03/2023

MPT Operating Partnership LP, REIT
6.375% 01/03/2024

Netflix, Inc., Reg. S 3.875%
15/11/2029

NGL Energy Partners LP 7.5%
01/11/2023

Noble Holding International Ltd. 8.95%
01/04/2045

NRG Energy, Inc. 7.25% 15/05/2026
NRG Energy, Inc. 6.625% 15/01/2027
NusStar Logistics LP 6% 01/06/2026

NusStar Logistics LP 5.625%
28/04/2027

Refinitiv US Holdings, Inc., Reg. S
6.875% 15/11/2026

Springleaf Finance Corp. 6.125%
15/03/2024

Springleaf Finance Corp. 6.625%
16/01/2028

Sprint Capital Corp. 8.75%
15/03/2032

usb

usb

usb

usb
usb
usb

usb
usb
usb

EUR

usb

usb

usb

usb
usb
usb
usb
usb

EUR

usb

usb

usD

usb

usb

usb

usb

usb
usb
usb
usb

EUR

usb

usb

usb

HEE
i

3,165,000
3,165,000
1,590,000
1,440,000
5,010,000

1,565,000
3,635,000
225,000

4,155,000
4,155,000
2,425,000

1,904,000
2,190,000
40,000

2,130,000
2,900,000
3,338,000
4,530,000

2,565,000
985,000
1,960,000
905,000
2,620,000

3,210,000
2,535,000
3,770,000
3,465,000
2,600,000
1,900,000
1,680,000
5,375,000
3,020,000

10,875,000
4,760,000
2,085,000
1,670,000

1,405,000
3,235,000
975,000

2,400,000

g MiEE
USD Lb® (%)

3,280,649 0.24
3,498,449 0.26
1,747,585 0.13
1,646,100 012
5,128,712 0.38
1,691,608 012
3,716,787 0.27
258,750 0.02
4,164,453 0.31
4,117,003 0.30
2,958,500 0.22
2,054,473 0.15
2,075,879 0.15
38,207 -
2,547,455 0.19
2,988,841 0.22
3,471,687 0.26
4,326,286 0.32
2,836,403 0.21
1,063,539 0.08
2,147,004 0.16
866,352 0.06
2,650,654 0.20
3,789,410 0.28
2,619,061 0.19
4,038,612 0.30
3,638,285 0.27
2,822,235 021
1,999,009 0.15
2,075,801 0.15
5,637,031 0.42
1,955,450 0.14
11,964,729 0.88
5,178,999 0.38
2,154,024 0.16
1,692,428 0.13
1,631,168 012
3,473,225 0.26
1,027,070 0.08
2,787,264 0.21

BRES PR M
Sihits R iz UsD Lt (%)
Sprint Communications, Inc. 11.5% usD 2,535,000 2,953,934 0.22
15/11/2021
Sprint Corp. 7.125% 15/06/2024 usb 5,155,000 5,466,826 0.40
Sprint Corp. 7.25% 15/09/2021 usb 11,345,000 12,079,589 0.89
Steel Dynamics, Inc. 5% 15/12/2026 usD 1,370,000 1,428,430 0.11
Summit Midstream Holdings LLC 5.5%  USD 1,220,000 1,171,200 0.09
15/08/2022
Summit Midstream Holdings LLC usb 1,160,000 1,024,106 0.08
5.75% 15/04/2025
Tempur Sealy International, Inc. usb 3,405,000 3,526,695 0.26
5.625% 15/10/2023
Tempur Sealy International, Inc. 5.5% usb 3,135,000 3,254,757  0.24
16/06/2026
Tenet Healthcare Corp. 5.125% usb 3,195,000 3237414 024
01/05/2025
United Rentals North America, Inc. usb 2,345,000 2,541,910 019
6.5% 15/12/2026
US Treasury 2.125% 31/03/2024 usb 25,400,000 25,807,789 1.90
Welbilt, Inc. 9.5% 15/02/2024 usb 2,055,000 2,203,987 0.16
Yum! Brands, Inc. 6.875% 15/11/2037 ~ USD 3,725,000 3,970,869 0.29
Yum! Brands, Inc. 5.35% 01/11/2043 ~ USD 3,635,000 3271500 024
Zayo Group LLC 6.375% 15/05/2025 ~ USD 7,720,000 7,895,012  0.58
228,839,054 16.88
% 3 361,770,681 26.69
HR
auvey
Frontera Energy Corp. usb 43,200 433,940 0.03
Frontera Energy Corp. CAD 55,588 554,772 0.04
988,712 0.07
A5V
Constellium NV ‘A’ usb 183,275 1,362,070 0.10
1,362,070 0.10
FAVA
American Electric Power Co., Inc. usb 80,450 4,292,812 0.32
Preference 6.125%
Avantor, Inc. Preference 6.25% usb 91,895 5,970,418 0.44
Clear Channel Outdoor Holdings, Inc. usD 350,494 1,626,292 0.12
Danaher Corp. Preference 4.75% usD 3,358 3,668,582 0.27
iHeartMedia, Inc. ‘A’ usb 17,322 270,223 0.02
Lands' End, Inc. usb 1,228 15,461 -
Liberty Broadband Corp. ‘A’ usb 20,260 2,064,697 0.15
NextEra Energy, Inc. Preference 6.123%  USD 40,905 2,669,460 0.20
Sempra Energy Preference 6% usD 25,068 2,783,049 0.20
Targa Resources Corp. usD 33975 1,312,794 0.10
24,673,788 1.82
B #t 27,024,570 1.99
NERDREREG [ C Lg% e 388,795,251 28.68
HElEh TV 2ERES &t
ZOMOBHDB ZTHBICBOTHE [ E N TV B EMIES
=%
F—=AFZV7T
FMG Resources August 2006 Pty. Ltd.,  USD 2,530,000 2,601,485 0.19
144A 5.125% 15/03/2023
FMG Resources August 2006 Pty. Ltd,,  USD 2,940,000 3,040,930 0.22
144A 5.125% 15/05/2024
Mineral Resources Ltd., 144A 8.125% usb 2,150,000 2,234,055 017
01/05/2027
7,876,470 0.58
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TSV
Avon International Operations, Inc., usD 2,675,000 2,795,375 0.21
144A 7.875% 15/08/2022
Banco do Brasil SA, Reg. S, FRN 9% usD 5,425,000 5,967,609 0.44
Perpetual
Itau Unibanco Holding SA, FRN, 144A  USD 4,980,000 5079774 037
6.125% Perpetual
13,842,758 1.02
ArE
Bombardier, Inc., 144A 8.75% usD 4,370,000 4,767,517 0.35
01/12/2021
GFL Environmental, Inc., 144A 7% usD 250,000 2565312 0.02
01/06/2026
GFL Environmental, Inc., 144A 8.5% usb 3,500,000 3,745000 0.28
01/05/2027
Hudbay Minerals, Inc., 144A 7.25% usD 2,660,000 2,745,120 0.20
15/01/2023
New Gold, Inc., 144A 6.375% usb 3,615,000 2,982,375 0.22
16/05/2025
Seven Generations Energy Ltd., 144A usD 9,755,000 9,404,405 0.69
5.375% 30/09/2025
Stars Group Holdings BV, 144A 7% usb 5,275,000 5,598,094 0.41
156/07/2026
Telesat Canada, 144A 8.875% usb 4,910,000 5,327,350 0.39
16/11/2024
Videotron Ltd. 5% 15/07/2022 usb 1,360,000 1,426,300 0.1
Videotron Ltd., 144A 5.125% usb 1,660,000 1,624,280 0.12
15/04/2027
37,875,753 2.79
FU
VTR Finance BV, 144A 6.875% usD 2,045,000 2,116,575 0.16
15/01/2024
2,116,575 0.16
TIVR
Altice France SA, 144A 8.125% usD 2,780,000 2,918,694 0.22
01/02/2027
2,918,694 0.22
TAIVIVE
Ardagh Packaging Finance plc, 144A usD 8,218,000 8,693,083 0.64
7.25% 15/05/2024
Avolon Holdings Funding Ltd., 144A usb 3,995,000 4,256,832 032
5.5% 15/01/2023
Avolon Holdings Funding Ltd., 144A usD 3,035000 3,212,669 0.24
5.125% 01/10/2023
Park Aerospace Holdings Ltd., 144A usb 1,685,000 1,674,584 0.12
5.25% 15/08/2022
17,837,168 1.32
ARFT)V
Teva Pharmaceutical Finance usb 3,355,000 3,178,712 0.23
Netherlands Ill BV 6% 15/04/2024
3,178,712 0.23
VoY INGT
Altice Luxembourg SA, 144A 7.625% usb 14,538,000 13,706,063 1.01
16/02/2025
Intelsat Connect Finance SA, 144A usD 3,650,000 3,248,500  0.24
9.5% 15/02/2023
Intelsat Jackson Holdings SA, 144A usD 4,260,000 4,345,200 0.32
9.75% 15/07/2025
21,299,763 1.57
RAZ
MGM China Holdings Ltd., 144A usD 1,300,000 1,330,023 0.10
5.375% 15/05/2024
1,330,023 0.10

. WEGTRIE S WO
] it BESHE USD_H (%)
F5v¥
Constellium NV, 144A 6.625% usb 9,610,000 10,045,861 0.74
01/03/2025
Sensata Technologies UK Financing usD 3,975000 4,226,041 0.31
Co. plc, 144A 6.25% 15/02/2026
UPCB Finance IV Ltd., 144A 5.375% usb 2,640,000 2,726,909 0.20
15/01/2025
16,998,811 1.25
AVARS
C&W Senior Financing DAC, Reg. S usD 2,280,000 2,354,100 0.17
6.875% 15/09/2027
2,354,100 0.17
ARAL Y
Cirsa Finance International Sarl, 144A usb 5,110,000 5414173 0.40
7.875% 20/12/2023
5,414,173 0.40
AL R
Transocean Guardian Ltd., 144A usb 2,149,875 2,188,110 0.16
5.875% 15/01/2024
UBS Group Funding Switzerland AG, usD 4,490,000 4,727,319 0.35
Reg. S, FRN 7.125% Perpetual
6,915,429 0.51
RY=H—F. p3d
Consolidated Energy Finance SA, usb 1,870,000 1,855,975 014
144A 6.5% 15/05/2026
1,855,975 0.14
77 7 B REEE
DAE Funding LLC, 144A 5.25% usb 3,455,000 3,584,563 0.26
15/11/2021
DAE Funding LLC, 144A 5% usb 3,350,000 3,481,655 0.26
01/08/2024
7,066,218 0.52
AFVR
eG Global Finance plc, 144A 6.75% usb 2,597,000 2,597,000 0.19
07/02/2025
Merlin Entertainments plc, 144A 5.756%  USD 5,830,000 6,077,775 0.45
16/06/2026
Royal Bank of Scotland Group plc, usD 3,155,000 3,396,152 0.25
FRN 8.625% Perpetual
Virgin Media Finance plc, 144A 6% usb 1,200,000 1,247,442 0.09
16/10/2024
Virgin Media Secured Finance plc, usD 2,260,000 2,311,596 017
144A 5.25% 15/01/2026
Virgin Media Secured Finance plc, usD 2,390,000 2,481,633 0.19
144A 5.5% 15/08/2026
18,111,598 1.34
TAVA
Acrisure LLC, 144A 8.125% usb 2,685,000 2,778975 0.20
15/02/2024
Acrisure LLC, 144A 7% 15/11/2025 usb 2,965,000 2,675912 0.20
ADT Security Corp. (The), 144A usD 3,965,000 3,350,425 0.25
4.875% 15/07/2032
Albertsons Cos. LLC, 144A 7.5% usb 3,705,000 3,968,815 0.29
15/03/2026
Albertsons Cos. LLC 6.625% usb 5,000,000 5,182,850 0.38
15/06/2024
Alcoa Nederland Holding BV, 144A usD 720,000 759,474 0.06
6.75% 30/09/2024
Alcoa Nederland Holding BV, 144A usb 1,245,000 1,333,582 0.10
7% 30/09/2026
Aleris International, Inc., 144A 10.75% usb 2,450,000 2,570,883 0.19
15/07/2023
Allied Universal Holdco LLC, 144A usb 2,305,000 2,336,694 017

6.625% 15/07/2026
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American Airlines Pass-Through Trust,
Series 2013-1 ‘B, 144A 5.625%
15/07/2022

American Builders & Contractors
Supply Co., Inc., 144A 5.875%
16/05/2026

AmMWINS Group, Inc., 144A 7.75%
01/07/2026

Apex Tool Group LLC, 144A 9%
16/02/2023

Archrock Partners LP, 144A 6.875%
01/04/2027

Ascend Learning LLC, 144A 6.875%
01/08/2025

Ascent Resources Utica Holdings LLC,
144A 10% 01/04/2022

Avantor, Inc., 144A 6% 01/10/2024

Avantor, Inc., 144A 9% 01/10/2025

Avis Budget Car Rental LLC, 144A
6.375% 01/04/2024

Bausch Health Americas, Inc., 144A
9.25% 01/04/2026

Bausch Health Americas, Inc., 144A
8.5% 31/01/2027

Bausch Health Cos., Inc., 144A 7.25%
30/05/2029

Bausch Health Cos., Inc., 144A 7%
16/03/2024

Bausch Health Cos,, Inc., 144A 9%
16/12/2025

Berry Global Escrow Corp., 144A
5.625% 15/07/2027

Berry Petroleum Co. LLC, 144A 7%
16/02/2026

Big River Steel LLC, 144A 7.25%
01/09/2025

Boyd Gaming Corp. 6% 15/08/2026

Bruin E&P Partners LLC, 144A 8.875%
01/08/2023

BWAY Holding Co., 144A 5.5%
15/04/2024

BWAY Holding Co., 144A 7.25%
15/04/2025

Caesars Resort Collection LLC, 144A
5.25% 15/10/2025

Calpine Corp., 144A 5.875%
16/01/2024

Carrizo Oil & Gas, Inc. 6.25%
15/04/2023

Carrizo Oil & Gas, Inc. 8.25%
156/07/2025

Catalent Pharma Solutions, Inc., 144A
5% 15/07/2027

CCO Holdings LLC, 144A 5.125%
01/05/2027

CCO Holdings LLC, 144A 5.375%
01/06/2029

CCO Holdings LLC, 144A 5.5%
01/05/2026

CCO Holdings LLC, 144A 5%
01/02/2028

Cedar Fair LP, 144A 5.25%
156/07/2029

Centennial Resource Production LLC,
144A 6.875% 01/04/2027
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usb

usb

usb

usb

usb
usb

usb

usb

usD

usb

usb

usD

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

HEE I
BEeH
470,597

3,295,000

2,595,000
4,625,000
2,115,000
3,125,000

810,000

3,270,000
21,372,000
3,635,000

7,115,000
7,395,000
3,110,000
6,150,000
4,880,000

645,000
3,305,000
2,520,000

2,680,000
2,365,000

5,870,000
3,115,000
5,350,000
1,700,000
2,120,000
4,025,000

645,000
4,680,000
2,755,000
4,175,000
9,720,000

905,000

2,030,000

PRI PORE
USD % (%)

484,526  0.04
3,446,158 0.25
2,672,850  0.20
4,127,812 0.30
2,221,977 0.16
3,183,594 0.23
854,550  0.06
3,489,172 0.26
23,676,115 175
3,798,575 0.28
7,967,519 0.59
8,119,895 0.60
3,233,778 0.24
6,541,816 048
5,441,639 0.40
670,668 0.05
3205850  0.24
2,646,000 0.19
2,825,202 0.21
2,027,987 0.15
5,862,134 043
3,024,229 0.22
5,350,000  0.39
1,749,317 013
2,056,400  0.15
3,954,563 029
654,675 0.05
4,849,978 0.36
2,847,375 0.21
4,372,519 0.32
9910026  0.73
924,276  0.07
2,043,398 0.15

~

/

K

G

Central Garden & Pet Co. 5.125%
01/02/2028

Change Healthcare Holdings LLC,
144A 5.75% 01/03/2025

Cheniere Corpus Christi Holdings LLC
5.875% 31/03/2025

Cheniere Corpus Christi Holdings LLC
5.125% 30/06/2027

Cheniere Corpus Christi Holdings LLC
7% 30/06/2024

Cheniere Energy Partners LP, 144A
5.625% 01/10/2026

Chobani LLC, 144A 7.5% 15/04/2025

Churchill Downs, Inc., 144A 5.5%
01/04/2027

Clear Channel Communication, Inc.
9% 15/12/2019

Clear Channel Worldwide Holdings,
Inc., 144A 9.25% 15/02/2024

Clear Channel Worldwide Holdings,
Inc. 6.5% 15/11/2022

Clearway Energy Operating LLC, 144A
5.75% 15/10/2025

Colfax Corp., 144A 6% 15/02/2024

Colfax Corp., 144A 6.375%
15/02/2026

CommScope, Inc., 144A 5.5%
01/03/2024

CommScope, Inc., 144A 8.25%
01/03/2027

Covey Park Energy LLC, 144A 7.5%
15/05/2025

CrownRock LP, 144A 5.625%
15/10/2025

CSC Holdings LLC, 144A 7.75%
15/07/2025

CSC Holdings LLC, 144A 6.5%
01/02/2029

CSC Holdings LLC, Reg. S 7.5%
01/04/2028

CSC Holdings LLC, 144A 6.625%
15/10/2025

CSC Holdings LLC, 144A 10.875%
15/10/2025

CSI Compressco LP, 144A 7.5%
01/04/2025

CSI Compressco LP 7.25%
15/08/2022

CVR Partners LP, 144A 9.25%
15/06/2023

Darling Ingredients, Inc., 144A 5.25%
16/04/2027

DCP Midstream LP, FRN 7.375%
Perpetual

DCP Midstream Operating LP, 144A
6.75% 15/09/2037

DISH DBS Corp. 6.75% 01/06/2021
DISH DBS Corp. 7.75% 01/07/2026

Eagle Holding Co. Il LLC, 144A
7.625% 15/05/2022

Eagle Holding Co. Il LLC, 144A
7.75% 15/05/2022

EIG Investors Corp. 10.875%
01/02/2024

Eldorado Resorts, Inc. 6% 15/09/2026

Element Solutions, Inc., 144A 5.875%
01/12/2025

usb

usb

usb

usb

usb

usb
usb

usb

usb

usb

usb

usb
usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb
usb
usb

usb

usb

usb
usb

HEE I
BEHE

1,091,000
3,240,000
1,985,000
3,620,000
3,505,000
1,155,000

6,820,000
1,785,000

9,905,000
11,140,000
2,620,000
5,708,000

1,105,000
720,000

2,795,000
2,015,000
5,475,000
5,940,000
5,950,000
5,260,000
2,620,000
5,620,000
5,764,000
2,850,000
1,470,000
6,385,000
1,000,000
3,360,000
4,010,000

2,380,000
4,155,000
1,105,000

4,435,000
285,000

2,415,000
2,620,000

g O
USD b (%)

1,072,355 0.08
3,276,450 0.24
2,210,635 0.16
3,830,077 0.28
4,032,625 0.30
1,221,361 0.09
6,359,650 0.47
1,878,811 0.14
12,072,975 0.89
2,677,719 0.20
5,825,385 0.43
1,167,852 0.09

773816 0.06
2,874,098 0.21
2,044,217 0.15
3,969,375 0.29
5,940,000 0.44
6,430,522 0.47
5,722,275 0.42
2,885,275 0.21
6,005,673 0.44
6,606,697 0.49
2,796,563 0.21
1,330,901 0.10
6,664,344 0.49
1,042,500 0.08
3,265,147 0.24
4,280,675 0.32
2,495,625 0.18
4,054,304 0.30
1,118,614 0.08
4,493,453 0.33

301,387 0.02
2,639,523 0.19
2,721,525 0.20
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Endeavor Energy Resources LP, 144A
5.5% 30/01/2026

Endeavor Energy Resources LP, 144A
5.75% 30/01/2028

Energizer Holdings, Inc., 144A 7.75%
15/01/2027

Exterran Energy Solutions LP 8.125%
01/05/20256

FAGE International SA, 144A 5.625%
15/08/2026

Fair Isaac Corp., 144A 5.25%
15/05/2026

Frontier Communications Corp., 144A
8.5% 01/04/2026

GCILLC, 144A 6.625% 15/06/2024
General Electric Co., FRN 5% Perpetual

Go Daddy Operating Co. LLC, 144A
5.25% 01/12/2027

Gogo Intermediate Holdings LLC,
144A 9.875% 01/05/2024

GrubHub Holdings, Inc., 144A 5.5%
01/07/2027

GTCR AP Finance, Inc., 144A 8%
15/05/2027

GTT Communications, Inc., 144A
7.875% 31/12/2024

Gulfport Energy Corp. 6.375%
16/05/2025

H&E Equipment Services, Inc. 5.625%
01/09/2025

Harland Clarke Holdings Corp., 144A
8.375% 15/08/2022

Harsco Corp., 144A 5.75%
31/07/2027

HD Supply, Inc., 144A 5.375%
15/10/2026

Hill-Rom Holdings, Inc., 144A 5.75%
01/09/2023

HUB International Ltd., 144A 7%
01/05/2026

Hughes Satellite Systems Corp.
6.625% 01/08/2026

IAA, Inc., 144A 5.5% 15/06/2027

lcahn Enterprises LP, 144A 6.25%
16/05/2026

iHeartCommunications, Inc. 6.375%
01/05/2026

iHeartCommunications, Inc. 8.375%
01/05/2027

InSite Issuer LLC, Series 2016-1A ‘C’,
144A 6.414% 15/11/2046

Intelsat Jackson Holdings SA, 144A
8.5% 15/10/2024

Intelsat Jackson Holdings SA, 144A
9.5% 30/09/2022

Iridium Communications, Inc., 144A
10.25% 15/04/2023

Jagged Peak Energy LLC 5.875%
01/05/2026

Joseph T Ryerson & Son, Inc., 144A
11% 15/05/2022

Kissner Holdings LP, 144A 8.375%
01/12/2022

Koppers, Inc., 144A 6% 15/02/2025

Kraton Polymers LLC, 144A 7%
15/04/2025

Ladder Capital Finance Holdings
LLLP, 144A 5.875% 01/08/2021

usD
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usb

usb

usb

usb
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usb
usb
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usb

usb

usb

usb

usb
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usb
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usb
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1,935,000
2,500,000
1,025,000
5,585,000
5,000,000
3,670,000
1,645,000

2,300,000
7,010,000
1,755,000

1,960,000
1,065,000
2,420,000
4,475,000
5,055,000
6,190,000
4,290,000
1,050,000
3,590,000
1,275,000
2,650,000
7,515,000

1,095,000
3,565,000

834,000
8,031,627
1,190,000
7,205,000

10,265,000
5,720,000
5,675,000
4,000,000
6,745,000

1,215,000
4,220,000

1,675,000

iR M
USD L& (%)

2,007,379 0.15
2,653,125 0.20
1,110,757 0.08
5,675,756 0.42
4,400,000  0.32
3,748,500 0.28
1601210 012
2,392,000 0.18
6,742,779 0.50
1,820,839 0.13
2,011,450 0.15
1,085,384 0.08
2,432,100 0.18
3,669,500  0.27
3,891,061 0.29
6,372,110 047
3,630,413 0.27
1,097,696  0.08
3,788,042 0.28
1,317,776 0.10
2,689,750  0.20
7,876,584 0.58
1,141,537 0.08
3,612,236  0.27
884,807 0.07
8,471,600  0.62
1,287,783 0.09
7,150,206  0.53
11,933,062 0.88
6,231,940 046
5,547,312 0.41
4,240000 031
7,014,800 052
1,139,062 0.08
4,284,904 0.32
1,700,125 0.13

S#iR%
Laureate Education, Inc., 144A 8.25%
01/05/2025

Lions Gate Capital Holdings LLC, 144A
6.375% 01/02/2024

LPL Holdings, Inc., 144A 5.75%
15/09/2025

LTF Merger Sub, Inc., 144A 8.5%
15/06/2023

Magnolia Oil & Gas Operating LLC,
144A 6% 01/08/2026

Matador Resources Co. 5.875%
15/09/2026

MDC Partners, Inc., 144A 6.5%
01/05/2024

MGM Growth Properties Operating
Partnership LP, REIT, 144A 5.75%
01/02/2027

Nationstar Mortgage Holdings, Inc.,
144A 8.125% 15/07/2023

Nationstar Mortgage LLC 6.5%
01/07/2021

Navient Corp. 6.125% 25/03/2024

Navient Corp. 6.75% 25/06/2025

Navient Corp. 6.75% 15/06/2026

Navient Corp. 7.25% 25/09/2023

Neon Holdings, Inc., 144A 10.125%
01/04/2026

Netflix, Inc., 144A 6.375% 15/05/2029

Netflix, Inc., 144A 5.375% 15/11/2029

Netflix, Inc. 5.875% 15/11/2028

New Albertsons LP 7.45% 01/08/2029

New Albertsons LP 8% 01/05/2031

New Enterprise Stone & Lime Co., Inc.,
144A 6.25% 15/03/2026

Nexstar Broadcasting, Inc., 144A
5.625% 01/08/2024

Nexstar Escrow, Inc., 144A 5.625%
15/07/2027

NextEra Energy Operating Partners LP,
144A 4.25% 15/07/2024

NextEra Energy Operating Partners LP,
144A 4.25% 15/09/2024

NextEra Energy Operating Partners LP,
144A 4,5% 15/09/2027

NFP Corp., 144A 6.875% 15/07/2025

NGL Energy Partners LP, 144A 7.5%
15/04/2026

NiSource, Inc., FRN 5.65% Perpetual

Novelis Corp., 144A 6.25%
16/08/2024

NRG Energy, Inc., 144A 5.25%
15/06/2029

NVA Holdings, Inc., 144A 6.875%
01/04/2026

QOutfront Media Capital LLC, 144A 5%
16/08/2027

Pactiv LLC 7.95% 15/12/2025

Panther BF Aggregator 2 LP, 144A
8.5% 15/05/2027

Park-Ohio Industries, Inc. 6.625%
16/04/2027

Parsley Energy LLC, 144A 5.625%
16/10/2027

PDC Energy, Inc. 5.75% 15/05/2026

PGT Escrow Issuer, Inc., 144A 6.75%
01/08/2026
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6,245,000
3,350,000
8,630,000
1,990,000
7,750,000
7,405,000
5,795,000

1,870,000

2,875,000
3,876,000

4,785,000

975,000
1,495,000
2,450,000
2,680,000

9,990,000
3,140,000
6,815,000
1,725,000
1,084,000
1,445,000

2,610,000
2,300,000
2,430,000
3,490,000
5,150,000

3,845,000
2,835,000

2,800,000
1,695,000

1,400,000
110,000
1,875,000

1,405,000
8,030,000

1,705,000
4,210,000

5,110,000
2,145,000

FH WIEE
UsD H= (%)

6,791,437 0.50
3,621,688 0.26
8,888,900 0.66
2,032,287 0.15
7,866,250 0.58
7,528,108 0.56
5,343,368 0.39
2,013,850 0.15
2,930,272 0.22
3,880,961 0.29
4,928,550 0.36
1,016,087 0.07
1,556,871 0.11
2,620,520 0.19
2,639,800 0.19
11,335,004 0.84
3,325,276 0.25
7,527,679 0.56
1,681,875 012
1,073,160 0.08
1,466,675 0.1
2,701,350 0.20
2,358,949 017
2,442,150 0.18
3,517,833 0.26
5,085,625 0.37
3,787,325 0.28
2,962,575 0.22
2,760,562 0.20
1,670,763 012
1,495,578 0.11

114,950 0.01
1,919,887 0.14
1,534,963 0.11
8,237,375 0.61
1,696,475 012
4,412,480 0.33
5,020,575 0.37
2,265,656 0.17
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Post Holdings, Inc., 144A 5.5%
01/03/2025

Post Holdings, Inc., 144A 5.75%
01/03/2027

Post Holdings, Inc., 144A 8%
15/07/2025

Post Holdings, Inc., 144A 5.625%
15/01/2028

Prestige Brands, Inc., 144A 6.375%
01/03/2024

Prime Security Services Borrower LLC,
144A 5.25% 15/04/2024

Prime Security Services Borrower LLC,
144A 9.25% 15/05/2023

Qorvo, Inc. 5.5% 15/07/2026

Radiate Holdco LLC, 144A 6.875%
16/02/2023

Refinitiv US Holdings, Inc., 144A
6.25% 15/05/2026

Refinitiv US Holdings, Inc., 144A
8.25% 15/11/2026

RegionalCare Hospital Partners
Holdings, Inc., 144A 8.25%
01/05/2023

RegionalCare Hospital Partners
Holdings, Inc., 144A 9.75%
01/12/2026

Reynolds Group Issuer, Inc., 144A 7%
16/07/2024

Scientific Games International, Inc.,
144A 8.25% 15/03/2026

Scientific Games International, Inc.
10% 01/12/2022

Silversea Cruise Finance Ltd., 144A
7.25% 01/02/2025

Sirius XM Radio, Inc., 144A 4.625%
15/07/2024

Sirius XM Radio, Inc., 144A 5.375%
15/07/2026

Sirius XM Radio, Inc., 144A 5%
01/08/2027

Solera LLC, 144A 10.5% 01/03/2024

Springleaf Finance Corp. 6.875%
15/03/2025

Springleaf Finance Corp. 7.125%
15/03/2026

SS&C Technologies, Inc., 144A 5.5%
30/09/2027

Steel Dynamics, Inc. 5.5% 01/10/2024

Summit Materials LLC, 144A 5.125%
01/06/2025

Summit Materials LLC, 144A 6.5%
16/03/2027

Summit Midstream Partners LP, FRN
9.5% Perpetual

Tallgrass Energy Partners LP, 144A
5.5% 15/09/2024

Targa Resources Partners LP, 144A
6.5% 15/07/2027

Targa Resources Partners LP, 144A
6.875% 15/01/2029

Targa Resources Partners LP 5.125%
01/02/2025

Taylor Morrison Communities, Inc.,
144A 5.875% 15/04/2023

Tenet Healthcare Corp., 144A 6.25%
01/02/2027
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TS
1,575,000
1,565,000
1,530,000
2,470,000
4,285,000
2,785,000
3,082,000

2,700,000
3,085,000

2,640,000
4,620,000

870,000
4,550,000

5,085,000
5,145,000
3,262,000
3,800,000
2,355,000
1,910,000
1,945,000

10,130,000
4,005,000

1,270,000
5,820,000

698,000
1,405,000

850,000
1,630,000
3,810,000
1,290,000
2,265,000
3,750,000
2,010,000

3,070,000

BHAE WO
USD M (%)
1,632,212 0.12
1,618,750 0.12
1,635,188 0.12
2,538,049 0.19
4,496,593 0.33
2,836,815 0.21
3,240,769 0.24
2,841,750 0.21
3,085,000 0.23
2,728,480 0.20
4,746,680 0.35
925,463 0.07
4,822,704 0.36
5,254,407 0.39
5,397,542 0.40
3,426,323 0.25
4,085,912 0.30
2,407,658 0.18
1,981,405 0.15
1,976,810 0.15
10,978,388 0.81
4,365,931 0.32
1,387,138 0.10
6,034,642 0.44
722,971 0.05
1,413,781 0.10
884,000 0.06
1,467,000 0.11
3,929,062 0.29
1,400,566 0.10
2,514,105 0.19
3,876,731 0.29
2,118,038 0.16
3,189,392 0.24

. WHEIE S M
L i RS USD L (%)
Terraform Global Operating LLC, 144A  USD 4,115000 4135575  0.30
6.125% 01/03/2026
TerraForm Power Operating LLC, usD 970,000 970,000 0.07
144A 4.25% 31/01/2023
Tesla, Inc., 144A 5.3% 15/08/2025 usb 4,470,000 3,903,517 0.29
T-Mobile USA, Inc. 6.5% 15/01/2026 usb 7,065,000 7,622,711 0.56
Townsquare Media, Inc., 144A 6.5% usb 3,607,000 3,467,546 0.26
01/04/2023
TransDigm, Inc., 144A 6.25% usD 7,495,000 7,856,147 058
16/03/2026
TransMontaigne Partners LP 6.125% usD 3,565,000 3,431,312 0.25
15/02/2026
United Continental Holdings, Inc. 5% usb 220,000 227,150 0.02
01/02/2024
United Continental Holdings, Inc. usD 2,665,000 2,645477 0.19
4.875% 15/01/2025
Univision Communications, Inc., 144A usb 3,525,000 3,442,850 0.25
5.125% 15/05/2023
USA Compression Partners LP, 144A usD 1,585,000 1,673,411 0.12
6.875% 01/09/2027
USA Compression Partners LP usD 2,225,000 2,364,752 017
6.875% 01/04/2026
VB-S1 Issuer LLC, Series 2016-1A ‘F, usb 860,000 895915 0.07
144A 6.901% 15/06/2046
ViaSat, Inc., 144A 5.625% 15/04/2027  USD 1,915,000 1,991,600 0.15
VICI Properties 1 LLC, REIT 8% usb 1,642,281 1,794,192 0.13
16/10/2023
Vine Oil & Gas LP, 144A 8.75% usb 385,000 250,250 0.02
16/04/2023
Vine Oil & Gas LP, 144A 9.75% usb 2,885,000 1,846,400 0.14
15/04/2023
Vistra Energy Corp., 144A 8% usD 710,000 754,375 0.06
16/01/2025
Vistra Energy Corp., 144A 8.125% usb 2,645,000 2,856,600 0.21
30/01/2026
Vistra Operations Co. LLC, 144A 5.5% usD 3,655,000 3,866,990 0.29
01/09/2026
Vistra Operations Co. LLC, 144A 5% usb 1,625,000 1,682,972 0.12
31/07/2027
Weekley Homes LLC 6.625% UsD 1,995000 1970063  0.15
16/08/2025
William Carter Co. (The), 144A 5.625%  USD 1,100,000 1,152,250 0.08
15/03/2027
Wynn Las Vegas LLC, 144A 5.25% usb 3,395,000 3,409,938 025
16/05/2027
Zayo Group LLC, 144A 5.75% usb 6,425,000 6,535,510 0.48
16/01/2027
Zekelman Industries, Inc., 144A usD 5,085,000 5,367,853 0.40
9.875% 15/06/2023
751,907,372 55.46
YYET
First Quantum Minerals Ltd., 144A usb 1,370,000 1,360,643 0.10
7.25% 15/05/2022
1,360,643 0.10
% Bt 920,260,235 67.88
LR A
TAVA
Cheniere Energy, Inc. 4.25% usD 497,000 388,505 0.03
16/03/2045
Tesla Energy Operations, Inc. 1.625% usD 5,654,000 5,465,524 0.40
01/11/2019
5,854,029 0.43
R F 5,854,020  0.43
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Smurfit-stone Container Preference* usb 7,275 = = ﬁﬁ 2 i @)%m
g 7.3 ER BCES  BRE FE -} WEH U Usp & (%)
Bt - - 1849675 USD Goldman  Centunylink Buy (1.001% 20/05/2023 86816 86816 001
Sachs Inc. 6.15%
Bl TbE 15/09/2019
TAVA 2059265 USD Goldman  MuphyOil  Buy (1000% 20/06/2003 8367 8367 -
iHeartMedia, Inc. 31/12/2049* usD 130,157 1,952,355 0.15 Sachs Corp. 4%
1,952,355  0.15 01/06/2022
HAFHOE B 1,952,355  0.15 JVIV - FT74IE - RS 95,183 95183 0.01
ZORDBRID B 5 TR IV T 928,066,619  68.46 BEIChn 5 RHfis 3
BEEhTWREMmIES 5t 25000000 USD JP.Morgan CDX Buy (1000% 20/06/2024 (527,173) (527,173) (0.04)
NAIG32V1
HifiRE% # 1,316,861,870 97.14 955000  USD JP.Morgan Calpine Cop. Buy (5.001% 20/12/2023 (126,778) (126,778) (0.01)
5.38%
15/01/2023
830000  USD Barckys  JCPemmey  Sel  500% 20/0§/2020 (214965) (214965) (001)
&ﬁﬁ’\]ﬂ%’ I Corp. Inc.
Fo 6.38%
EE R &) & #ofE 15/10/2036
o B #y & WA BEIHEFEA USD H# (%) 835000  USD Morgan  JCPemney  Sel  5.00% 20/06/2020 (216260) (216260) (0.02)
EUR 2,017,209 USD 2283296 31/07/2019  JP.Morgan 18,585 - Stanley Corp, Inc.
EUR 37878433  USD 42585396 81/07/2019  StaleStest 638511 005 ?:/i”g o
EUR 500647  USD 674522 23/08/2019  BNP Paribas 73 - - . /
ER 197362 USD 225278 23/08/2019 Giioank B - FLIY |k FTANE - RT T (1,085,176) (1,085,176)  (0.08)
EUR 484019 USD 549601 23/08/2019 HSBC 3744 - H&?Ih._b\b\%?;ﬁﬁﬁ A
! ) AL AN E ANV A YA (989,993) (989,993) (0.07)
NOK 171970080  USD 19867232 31/07/2019  CreditSuisse 298465 002 EEichd 5 GB) 25 aF
NOK 1947724 USD 222994 31/07/2019  JP.Morgan 5401 -
NOK 171,152,143 USD 19762546 30/08/2019 Bankof 323285 003
America
SEK 1050018 USD 112985 31/07/2019  JP.Morgan 36 - 7S 26,422,658  1.95
B ewam W0 e mume W - (B0 270600 oot
944, 520, / , -
UsD 663746  EUR 581,143 31/07/2019  JP.Morgan 502 - # 1:355.564,137) §100:00
UsD 14324391 GBP  10960,000 26/07/2019 Ctibank 373706 0.03
usD 1774938 GBP 1359313 26/07/2019  State Street a6 -
UsD 17574 NOK 149294 31/07/2019  JP.Morgan 67 -
WETHBE O, Sl A 1,723907 013
EUR 66345447  USD 75763315 31/07/2019 Bankof  (55076)  (001)
America
EUR 10829 USD 12376 31/07/2019  JP.Morgan 19 -
EUR 66345000  USD 75762000 31/07/2019  SteteStreet  (54280)  (0.01)
EUR 1345200 USD 1530995 23/08/2019 UBS @113 -
EUR 17953321 USD 20,547,720 30/08/2019 Bankof  (11487) -
America
EUR 17954000  USD 20548084 30/08/2019  StateStreet  (11074) -
GBP 219566 USD 286,101 26/07/2019 HSBC ®622) -
NOK 873%  USD 10285 30/08/2019  JP.Morgan [E
NOK 105022548  USD 12371598 30/09/2019 RBC  (38528) -
SEK 23602 USD 25654 31/07/2019  JP.Morgan @ -
usD 2030920  CAD 2716000 26/07/2019  StateStreet  (44181) -
usD 114185 EUR 100287 31/07/2019  JP.Morgan (254)
UsD 10568343 EUR 9355000 23/08/2019 Citbank ~ (136563)  (0.01)
usD 31722369  EUR 28066599 23/08/2019  StaeSteet  (364177) (003
UsD 692065  EUR 607,000 23/08/2019 UBS (1675 -
UsD 263808  GBP 207506 26/07/2019 Citibank @1y -
ARG Chr ZFEE & (726,410)  (0.06)

FETHEG 2P0 (B & ¥ 997,497  0.07
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iaz R f i ) USD b (%) L R BE SR USD L (%)
INBDFEG [FrC HBEE 12I3HE [ T h TV A 51l State Grid Overseas Investment 2016 USD 700000 723534 016

Ltd, Reg. S 3.5% 04/05/2027
Tencent Holdings Ltd., Reg. S 3.8% usb 1,975,000 2,056,340 047
= 11/02/2025
F—AFFVT 8,256,001  1.87
SGSP Australia Assets Pty. Ltd., Reg. S USD 400000 408656  0.09 anvey
3.3% 09/04/2023 Banco de Bogota SA, 144A 4.375% UsD 350000 359994 008
408,656  0.09 03/08/2027
A F— Colombia Government Bond 4.5% usb 1,185,000 1,295,365 0.29
Anheuser-Busch InBev Worldwide, Inc. ~ USD 74,000 79994 002 15/08/2029
4.15% 23/01/2025 1,655,359  0.37
AnheuserBusch InBev Worldwide, Inc. ~ USD 160,000 181,056 004 FUI—=Y
4.75% 23/01/2029 Danske Bank A/S, 144A 3.875% UsD 200000 203361 005
Anheuser-Busch InBev Worldwide, Inc.  USD 1,305000 1,589,549  0.36 12/09/2023
5.56% 23/01/2049 203,361  0.05
Solvay Finance America LLC, 144A usD 550,000 586,454  0.13 AV RRYT
45%
4.45% 03/12/2025 Indonesia Government Bond, 144A usD 200,000 204,751 0.05
2,437,053 0.55 3.7% 08/01/2022
NIa—i Indonesia Government Bond 2.95% usD 665000 669505  0.15
Bermuda Government Bond, 144A usD 200,000 219,716 0.05 11/01/2023
4.76% 15/02/2029 Pertamina Persero PT, 144A 6.45% usD 400000 489,796 0.1
Bermuda Government Bond, 144A usD 200,000 216,002 0.05 30/05/2044
4.854% 06/02/2024 Perusahaan Gas Negara Tbk. PT, usb 500000 538863  0.12
435,718 0.10 144A 5.125% 16/05/2024
TN 1,902,915 0.43
Braskem Finance Ltd,, Reg. S 7.375%  USD 244,000 247,750  0.06 TAIWVIVE
Perpetual AerCap Ireland Capital DAC 4.875% UsD 180000 193632 004
Braskem Netherlands Finance BV, usb 800,000 807,932 0.18 16/01/2024
Reg. S 4.5% 10/01/2028 AerCap Ireland Capital DAC 3.5% usb 150,000 160977 0.03
1,055,682  0.24 15/01/2025
s GE Capital International Funding Co. usD 440,000 445130  0.10
Cenovus Energy, Inc. 3.8% USD 220000 226453 005 Wl =s) O QUETESS 16/ /A
15/09/2023 Shire Acquisitions Investments Ireland usD 1,075,000 1,082,982 0.25
Cenovus Energy, Inc. 5.4% usD 210000 225982  0.05 DAG 3.2% 23/09/2026
15/06/2047 1,872,721 0.42
Province of Ontario Canada 2.5% usD 230000 232,770  0.05 AFIREY
10/09/2021 KazMunayGas National Co. JSC, UsD 1,500,000 1611510 036
685,205  0.15 Reg. S 4.75% 19/04/2027
FU 1,611,510  0.36
Chile Government Bond 3.5% usD 865000 879354  0.20 Jvz—b
25/01/2050 Equate Petrochemical BV, Reg. S usD 560000 587,832  0.13
Corp. Nacional del Cobre de Chile, usD 200000 207,038 005 4.25% 03/11/2026
144A 3.625% 01/08/2027 587,832 0.13
Enel Americas SA 4% 25/10/2026 usD 450,000 462913 0.10 NoerTNgT
Enel Chile SA 4.875% 12/06/2028 usD 550000 598524  0.14 ArcelorMitial 4.55% 11/03/2026 UsD 195000 205916 006
2,147,829  0.49 205,916  0.05
il AFva
Alibaba Group Holding Ltd. 3.4% usD 705000 714955  0.16 BBVA Bancomer SA, 144A 4375% UsD 205000 306834 007
06/12/2027 10/04/2024
Alibaba Group Holding Ltd. 4% usb 255,000 260,599 0.06 Mexico Government Bond 3.6% usb 225,000 230,494 0.05
06/12/2087 30/01/2025
Alibaba Group Holding Ltd. 3.6% usD 1170000 1218935 028 Mexico Government Bond 4.125% usD 585000 612571  0.14
28/11/2024 21/01/2026
Baidu, Inc. 3.875% 29/09/2023 usD 445000 461,187  0.10 1,149,899  0.26
Baidu, Inc. 4.375% 29/03/2028 usD 935000 986299  0.22 FS52R
CCCl Treasure Ltd, Reg. S, FRN 3.5%  USD 200000 200,262  0.05 ‘AerCap Ireland Gapital DAC 3.95% Uso 515000 529853 042
Perpetual 01/02/2022
ONAC HK Finbridge Co. Ltd, Reg. S USD 760000 794,989  0.18 AerCap Ireland Capital DAC 4.625% usb 405000 422910 009
4.625% 14/03/2023 01/07/2022
CRCC Yupeng Ltd,, Reg. S, FRN usD 350000 350,029  0.08 952763 0.21
3.95% Perpetual AV d '
State Grid Overseas Investment 2016 usb 470,000 488962 0.1
10, 144A 8 75% 02/05/2003 Autoridad del Canal de Panama, 144A  USD 200000 222,752 005
' 4.95% 29/07/2035

222,752

0.05
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- WPP Finance 2010 4.75% usD 355000 872,181 008
Peru Government Bond 2.844% UsD 510000 513216 012 21/11/2021
20/06/2030 WPP Finance 2010 3.75% usD 500000 517013  0.12
513,216  0.12 19/09/2024
B R—IL 8,815,550  2.00
Qatar Government Bond, 144A UsD 240000 252089 006 7AV%
3.875% 23/04/2023 AbbVie, Inc. 4.7% 14/05/2045 usD 270000 275391  0.06
252,080  0.06 AbbVie, Inc. 4.875% 14/11/2048 usD 10,000 10,499 -
YIVF7SET AbbVie, Inc. 3.6% 14/05/2025 usD 880000 910844 021
Saudi Arabian QOil Co., 144A 3.5% usD 600,000 605,028 0.14 Alexandria Real Estate Equities, Inc., usb 405,000 417,276 0.09
16/04/2029 REIT 3.45% 30/04/2025
Saudi Arabian Oil Co., 144A 4.375% usD 400,000 403,398 0.09 Alexandria Real Estate Equities, Inc., usD 530,000 557,851 0.13
16/04/2049 REIT 3.95% 15/01/2027
1,008,426 0.23 Alexandria Real Estate Equities, Inc., usD 110,000 115,919 0.03
HEPIUY REIT 3.95% 15/01/2028
Eskom Holdings SOC Lid, Reg. S ) 750000 812876 0.18 Altria Group, Inc. 4.8% 14/02/2029 usD 560000 602826 0.14
6.35% 10/08/2028 Altria Group, Inc. 5.8% 14/02/2039 usD 415000 464651  0.10
South Africa Government Bond 4.3% usD 2,150,000 2,117,482 0.48 Altria Group, Inc. 5.95% 14/02/2049 usD 340,000 387,219 0.09
12/10/2028 American Campus Communities usb 885,000 898,288  0.20
2,930,358 0.66 Operating Partnership LP, REIT
2RAY 3.625% 15/11/2027
Banco Santander SA 3.5% USD 800,000 821,196 019 American International Group, Inc. usD 75,000 78,472 0.02
11/04/2022 3.9% 01/04/2026
821,196 0.19 American Tower Corp., REIT 3% usb 410,000 415,976 0.09
242 15/06/2023
— Bank of America Corp. 4.25% usD 610,000 651,651 0.15
UBS Group Funding Switzerland AG, usD 990,000 997,544 0.23 22/10/2026
FRN, 144A 2.859% 1 202
. CoOA15/08/2023 Becton Dickinson and Co. 3.363% usb 530,000 546,690 0.12
997,544  0.23 06/06/2024
727 e REEH Becton Dickinson and Co. 3.734% usD 205000 215067  0.05
First Abu Dhabi Bank PJSC, Reg. S, usD 700000 707,203  0.16 15/12/2024
FRN 5.25% Perpetual Becton Dickinson and Co. 3.7% usD 1223000 1276457 029
707,203 0.16 06/06/2027
AFYR Becton Dickinson and Co. 4.669% usD 345,000 386,755 0.09
Barclays Bank plc 5.14% 14/10/2020  USD 460000 472974  0.11 06/06/2047
Barclays plc, FRN 4.61% 15/02/2023  USD 510000 528118  0.12 Bg?;ggfz“égépe“”es LP3.375% usb 105000 106318  0.02
Barclays plc, FRN 4.338% 16/05/2024  USD 275000 284,085 006 Ty T 55 RGN
Barclays plc 3.684% 10/01/2023 UsD 895000 907,767 021 g §;1V2V7202 eSS ! " ;
BAT Capital Corp. 3.557% usD 585000 582275  0.13 Boardwalk Pipelines LP 5.95% usD 505000 558591  0.13
15/08/2027 01/06/2026
Heathrow Funding Ltd., 144A 4875%  USD 180,000 190538  0.04 Boardwalk Pipelines LP 4.45% usb 40,000 40877 001
15/07/2023 15/07/2027
HSBC Holdings plc 3.9% 25/05/2026  USD 400000 418380  0.10 Boston Properties LP, REIT 3.2% usb 430000 438854 010
HSBC Holdings plc, FRN 3.95% usD 200000 209,002 005 15/01/2025
18/05/2024 Boston Properties LP, REIT 3.65% usD 365000 378751 009
HSBC Holdings plc, FRN 3.262% usD 365000 371440 008 01/02/2026
13/03/2023 Boston Properties LP, REIT 2.75% usD 730000 717,334 0.6
Royal Bank of Scotland Group plc usD 200,000 210,781 0.05 01/10/2026
5.125% 28/05/2024 Brixmor Operating Partnership LP, usD 190,000 198483  0.04
Royal Bank of Scotland Group plc UsD 100,000 107,780 0.02 REIT 4.125% 15/05/2029
6.125% 15/12/2022 Brixmor Operating Partnership LP, usD 299000 306,197 007
Royal Bank of Scotland Group plc usD 765,000 784,963 0.18 REIT 3.65% 15/06/2024
3.875% 12/09/2023 Brixmor Operating Partnership LP, usD 115,000 118,656 0.03
Royal Bank of Scotland Group plc, usD 380000 383762 0.9 REIT 3.85% 01/02/2025
FRN 3.498% 15/05/2023 Brixmor Operating Partnership LP, usD 335000 348512 008
Vodafone Group plc 4.125% usD 850000 903265  0.20 REIT 4.125% 15/06/2026
30/05/2025 Brixmor Operating Partnership LP, usD 332000 339326 008
Vodafone Group plc 4.375% usD 565,000 608,262 0.14 REIT 3.9% 15/03/2027
30/05/2028 Bunge Ltd. Finance Corp. 3.75% usD 590,000 587457 0.3
Vodafone Group plc 5% 30/05/2038  USD 250,000 270,936  0.06 25/09/2027
Vodafone Group plc 5.25% usD 250,000 274,126  0.06 Capital One Bank USA NA 3.375% usD 1455000 1482907 034
30/05/2048 15/02/2023
Vodafone Group plc 4.875% usD 400,000 417,952 0.10 Capital One Financial Corp. 3.3% usD 583,000 598,356 0.13
19/06/2049 30/10/2024
CC Holdings GS V LLC, REIT 3.849%  USD 910000 949075 0.1

15/04/2023
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CNO Financial Group, Inc. 5.25%
30/05/2025

Crown Castle International Corp., REIT
4.45% 15/02/2026

CVS Health Corp. 3.7% 09/03/2023

CVS Health Corp. 4.1% 25/03/2025

CVS Health Corp. 5.125% 20/07/2045

CVS Health Corp. 5.06% 25/03/2048

Discover Financial Services 3.95%
06/11/2024

Discover Financial Services 3.75%
04/03/2025

Energy Transfer Operating LP 4.5%
15/04/2024

Energy Transfer Operating LP 5.25%
16/04/2029

Essex Portfolio LP, REIT 3.875%
01/05/2024

Essex Portfolio LP, REIT 3.375%
15/04/2026

Express Scripts Holding Co. 3.4%
01/03/2027

Express Scripts Holding Co. 4.5%
25/02/2026

FirstEnergy Corp. 3.9% 15/07/2027

Ford Motor Credit Co. LLC 5.085%
07/01/2021

GE Capital International Funding Co.
Unlimited Co. 4.418% 15/11/2035

General Electric Co. 3.375%
11/03/2024

General Motors Financial Co., Inc.
5.1% 17/01/2024

General Motors Financial Co., Inc.
4.35% 09/04/2025

General Motors Financial Co., Inc. 4%
06/10/2026

Goldman Sachs Group, Inc. (The)
5.75% 24/01/2022

Goldman Sachs Group, Inc. (The)
3.625% 22/01/2023

Goldman Sachs Group, Inc. (The)
3.5% 16/11/2026

Healthcare Realty Trust, Inc., REIT
3.625% 15/01/2028

Humana, Inc. 3.85% 01/10/2024

JPMorgan Chase & Co. 3.2%
15/06/2026

JPMorgan Chase & Co. 3.9%
16/07/2025

JPMorgan Chase & Co. 3.3%
01/04/2026

Keysight Technologies, Inc. 4.6%
06/04/2027

Kilroy Realty LP, REIT 4.375%
01/10/2025

Kimco Realty Corp., REIT 3.3%
01/02/2025

Martin Marietta Materials, Inc. 4.25%
02/07/2024

Morgan Stanley 3.75% 25/02/2023
Morgan Stanley 3.7% 23/10/2024
Morgan Stanley 3.875% 27/01/2026
Morgan Stanley 3.125% 27/07/2026

MPT Operating Partnership LP, REIT
5% 15/10/2027
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565,000
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410,000
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116,922
257,245
629,412
446,664
438,169
545,637

1,077,988
206,127

1,969,790
174,107
710,220
175,523
176,626
772,654
721,160
866,045
952,826

371,385
1,050,187
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248,483
1,601,093
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MPT Operating Partnership LP, REIT
5.25% 01/08/2026

Omnicom Group, Inc. 3.65%
01/11/2024

Perrigo Finance Unlimited Co. 3.9%
15/12/2024

Perrigo Finance Unlimited Co. 4.375%
15/03/2026

Plains All American Pipeline LP 3.85%
15/10/2023

Plains All American Pipeline LP 2.85%
31/01/2023

Regency Centers LP, REIT 3.6%
01/02/2027

Regency Centers LP, REIT 4.125%
16/03/2028

Reynolds American, Inc. 4%
12/06/2022

Reynolds American, Inc. 3.25%
01/11/2022

Reynolds American, Inc. 4.45%
12/06/2025

Sempra Energy 3.25% 15/06/2027

Sempra Energy 3.4% 01/02/2028

Southern California Edison Co. 2.9%
01/03/2021

Southern California Edison Co. 3.875%
01/06/2021

Southern Co. (The) 3.25% 01/07/2026

Synchrony Financial 4.375%
19/03/2024

Synchrony Financial 4.25%
15/08/2024

Synchrony Financial 3.7% 04/08/2026

UnitedHealth Group, Inc. 3.375%
15/04/2027

US Treasury 2.125% 31/05/2021
US Treasury 2.375% 31/01/2023
US Treasury 2.5% 31/03/2023
US Treasury 2.125% 15/05/2025
US Treasury 3% 31/10/2025

US Treasury 5.5% 15/08/2028
US Treasury 3.375% 15/05/2044
US Treasury 3% 15/02/2048

US Treasury 3.125% 15/05/2048
US Treasury 3% 15/08/2048

US Treasury 2% 31/08/2021

US Treasury 1.625% 31/08/2022
US Treasury 2% 31/10/2022

US Treasury 2.25% 15/02/2027
US Treasury 2.25% 15/08/2027
US Treasury 2.25% 15/11/2027
US Treasury 2.75% 15/08/2042
US Treasury 2.5% 15/02/2045
US Treasury 3% 15/11/2045

US Treasury 2.5% 15/02/2046
US Treasury 2.5% 15/05/2046
US Treasury 2.875% 15/11/2046
US Treasury 3% 15/05/2047

US Treasury 2.75% 15/08/2047
US Treasury 2.75% 15/11/2047

VEREIT Operating Partnership LP,
REIT 4.625% 01/11/2025
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260,884

456,352
162,680

93,571
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6,039,961
6,498,877
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5,079,297
1,815,016
1,549,969
1,448,828
1,667,625
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4,258,635
8,337,123
6,885,167
2,647,046
1,396,886
7,208,625
6,872,635
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7,078,906

979,083

WirE
= (%)
002
0.15
006
0.09
0.17
002
0.16
004
003
002
021

0.14
0.20
0.02

0.06

0.10
0.04

0.02

0.02
0.23

137
147
1.65
1.15
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VEREIT Operating Partnership LP, usb 810,000 872,500 0.20
REIT 4.875% 01/06/2026
VEREIT Operating Partnership LP, usD 368,000 367,603 0.08
REIT 3.95% 15/08/2027
Verizon Communications, Inc. 4.75% usb 95,000 108,558 0.02
01/11/2041
Verizon Communications, Inc. 5.012% usD 190,000 226,928 0.05
15/04/2049
Verizon Communications, Inc. 4.672% usb 42,000 47,581 0.01
16/03/2055
Verizon Communications, Inc. 4.862%  USD 1,925,000 2,241,614 0.51
21/08/2046
Williams Cos., Inc. (The) 4.3% usb 50,000 53,048 0.01
04/03/2024
Williams Cos., Inc. (The) 3.9% usb 605,000 632,642 0.14
16/01/2025
Williams Cos., Inc. (The) 4% usb 120,000 126,863 0.03
15/09/2025
142,387,235 32.24
e 184,224,079  41.71
NEROFERE [T T g E i 184,224,079  41.71
BEIENTOBAMIAS A/
ZOMERID B B TF B TEE I E N TS HEMiRES
F—=ASU7
APT Pipelines Ltd., 144A 4.25% usb 1,000,000 1,044,940 0.24
16/07/2027
Ausgrid Finance Pty. Ltd., 144A3.85%  USD 250,000 269,234  0.06
01/05/2023
Ausgrid Finance Pty. Ltd., 144A 435%  USD 385,000 411,005 0.09
01/08/2028
Boral Finance Pty. Ltd., 144A 3% usb 535,000 534,965 012
01/11/2022
Boral Finance Pty. Ltd., 144A 3.75% usD 1,275,000 1,279,857 0.29
01/05/2028
Brambles USA, Inc., 144A 4.125% usb 85,000 89,379 0.02
23/10/2025
SMART ABS Trust, Series 2016-2US usb 218,959 218,274 0.05
‘A3A’ 1.71% 15/03/2021
SMART ABS Trust, Series 2016-2US usD 695,000 691,868 0.16
‘A4A’ 2.05% 14/12/2022
Transurban Finance Co. Pty. Ltd., usD 150,000 156,510 0.04
144A 4.125% 02/02/2026
Transurban Finance Co. Pty. Ltd., usb 865,000 858,210 0.19
144A 3.375% 22/03/2027
Woodside Finance Ltd., 144A 3.65% usD 650,000 665,662 0.15
05/03/2025
Woodside Finance Ltd., 144A 3.7% usb 672,000 680,867 0.15
16/09/2026
Woodside Finance Ltd., 144A 3.7% usD 758,000 758,830 017
16/03/2028
7,649,601 1.73
FU
Banco Santander Chile, 144A 3.875% usb 150,000 155320  0.04
20/09/2022
155,320 0.04
HE
Baidu, Inc. 2.875% 06/07/2022 usD 775,000 777,356 0.18
777,356 0.18

HHE PHIE  MRE
A BEes USD L& (%)
FYI—=Y
Danske Bank A/S, 144A 2% UsD 200000 196,850  0.04
08/09/2021
Danske Bank A/S, 144A 2.7% usb 430,000 429,287 0.10
02/03/2022
Danske Bank A/S, 144A 5.375% usb 405,000 436,005 0.10
12/01/2024
1,062,142 0.24
4
Bayer US Finance Il LLC, 144A usb 710,000 734,957 0.17
3.875% 15/12/2023
Deutsche Telekom International usD 790,000 858242  0.19
Finance BV, 144A 4.375%
21/06/2028
Volkswagen Group of America Finance ~ USD 935,000 1,011,651 0.23
LLG, 144A 4.625% 13/11/2025
2,604,850 0.59
&
AIA Group Ltd,, 144A 3.9% usD 685000 729268  0.16
06/04/2028
729,268 0.16
FAIWVFVE
AIB Group plc, FRN, 144A 4.263% usb 390,000 401,805 0.09
10/04/2025
Avolon Holdings Funding Ltd., 144A usD 473,000 500,689 0.11
5.125% 01/10/2023
Avolon Holdings Funding Ltd., 144A usD 120,000 122,623 0.03
3.95% 01/07/2024
Avolon Holdings Funding Ltd., 144A usD 250000 256069  0.06
4.375% 01/05/2026
SMBC Aviation Capital Finance DAC, usD 280,000 282,107 0.06
144A 3% 15/07/2022
SMBC Aviation Capital Finance DAC, usD 200,000 209,444 0.05
144A 4.125% 15/07/2023
1,772,737 0.40
AZV7
Enel Finance International NV, 144A usb 780,000 778,237 0.18
2.75% 06/04/2023
Enel Finance International NV, 144A usD 905,000 905,579 0.20
3.625% 25/05/2027
Eni SpA, 144A 4% 12/09/2023 usb 655,000 682,091 0.15
Eni SpA, 144A 4.75% 12/09/2028 usD 475000 520446  0.12
2,886,353 0.65
AF¥a
Petroleos Mexicanos 5.5% usb 115,000 116,413 0.03
21/01/2021
116,413 0.03
A5VF
NXP BV, 144A 4.875% 01/03/2024 usb 430,000 460,410 0.10
460,410 0.10
AALAR
Syngenta Finance NV, 144A 3.933% usD 300,000 305,134 0.07
23/04/2021
UBS Group Funding Switzerland AG, usD 255,000 272,906 0.06
144A 4.125% 24/09/2025
578,040 0.13
AFVYR
Anglo American Capital plc, 144A usD 405,000 421,172 0.10
4.125% 27/09/2022
Anglo American Capital plc, 144A usD 300,000 323,071 0.07
4.875% 14/05/2025
Anglo American Capital plc, 144A usD 225,000 226,144 0.05
4% 11/09/2027
970,387 0.22
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225 Liberty Street Trust, Series 2016-
2251 ‘A", 144A 3.597% 10/02/2036

280 Park Avenue Mortgage Trust,
FRN, Series 2017-280P ‘A, 144A
3.32% 15/09/2034

Ally Auto Receivables Trust, Series
2017-2 'B’' 2.33% 15/06/2022

American Airlines Pass-Through Trust,
Series 2016-2 ‘A’ 3.65% 15/12/2029

American Airlines Pass-Through
Trust, Series 2017-2 ‘AA’ 3.35%
15/04/2031

American Airlines Pass-Through Trust
‘B’ 3.7% 15/04/2027

American Airlines Pass-Through Trust
‘B’ 3.75% 15/04/2027

American Airlines Pass-Through
Trust, Series 2014-1 ‘B’ 4.375%
01/04/2024

American Airlines Pass-Through Trust,
Series 2015-1 'B' 3.7% 01/11/2024

American Airlines Pass-Through
Trust, Series 2017-1B ‘B’ 4.95%
15/08/2026

American Express Credit Account
Master Trust, FRN, Series 20175 ‘B’
2.974% 18/02/2025

Americredit Automobile Receivables
Trust, Series 2018-2 ‘C’ 3.59%
18/06/2024

AmeriCredit Automobile Receivables
Trust, Series 2017-2 ‘B’ 2.4%
18/05/2022

AmeriCredit Automobile Receivables
Trust, Series 20152 ‘C' 2.4%
08/01/2021

AmeriCredit Automobile Receivables
Trust, Series 2017-3 ‘C’ 2.69%
19/06/2023

Angel Oak Mortgage Trust | LLC, FRN,
Series 20192 ‘A1’, 144A 3.628%
25/03/2049

Applebee’s Funding LLC, Series 2019-
1A ‘A2I', 144A 4.194% 07/06/2049

ARI Fleet Lease Trust, Series 2017-A
‘A2, 144A 1.91% 15/04/2026

ARI Fleet Lease Trust, Series 2016-A
‘A3, 144A 2.11% 15/07/2024

AR Fleet Lease Trust, Series 2017-A
‘A3, 144A 2.28% 15/04/2026

Ascension Health 3.945% 15/11/2046

Ascentium Equipment Receivables
Trust, Series 2017-1A ‘A3’, 144A
2.29% 10/06/2021

Ascentium Equipment Receivables
Trust, Series 2018-1A ‘A3’ 144A
3.21% 11/09/2023

Ashford Hospitality Trust, FRN,
Series 2018-ASHF ‘A’, 144A 3.34%
15/04/2035

Ashford Hospitality Trust, FRN,
Series 2018-ASHF ‘B’, 144A 3.69%
15/04/2035

Atrium Hotel Portfolio Trust, FRN,
Series 2017-ATRM ‘A", 144A 3.37%
15/12/2036

Avis Budget Rental Car Funding
AESOP LLGC, Series 2014-1A ‘A,
144A 2.46% 20/07/2020
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100,000

585,000

45,000

822,626

179,717

278,657

216,856

100,188

31,962

253,836

385,000

610,000

955,000

27,743

1,330,000

632,666

520,000

178,447

156,331

610,000

390,000
29,149

280,000

297,717

355,000

725,000

189,167

106,193

585,987

45,038

839,355

182,197

278,406

218,690

101,721

32,199

266,211

385,602

628,369

956,024

27,742

1,337,731

642,948

526,760

177,982

156,400

610,352

422,055
29,156

283,510

297,448

355,134

725,601

189,164

0.02

0.13

0.01

0.06

0.05

0.01

0.06

0.09

0.22

0.01

0.30

0.12

0.04

0.04

0.10
0.01

0.06
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Avis Budget Rental Car Funding
AESOP LLC, Series 2015-2A ‘A,
144A2.63% 20/12/2021

Avis Budget Rental Car Funding
AESOP LLGC, Series 2017-2A ‘A,
144A 2.97% 20/03/2024

Avis Budget Rental Car Funding
AESOP LLC, Series 2019-2A ‘A,
144A 3.35% 22/09/2025

Avis Budget Rental Car Funding
AESOP LLC, Series 2018-1A ‘C’,
144A 4.73% 20/09/2024

Avnet, Inc. 3.75% 01/12/2021

Avnet, Inc. 4.625% 15/04/2026

AXA Equitable Holdings, Inc. 4.35%
20/04/2028

BANK, FRN, Series 2017-BNK5 'C’
4.257% 15/06/2060

Bank of America Corp., FRN 3.864%
23/07/2024

Bank of America Corp., FRN 3.366%
23/01/2026

Bank of America Corp., FRN 3.824%
20/01/2028

Barclays Dryrock Issuance Trust,
FRN, Series 2018-1 ‘A’ 2.724%
15/07/2024

Bay Area Toll Authority ‘F-2' 6.263%
01/04/2049

Baylor Scott & White Holdings 3.967%
16/11/2046

Bayview Mortgage Fund IVc Trust,
FRN, Series 2017-RT3 ‘A", 144A
3.5% 28/01/2058

Bayview Opportunity Master Fund IVb
Trust, FRN, Series 2017-SPL4 ‘A,
144A 3.5% 28/01/2055

Benchmark Mortgage Trust, Series
2018-B8 ‘A5’ 4.232% 15/01/2052

BMW Vehicle Lease Trust, Series
2017-2 ‘A3’ 2.07% 20/10/2020

Booking Holdings, Inc. 3.65%
16/03/2025

Booking Holdings, Inc. 3.6%
01/06/2026

Bristol-Myers Squibb Co., 144A 3.2%
15/06/2026

Bristol-Myers Squibb Co., 144A 3.4%
26/07/2029

Bristo-Myers Squibb Co., 144A
4.125% 15/06/2039

Broadcom Corp. 3.625% 15/01/2024

Broadcom Corp. 3.125% 15/01/2025

Broadcom, Inc., 144A 4.25%
16/04/2026

BXP Trust, Series 2017-GM ‘A’, 144A
3.379% 13/06/2039

Capital One Multi-Asset Execution
Trust, FRN, Series 2005-B3 ‘B3’
3.147% 15/05/2028

CarMax Auto Owner Trust, Series
20174 ‘A3 2.11% 17/10/2022

CCG Receivables Trust, Series 2016-1
‘A2, 144A 1.69% 14/09/2022

CGCG Receivables Trust, Series 2017-1
‘A2, 144A1.84% 14/11/2023

Celgene Corp. 3.875% 15/08/2025
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270,000

960,000

490,000
845,000
695,000

620,000
885,000
1,875,000
675,000

1,600,000

255,000
375,000

249,852

169,879

990,000
274,125
320,000
450,000
195,000

90,000
175,000

670,000
195,000
415,000

735,000

310,000

175,000
16,245
104,580

1,290,000

USD
240,697

1,392,971

278,781

1,009,394

500,288
887,854
730,362

640,296
929,409
1,415,666
713,792

1,601,932

383,084
394,046

255,499

173,444

1,113,694
273,754
337,334
473,787
202,526

94,047
188,486

674,918
190,174
420,339

772,285

304,441

174,802
16,239
104,338

1,375,198
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H# (%)
0.05

0.32
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0.1
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0.15
0.04
0.10
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0.02

0.31
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CGGS Commercial Mortgage Trust,
FRN, Series 2018WSS ‘B, 144A
3.54% 15/02/2037

Charter Communications Operating
LLC 5.75% 01/04/2048

Charter Communications Operating
LLG, FRN 4.229% 01/02/2024

Charter Communications Operating
LLC 4.908% 23/07/2025

Charter Communications Operating
LLC 6.484% 23/10/2045

Chicago O'Hare International Airport ‘B’
6.395% 01/01/2040

Chrysler Capital Auto Receivables
Trust, Series 2016-BA 'A3’, 144A
1.64% 15/07/2021

Cigna Corp., 144A 4.125%
16/11/2025

Cigna Corp., 144A 4.375%
15/10/2028

Cigna Corp., 144A 4.9% 15/12/2048

Citigroup Commercial Mortgage
Trust, Series 2016-P3 ‘A3’ 3.063%
16/04/2049

Citigroup Commercial Mortgage Trust,
Series 2015-GC27 ‘AS’ 3.571%
10/02/2048

Citigroup Commercial Mortgage Trust,
FRN, Series 2018-B2 ‘C’ 4.674%
10/03/2051

City of Los Angeles Department of
Airports 7.053% 15/05/2040

City of New York 6.271% 01/12/2037

CLNS Trust, FRN, Series 2017-KPR
‘A, 144A 3.253% 11/06/2032

COLT Mortgage Loan Trust, FRN,
Series 2018-1'A1’, 144A 2.93%
25/02/2048

COLT Mortgage Loan Trust, FRN,
Series 2018-4 ‘A1’, 144A 4.006%
28/12/2048

COLT Mortgage Loan Trust, FRN,
Series 2018-1 ‘A2', 144A 2.981%
25/02/2048

Comcast Corp. 3.15% 01/03/2026

Comcast Corp. 4.15% 15/10/2028

Comcast Corp. 3.2% 15/07/2036

Comecast Corp. 4.7% 15/10/2048

Comecast Corp. 3.3% 01/02/2027

COMM Mortgage Trust, Series 2014-
UBS5 ‘A4’ 3.838% 10/09/2047

COMM Mortgage Trust, FRN, Series
2015L.C21 ‘B’ 4.3% 10/07/2048

COMM Mortgage Trust, FRN, Series
2015-PC1 ‘B’ 4.44% 10/07/2050

COMM Mortgage Trust, FRN, Series
2015-CR25 ‘C’ 4.544% 10/08/2048

Credit Suisse Mortgage Capital
Certificates Trust, FRN, Series 2015-
GLPB 'B’, 144A 3.811% 15/11/2034

Crown Castle Towers LLC, 144A
3.222% 15/05/2042

Crown Castle Towers LLC, 144A
3.663% 15/05/2045

CSAIL Commercial Mortgage Trust,
FRN, Series 2016-C7 ‘AS’ 3.958%
16/11/2049
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240,000

85,000
315,000
600,000
100,000
170,000

31,493

785,000
270,000
425,000
290,000
110,000

280,000

70,000

165,000
470,000

123,439

584,315

36,309

240,000
615,000
70,000
190,000
1,155,000
395,000

170,000
85,000
215,000

170,000

25,000
255,000

670,000

A
USD

240,370

93,907
317,671
649,728
118,511
240,990

31,454

834,679
291,211
463,390
299,093
114,750

296,951

106,886

229,924
470,670

123,529

596,783

36,315

247,718
676,721
68,147
222,700
1,196,522
421,848

182,445
90,295
224,150

177,777

25412
266,026

704,958

MiRE
HE (%)

0.05
0.02

0.07

0.03
0.05

0.01

0.07

0.10
0.07

0.07

0.02

0.05
0.11

0.03

0.01

0.06
0.15
0.02
0.05
0.27
0.10

0.04
0.02
0.05

0.04

0.01
0.06

0.16
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DBCG Mortgage Trust, FRN,
Series 2017-BBG ‘A, 144A 3.14%
15/06/2034

Deephaven Residential Mortgage
Trust, FRN, Series 2018-3A ‘A1’,
144A 3.789% 25/08/2058

Deephaven Residential Mortgage
Trust, FRN, Series 2018-4A ‘A1’
144A 4.08% 25/10/2058

Denver City & County School District
No. 1 4.242% 15/12/2037

District of Columbia 5.591%
01/12/2034

Dow Chemical Co. (The), 144A
3.625% 15/05/2026

DRIVEN BRANDS FUNDING LLC,
Series 2019-1A 'A2', 144A0%
20/04/2049

East Bay Municipal Utility District Water
System 5.874% 01/06/2040

Elara HGV Timeshare Issuer LLC,
Series 2014-A ‘A, 144A 2.53%
25/02/2027

Energy Transfer Operating LP 5.875%
16/01/2024

Energy Transfer Operating LP 4.95%
15/06/2028

Enterprise Fleet Financing LLC,
Series 20162 ‘A2', 144A 1.74%
22/02/2022

Enterprise Fleet Financing LLC,
Series 2017-2 ‘A2, 144A 1.97%
20/01/2023

Expedia Group, Inc. 3.8% 15/02/2028
Expedia Group, Inc. 5% 15/02/2026
FHLMC A26586 6% 01/09/2034
FHLMC A71375 6% 01/01/2038
FHLMC A71803 6% 01/01/2038
FHLMC A90053 4.5% 01/12/2039
FHLMC A91947 5% 01/04/2040
FHLMC A93451 4.5% 01/08/2040
FHLMC A94185 4% 01/10/2040
FHLMC A94251 4% 01/10/2040
FHLMC A94576 4% 01/10/2040
FHLMC A94713 4% 01/11/2040
FHLMC A95734 4% 01/12/2040
FHLMC A96312 4% 01/01/2041
FHLMC A97620 4.5% 01/03/2041
FHLMC C01787 6% 01/02/2034
FHLMC C09036 3.5% 01/03/2043
FHLMC G01777 6% 01/02/2035
FHLMC G01899 6% 01/09/2035
FHLMC G03551 6% 01/11/2037
FHLMC G04814 5.5% 01/10/2038
FHLMC G05535 4.5% 01/07/2039
FHLMC G05659 4.5% 01/10/2039
FHLMC G05955 5% 01/08/2040
FHLMC G05958 5% 01/08/2040
FHLMC G06231 4% 01/12/2040
FHLMC G06506 4% 01/12/2040
FHLMC G07543 4.5% 01/08/2041
FHLMC G08016 6% 01/10/2034
FHLMC G08534 3% 01/06/2043
FHLMC G08677 4% 01/11/2045
FHLMC G60038 3.5% 01/01/2044
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985,000

346,322

995,989

70,000
60,000
175,000

448,875

515,000

15,273

280,000
165,000

30,578

45,181

750,000
1,450,000
1,643
814
1,173
47,691
7,513
162,997
2,158
1,529
636
1,360
12,468
52,590
1,675
39,342
157,121
32,347
10,791
38,825
144,047
83,117
122,230
77,869
209,118
80,867
418
22,085
190,515
255,706
678,520
127,814

Wi P
USD L& (%)
986,242 0.22
351,850 0.08
1,020,588 0.23
79,309 0.02
75,463 0.02
181,020 0.04
469,010 0.1
702,774 0.16
15,268 -
311,623 0.07
169,479 0.04
30,546 0.01
45,081 0.01
760,335 017
1,680,783 0.36
1,856 =
892 -
1,289 -
51,272 0.01
8174 -
175,286 0.04
2,270 =
1,609 -
669 -
1,431 -
138,170 =
55,335 0.01
1,801 =
44,667 0.01
162,219 0.04
36,408 0.01
12,252 =
44,087 0.01
157,308 0.04
89,369 0.02
131,394 0.03
84,737 0.02
227,564 0.05
85,087 0.02
440 -
23,694 0.01
216,311 0.05
260,348 0.06
707,195 0.16
131,955 0.03
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FHLMC G60180 4.5% 01/05/2042

FHLMC G60334 4.5% 01/10/2041

FHLMC G60440 3.5% 01/03/2046

FHLMC J03640 6% 01/10/2021

FHLMC Q04674 4% 01/12/2041

FHLMC U90432 3.5% 01/11/2042

FHLMC U90932 3% 01/02/2043

FHLMC U91090 3% 01/03/2043

FHLMC U95033 3.5% 01/09/2042

FHLMC U99094 3.5% 01/03/2044

FHLMC V80025 3% 01/04/2043

FHLMC REMICS, FRN, Series 4875 ‘F'
2.844% 15/04/2049

FHLMC REMICS, FRN, Series 4831
‘FA’ 2.694% 15/10/2048

FHLMC REMICS, FRN, Series 4621
‘FK’ 2.894% 15/10/2046

FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2017-DNA2
‘M1’ 3.604% 25/10/2029

FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2017-DNA3
‘M1’ 3.154% 25/03/2030

FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2017-HQA2
‘M1’ 3.204% 25/12/2029

FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2017-HQA3
‘M1’ 2.954% 25/04/2030

FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2018-DNA1
‘M1’ 2.854% 25/07/2030

FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2018-HQA1
‘M1’ 3.104% 25/09/2030

FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2018-SPI1
‘M1', 144A 3.744% 25/02/2048

FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2014-HQ2
‘M2’ 4.604% 25/09/2024

FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2015-DNA1
‘M2’ 4.254% 25/10/2027

FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2015-DNA2
‘M2’ 5.004% 25/12/2027

FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2015-DNA3
‘M2’ 5.254% 25/04/2028

FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2015-HQ2
‘M2’ 4.354% 25/05/2025

FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2016-DNA1
‘M2’ 5.304% 25/07/2028

FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2016-DNA3
‘M2’ 4.404% 25/12/2028

FHLMC Whole Loan Securities Trust,
FRN, Series 2017-SC0O1 ‘M1, 144A
3.697% 25/12/2046

Fidelity National Financial, Inc. 4.5%
16/08/2028

FirstEnergy Transmission LLC, 144A
4.35% 15/01/2025

Firstkey Mortgage Trust, FRN,
Series 2014-1 'B2', 144A 3.965%
25/11/2044
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151,658

186,872

211,711

133,749

94,762

181,562

798,206
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165,794

579,315

464,191

148,126
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210,810
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474,160
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Fiserv, Inc. 3.2% 01/07/2026

Fiserv, Inc. 4.4% 01/07/2049

Flagstar Mortgage Trust, FRN,
Series 2018-6RR '2A4’, 144A 4%
25/09/2048

FNMA, FRN, Series 2017-C01 ‘1M1’
3.78% 25/07/2029

FNMA, FRN, Series 2017-C06 ‘1M1’
3.18% 25/02/2030

FNMA, FRN, Series 2018-C01 ‘1M1’
3.08% 25/07/2030

FNMA, FRN 763199 4.123%
01/10/2033

FNMA, FRN 848522 4.34%
01/12/2035

FNMA AB5614 3.5% 01/07/2042
FNMA AB5615 3.5% 01/07/2042
FNMA AB5807 3.5% 01/08/2042
FNMA AL3024 3.5% 01/01/2043
FNMA AL6167 3.5% 01/01/2044
FNMA AL6535 3.5% 01/02/2045
FNMA AL9061 3% 01/08/2046
FNMA AL9062 3% 01/09/2046
FNMA AL9716 3.5% 01/12/2044
FNMA AO4163 3.5% 01/06/2042
FNMA AO6755 3.5% 01/06/2042
FNMA AP7510 3.5% 01/09/2042
FNMA AQ7277 3.5% 01/12/2042
FNMA AQ8803 3.5% 01/01/2043
FNMA AQ9735 3.5% 01/01/2043
FNMA AR9048 3% 01/03/2043
FNMA AR9139 3% 01/03/2043
FNMA AR9225 3% 01/03/2043
FNMA AS4835 3% 01/04/2045
FNMA AS9031 3% 01/06/2033
FNMA AS9032 3% 01/08/2043
FNMA AS9043 3% 01/04/2033
FNMA AS9044 3% 01/08/2043
FNMA AS9236 3% 01/02/2044
FNMA AS9241 3% 01/09/2044
FNMA BF0198 4% 01/11/2040
FNMA BM5218 3.5% 01/05/2046
FNMA BM5356 3.5% 01/01/2044
FNMA BM5688 3.5% 01/12/2044
FNMA BM5919 8.5% 01/08/2043
FNMA MA1213 3.5% 01/10/2042
FNMA MA1437 3.5% 01/05/2043
FNMA MA1463 3.5% 01/06/2043
FNMA MA1627 3.5% 01/10/2043
FNMA REMICS, FRN, Series 2018-94
‘FA’ 2.804% 25/01/2049
FNMA REMICS, Series 2018-44 ‘PC’
4% 25/06/2044
Ford Credit Auto Owner Trust, Series
2018-1‘C’, 144A 3.49% 15/07/2031
Ford Credit Floorplan Master Owner
Trust A, Series 2017-3 ‘A’ 2.48%
16/09/2024
Ford Credit Floorplan Master Owner
Trust A, Series 20165 ‘B' 2.16%
15/11/2021
Ford Motor Credit Co. LLC 3.47%
05/04/2021
Fox Corp., 144A 4.709% 25/01/2029
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48,768

300,497
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358,424
931,841

50,114

89,813

1,062,008

9,102

11,517
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33,634
65,337
27,225
30,455

121,801
49,751
49,270

311,510
26,658
36,687

126,961
95,369
49,111

110,054
16,711
12,967
45,000
17,977
18,246
60,453

3,679

110,054
12,749
21,899

738,632

165,744

131,625

100,142

246,632

280,634
66,579

771,591
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0.01
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Galton Funding Mortgage Trust,
FRN, Series 2018-2 ‘A22’, 144A 4%
25/10/2058

Galton Funding Mortgage Trust, FRN,
Series 2018-1'A23’, 144A 3.5%
25/11/2057

Galton Funding Mortgage Trust, FRN,
Series 2017-1 ‘B2, 144A 3.95%
25/07/2056

GE Capital Credit Card Master Note
Trust, Series 2012-7 ‘A’ 1.76%
16/09/2022

General Motors Financial Co., Inc.
3.55% 09/04/2021

George Washington University (The)
3.545% 15/09/2046

GLP Capital LP, REIT 5.25%
01/06/2025

GM Financial Consumer Automobile
Receivables Trust, Series 2017-3A ‘B',
144A 2.33% 16/03/2023

GM Financial Consumer Automobile
Receivables Trust, Series 2018-2 ‘B’
3.12% 18/12/2023

GNMA, 0, Series 2011-41 ‘Al' 4.5%
20/12/2039

GNMA, 10, Series 2012-94 ‘BI' 4%
20/05/2037

GNMA, Series 2018-8 ‘DA’ 3%
20/11/2047

GNMA, 0, Series 2011-88 ‘EI' 4.5%
20/11/2039

GNMA, FRN, Series 2018-122 ‘FE’
2.683% 20/09/2048

GNMA, FRN, Series 2019-21 ‘FL’
2.833% 20/02/2049

GNMA, 0, Series 2013-82 ‘IG’ 3.5%
20/05/2043

GNMA, 10, Series 2010-103 ‘IN’ 4.5%
20/02/2039

GNMA, Series 2017-184 'JH' 3%
20/12/2047

GNMA, FRN, Series 2019-45 ‘KF'
2.883% 20/04/2049

GNMA, FRN, Series 2019-23 ‘NF’
2.833% 20/02/2049

GNMA, IO, Series 2013-24 ‘OI' 4%
20/02/2043

GNMA 3306 5.5% 20/11/2032

GNMA 3490 6.5% 20/12/2033

GNMA 3611 6% 20/09/2034

GNMA 4060 6% 20/12/2037

GNMA 4558 4.5% 20/10/2039

GNMA 4559 5% 20/10/2039

GNMA 4577 4.5% 20/11/2039

GNMA 4715 5% 20/06/2040

GNMA 4772 5% 20/08/2040

GNMA 4801 4.5% 20/09/2040

GNMA 4834 4.5% 20/10/2040

GNMA 4854 4.5% 20/11/2040

GNMA 4946 4.5% 20/02/2041

GNMA 4978 4.5% 20/03/2041

GNMA 4979 5% 20/03/2041

GNMA 5054 4% 20/05/2041

GNMA 710927 5% 15/10/2039

GNMA 723339 5% 15/09/2039

GNMA 782888 5% 15/02/2040
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GNMA 782889 5% 15/02/2040
GNMA 783403 3.5% 15/09/2041
GNMA 783726 3.5% 20/03/2043
GNMA 783972 5% 15/12/2039
GNMA 784012 5.5% 15/10/2038
GNMA 784057 4.5% 15/09/2045
GNMA 784069 5% 15/06/2040
GNMA 784145 3.5% 20/02/2046
GNMA 784474 3.5% 20/02/2048
GNMA 784549 4% 20/01/2048
GNMA AA3342 3% 15/10/2042
GNMA AAB403 3% 15/05/2043
GNMA AJ9334 3.5% 20/10/2044
GNMA AL4508 3.5% 20/02/2045
GNMA AM4385 3.5% 20/05/2045
GNMA AM4931 3.5% 20/04/2045
GNMA AMB053 3.5% 20/05/2045
GNMA AR0556 3.5% 20/01/2046
GNMA AR7632 3.5% 20/02/2046
GNMA AS8186 3.5% 20/05/2046
GNMA AS9176 3.5% 20/05/2046
GNMA AS9216 3% 20/05/2046
GNMA AS9217 3% 20/05/2046
GNMA AS9258 3% 20/07/2046
GNMA AS9259 3% 20/07/2046
GNMA AS9260 3% 20/07/2046
GNMA AT3441 3% 20/07/2046
GNMA AT3442 3% 20/06/2046
GNMA AT4041 3.5% 20/05/2046
GNMA AT4164 3% 20/07/2046
GNMA AT4176 3% 20/07/2046
GNMA AU0255 3% 20/08/2046
GNMA AU0271 8% 20/08/2046
GNMA AU2016 3% 20/08/2046
GNMA AV8326 3% 20/09/2046
GNMA AV8327 3% 20/09/2046
GNMA BF2644 5% 20/05/2048
GNMA BF2878 5% 20/06/2048
GNMA BF3008 5% 20/07/2048
GNMA MA0220 3.5% 20/07/2042
GNMA MAQ221 4% 20/07/2042
GNMA MAQ318 3.5% 20/08/2042
GNMA MAQ392 3.5% 20/09/2042
GNMA MAQ393 4% 20/09/2042
GNMA MAOS35 4% 20/11/2042
GNMA MA0B25 3.5% 20/12/2042
GNMA MAQB99 3.5% 20/01/2043
GNMA MAQ783 3.6% 20/02/2043
GNMA MA1012 3.6% 20/05/2043
GNMA MA1090 3.5% 20/06/2043
GNMA MA1285 3.5% 20/09/2043
GNMA MA1678 4% 20/02/2044
GNMA MA2222 3% 20/09/2044
GNMA MA2896 5.5% 20/06/2045
GNMA MA2963 4.5% 20/07/2045
GNMA MA3033 3% 20/08/2045
GNMA MAB312 4.5% 20/12/2045
GNMA MA3521 3.5% 20/03/2046
GNMA MA3596 3% 20/04/2046
GNMA MA3664 4% 20/05/2046
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30,025
59,917
86,564

113,624
7,480
249,842
48,027
244,508
1,315,783
433,441
8811
12,099
23,900
49,647
16,437
16,771
37,522
17,101
287,760
22,611
17,458
30,662
19,879
28,339
55,841
50,184
81,185
66,752
2,264
106,731
21,362
25,729
40878
44,064
22,177
28,678
66,112
84,503
44,425
440,389
106,073
107,343
36,048
7,102
67,299
47,177
690,568
37,831
228,363
388,823
518,766
237,220
151,176
119,687
272,603
790,061
8,091
196,380
159,547
375,192

PHE MR
USD M= (%)
33,074 0.01
62,246 0.01
89,475 0.02
125,166 0.03
8,435 -
268,791 0.06
52,884 0.01
263,502 0.06
1,358,657 0.31
449,772 0.10
9,030 -
12,417 -
24,770 0.01
51,398 0.01
16,992 -
17,361 -
38,850 0.01
17,704 -
297,848 0.07
23,408 0.01
18,074 -
31,473 0.01
20,388 -
29,085 0.01
57,267 0.01
51,368 0.01
83,212 0.02
68,422 0.02
2,340 -
109,465 0.02
21,909 0.01
26,372 0.01
41,924 0.01
45,225 0.01
22,732 0.01
29,414 0.01
70,970 0.02
90,704 0.02
47,682 0.01
460,071 0.10
112,367 0.03
112,130 0.03
37,652 0.01
7,522 -
71,257 0.02
49,267 0.01
721,156 0.16
39,501 0.01
238,383 0.05
405,774 0.09
540,586 0.12
250,321 0.06
165,298 0.04
130,928 0.03
287,703 0.07
809,989 0.18
8,577 -
203,408 0.05
163,565 0.04
394,460 0.09
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GNMA MA3873 3% 20/08/2046
GNMA MA3936 3% 20/09/2046
GNMA MA4003 3% 20/10/2046
GNMA MA4198 4.5% 20/01/2047
GNMA MA4321 3.5% 20/03/2047
GNMA MA4323 4.5% 20/03/2047
GNMA MA4452 4% 20/05/2047
GNMA MA4511 4% 20/06/2047
GNMA MA4513 5% 20/06/2047
GNMA MA4585 3% 20/07/2047
GNMA MA4588 4.5% 20/07/2047
GNMA MA4589 5% 20/07/2047
GNMA MA4654 4.5% 20/08/2047
GNMA MA4655 5% 20/08/2047
GNMA MA4657 6% 20/08/2047
GNMA MA4721 4.5% 20/09/2047
GNMA MA4722 5% 20/09/2047
GNMA MA4781 5% 20/10/2047
GNMA MA4903 5% 20/12/2047
GNMA MA4965 5% 20/01/2048
GNMA MA5195 5.5% 20/05/2048
GNMA MA5265 4.5% 20/06/2048
GNMA MA5400 5% 20/08/2048
GNMA MA5528 4% 20/10/2048
GNMA MA5595 4% 20/11/2048
GNMA MA5652 4.5% 20/12/2048
GNMA MA5653 5% 20/12/2048
GNMA MA5654 5.5% 20/12/2048
GNMA MA5711 4.5% 20/01/2049
GNMA MA5713 5.5% 20/01/2049
GNMA MA5762 3.5% 20/02/2049
GNMA MA5816 3.5% 20/03/2049
GNMA MA5820 5.5% 20/03/2049
GNMA MA5877 4.5% 20/04/2049
GNMA MA5988 5% 20/06/2049
Great Wolf Trust, FRN, Series 2017-
WOLF ‘B, 144A 3.54% 15/09/2034
GS Mortgage Securities Trust, Series
2016-GS4 ‘A3’ 3.178% 10/11/2049
GS Mortgage Securities Trust, Series
2015-GC34 ‘A4’ 3.506% 10/10/2048
GS Mortgage-Backed Securities Trust,
FRN, Series 2014-EB1A ‘2A1", 144A
2.457% 25/07/2044
Hardee's Funding LLC, Series 2018-1A
‘Al', 144A 4.25% 20/06/2048
HCP, Inc., REIT 3.25% 15/07/2026
HCP, Inc., REIT 3.5% 15/07/2029
Highwoods Realty LP, REIT 4.125%
16/03/2028
Hilton Grand Vacations Trust,
Series 2014-AA ‘A", 144A 1.77%
25/11/2026
Hilton Grand Vacations Trust,
Series 2017-AA ‘A, 144A 2.66%
26/12/2028
Homeward Opportunities Fund |
Trust, FRN, Series 2018-1 ‘A1’, 144A
3.766% 25/06/2048
InTown Hotel Portfolio Trust, FRN,
Series 2018-STAY ‘A, 144A 3.14%
15/01/2033
INVISTA Finance LLC, 144A 4.25%
16/10/2019
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2,248,280
1,066,986
113,856
31,216
1,149,398
327,630
1,456,628
839,273
123,657
355,448
476,827
81,894
1,686,110
136,151
45,066
389,739
401,864
602,593
571,545
753,184
706,954
165,384
521,396
610,767
367,085
104,087
1,191,519
163,843
599,671
110,098
1,473,819
283,841
277,095
950,387
430,000
355,000

460,000
155,000

29,368

476,400

60,000
65,000
285,000

24,413

50,375

932,118

405,000

45,000

USD
2,304,971
1,094,545

116,728
33,000
1,190,298
346,372
1,620,506
875972
131,849
364,240
500,708
87,319
1,665,549
145,189
49,319
409,259
428,498
642,560
609,372
788,336
749,258
172,993
546,087
633,511
380,755
108,528
1,247,119
162,544
627,356
116,485
1,624,406
293,584
293,172
991,509
453,321
355,278

478,817
163,834

29,382

486,814

60,344
65,275
297,447

24,297

50,693

952,704

405,392

45,144

PiEtE
H# (%)
052
025
003
001
027
0.08
034
0.20
003
008
0.1
0.02
038
003
001
0.09
0.10
0.15
0.14
0.18
0.17
0.04
0.12
0.14
0.09
002
0.28
0.04
0.14
003
035
007
0.07
022
0.10
0.08

0.04

0.01

0.11

0.01
0.01
0.07

0.01
0.01
0.22

0.09

0.01
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J.P. Morgan Chase Commercial
Mortgage Securities Trust, FRN,
Series 2016-JP3 ‘B’ 3.397%
16/08/2049

Jimmy Johns Funding LLC, Series
2017-1AA2I', 144A 3.61%
30/07/2047

JobsOhio Beverage System ‘B
4.532% 01/01/2035

JPMBB Commercial Mortgage
Securities Trust, FRN, Series 2014-
C21'B' 4.341% 15/08/2047

JPMDB Commercial Mortgage
Securities Trust, Series 2016-C2 ‘A1’
1.423% 15/06/2049

JPMorgan Chase & Co., FRN 3.797%
23/07/2024

Kaiser Foundation Hospitals 3.5%
01/04/2022

Kubota Credit Owner Trust,

Series 2016-1A ‘A3', 144A 1.5%
15/07/2020

Los Angeles Community College

District 6.75% 01/08/2049

Magnetite XVIIl Ltd., FRN, Series 2016-
18A‘AR’, 144A 3.598% 15/11/2028

Maryland State Transportation
Authority 5.754% 01/07/2041

Maryland State Transportation
Authority 5.888% 01/07/2043

Metropolitan Transportation Authority
7.336% 15/11/2039

Metropolitan Water Reclamation
District of Greater Chicago 5.72%
01/12/2038

Micron Technology, Inc. 4.64%
06/02/2024

Mill City Mortgage Loan Trust, FRN,
Series 2016-1 ‘A1’, 144A 2.5%
25/04/2057

Mill City Mortgage Loan Trust, FRN,
Series 2017-2 'A1’, 144A 2.75%
25/07/2059

Mill City Mortgage Loan Trust, FRN,
Series 2018-1'A1’, 144A 3.25%
25/05/2062

MMAF Equipment Finance LLC,
Series 2014-AA ‘A4, 144A 1.59%
08/02/2022

MMAF Equipment Finance LLC,
Series 2016-AA ‘A4, 144A 1.76%
17/01/2023

Morgan Stanley Bank of America
Merrill Lynch Trust, Series 2014-C18
‘300A’ 3.749% 15/08/2031

Morgan Stanley Bank of America
Merrill Lynch Trust, Series 2016-C30
‘A5’ 2.86% 15/09/2049

Morgan Stanley Bank of America
Merrill Lynch Trust, Series 2013-C7
‘AS’ 3.214% 15/02/2046

Morgan Stanley Bank of America
Merrill Lynch Trust, FRN, Series 2015-
C24 'AS’ 4.036% 15/05/2048

Morgan Stanley Bank of America
Merrill Lynch Trust, Series 2015-C27
‘AS' 4.068% 15/12/2047

Morgan Stanley Bank of America
Merrill Lynch Trust, FRN, Series 2014-
C15 ‘B’ 4.565% 15/04/2047
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170,000

93,338

165,000

280,000

118,212

1,435,000
250,000

23,401

150,000
1,035,000
85,000
165,000
80,000

410,000

635,000

74,615

255,038

294,900

38,408

335,000

205,000

525,000

470,000

370,000

115,000

975,000

USD H& (%)

173,118 004
94465 002
182,364 004
295345 007
117,325 003
1,503,772 034
258659  0.06
23362 001
237,900 005
1084526 023
111986 003
219995 005
122813 003
529,150  0.12
659,657  0.15
74,755 002
256572 0.06
299976 007
38277 001
333277 008
213932 005
533,174 012
478031 0.1
394,454 009
122901 003
1,041,277 024
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Morgan Stanley Capital | Trust, FRN, usb 665,000 664,701 0.15
Series 2017-JWDR ‘A", 144A 3.29%
15/11/2034

Morgan Stanley Capital | Trust, FRN, usb 20,000 21,472 -
Series 2015-MS1 ‘AS’ 4.031%
15/05/2048

Morgan Stanley Capital | Trust, Series uUsb 165,000 173,954 0.04
2017-H1 ‘AS’ 3.773% 15/06/2050

Morgan Stanley Capital | Trust, FRN, usD 1,210000 1,209,101 027
Series 2017-ASHF ‘B, 144A 3.69%
15/11/2034

Morgan Stanley Capital | Trust, Series usb 180,000 190,728  0.04
2017-H1 ‘B’ 4.075% 15/06/2050

Morgan Stanley Capital | Trust, usb 545,000 571,808  0.13
FRN, Series 2017-H1 ‘C’ 4.281%
15/06/2050

MVW Owner Trust, Series 2013-1A‘A’,  USD 202,606 201,903 0.05
144A 2.15% 22/04/2030

MVW Owner Trust, Series 2014-1A°A’,  USD 22,842 22,793 0.01
144A 2.25% 22/09/2031

MVW Owner Trust, Series 2017-1A‘A,,  USD 55,547 55,451 0.01
144A 2.42% 20/12/2034

Navient Private Education Loan Trust, usD 145,000 146,924  0.03
Series 2017-A ‘A2A’, 144A 2.88%
16/12/2058

Navient Private Education Loan Trust, usD 465,000 482,921 0.1
Series 2018-BA ‘A2A", 144A 3.61%
15/12/2059

Navient Private Education Refi Loan usD 252,327 252,770 006
Trust, Series 2018-A ‘AT, 144A
2.53% 18/02/2042

Navient Private Education Refi Loan usb 1,025,000 1042976 024
Trust, Series 2018-A ‘A2’, 144A
3.19% 18/02/2042

Navient Student Loan Trust, FRN, usb 880,000 877,567  0.20
Series 2018-1A ‘A2, 144A 2.754%
25/03/2067

Nelnet Student Loan Trust, FRN, Series usD 616,120 595,146 0.13
20054 ‘A4’ 2.787% 22/03/2032

Neuberger Berman CLO XVI-S Ltd., usb 970,000 969,005  0.22
FRN, Series 2017-16SA ‘A’, 144A
3.637% 15/01/2028

New Residential Mortgage Loan Trust, usb 503,933 515,865 0.12
FRN, Series 2018-NQM1 ‘A1, 144A
3.986% 25/11/2048

New York City Transitional Finance usb 175,000 224,131 0.05
Authority Future Tax Secured 5.508%
01/08/2037

New York City Water & Sewer System usb 320,000 450,454  0.10
5.952% 15/06/2042

New York State Dormitory Authority usD 550,000 564,075 0.13
3.879% 01/07/2046

Nissan Auto Lease Trust, Series 2017-  USD 174,633 174,544  0.04
A A3 1.91% 15/04/2020

NRG Energy, Inc., 144A 3.75% usb 70,000 71,939 0.02
15/06/2024

NRG Energy, Inc., 144A 4.45% usb 225,000 233,710 0.05
15/06/2029

Palisades Center Trust, Series 2016- usb 445,000 444692  0.10
PLSD ‘A’, 144A 2.713% 13/04/2033

Port Authority of New York & New usb 330,000 395,452 0.09
Jersey 4.458% 01/10/2062

QVC, Inc. 5.125% 02/07/2022 usb 700,000 725,858 0.16

QVC, Inc. 4.375% 15/03/2023 usb 225,000 228,395  0.05

Sabine Pass Liquefaction LLC 5% usD 1030000 1126320 026
16/03/2027

Sabine Pass Liquefaction LLC 4.2% usb 65,000 68,149 0.02

15/08/2028

San Diego County Water Authority ‘B’
6.138% 01/05/2049

Santander Drive Auto Receivables
Trust, Series 2017-1'B' 2.1%
15/06/2021

Santander Drive Auto Receivables
Trust, Series 2018-2 ‘B’ 3.03%
15/09/2022

Santander Drive Auto Receivables
Trust, Series 2015-4 'C’ 2.97%
15/03/2021

Santander Drive Auto Receivables
Trust, Series 2017-1 ‘C’ 2.58%
16/05/2022

Santander Drive Auto Receivables
Trust, Series 2018-1'C’ 2.96%
15/03/2024

Santander Drive Auto Receivables
Trust, Series 20182 ‘C’ 3.35%
17/07/2023

Santander Drive Auto Receivables
Trust, Series 20155 D' 3.65%
15/12/2021

Santander Retail Auto Lease Trust,
Series 2019-A 'B', 144A 3.01%
22/05/2023

SBA Tower Trust, REIT, 144A 3.168%
09/04/2047

SBA Tower Trust, REIT, 144A 3.448%
15/03/2048

SBA Tower Trust, REIT, 144A 3.869%
08/10/2049

Sequoia Mortgage Trust, FRN,
Series 2017-CH2 'A19’, 144A 4%
25/12/2047

Sequoia Mortgage Trust, FRN,
Series 2018-CH1 ‘A2, 144A 3.5%
25/02/2048

Sequoia Mortgage Trust, FRN,
Series 2018-CH3 ‘A2, 144A 4%
25/08/2048

Sequoia Mortgage Trust, FRN,
Series 2017-5 ‘B1’, 144A 3.878%
25/08/2047

Sierra Timeshare Receivables Funding
LLG, Series 2014-3A ‘A’, 144A 2.3%
20/10/2031

Sierra Timeshare Receivables Funding
LLG, Series 2015-2A ‘A, 144A 2.43%
20/06/2032

Sierra Timeshare Receivables Funding
LLC, Series 2015-3A ‘A’, 144A 2.58%
20/09/2032

SLM Student Loan Trust, FRN, Series
20089 ‘A’ 4.271% 25/04/2023

SLM Student Loan Trust, FRN, Series
20085 ‘A4’ 4.471% 25/07/2023

SMB Private Education Loan Trust,
Series 2016-A ‘A2A", 144A 2.7%
15/05/2031

SMB Private Education Loan Trust,
Series 2016-C ‘A2A’, 144A 2.34%
15/09/2034

SMB Private Education Loan Trust,
Series 2017-A 'A2A", 144A 2.88%
16/09/2034

SMB Private Education Loan Trust,
Series 2018-C ‘A2A’, 144A 3.63%
15/11/2035
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2,452

365,000

18,749

70,000

190,000

230,000

78,064

385,000

440,000
945,000
360,000

473910

149,319

818,281

215,066

10,475

44,286

144616

248,057
129,953

71812

664,681

608,530

480,000

99,138

2,451

366,613

18,754

69,996

191,061

232,329

78,402

391,157

447,156
968,041
372,463

484,519

162,606

842,195

223,386

10,468

44,169

144,614

250,987
131,602

72,368

661,620

616,541

503,095

0.02

0.08

0.02

0.04

0.05

0.02

0.09

0.10

0.22

0.08

0.11

0.03

0.19

0.05

0.01

0.03

0.06

0.03

0.02

0.15

0.14
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SMB Private Education Loan Trust,
FRN, Series 2015-B ‘A3’, 144A
4.144% 17/05/2032

SMB Private Education Loan Trust,
FRN, Series 2015-C ‘A3’, 144A
4.344% 16/08/2032

SMB Private Education Loan Trust,
Series 2015-C ‘B, 144A 3.5%
15/09/2043

South Carolina Public Service Authority
‘D’ 2.388% 01/12/2023

South Carolina Public Service Authority
‘D’ 4.77% 01/12/2045

STACR Trust, FRN, Series 2018-DNA3
‘M1, 144A 3.154% 25/09/2048

STACR Trust, FRN, Series 2018-HRP2
‘M1, 144A 3.254% 25/02/2047

Starwood Mortgage Residential Trust,
FRN, Series 2018-IMC2 ‘A1’, 144A
4.121% 25/10/2048

State Board of Administration Finance
Corp. 2.163% 01/07/2019

State Board of Administration Finance
Corp. 2.995% 01/07/2020

Synchrony Credit Card Master Note
Trust, Series 2016-2 ‘C’ 2.95%
15/05/2024

Synchrony Credit Card Master Note
Trust, Series 2017-1'C’ 2.56%
15/06/2023

Towd Point Mortgage Trust, FRN,
Series 2016-5 'A1’, 144A 2.5%
25/10/2056

Towd Point Mortgage Trust, FRN,
Series 2017-3 'A1’, 144A 2.75%
25/07/2057

Towd Point Mortgage Trust, FRN,
Series 2017-5 'A1’, 144A 3.004%
25/02/2057

Towd Point Mortgage Trust, FRN,
Series 2017-6 ‘A1’, 144A 2.75%
25/10/2057

Towd Point Mortgage Trust, FRN,
Series 20182 'A1’, 144A 3.25%
25/03/2058

Towd Point Mortgage Trust, FRN,
Series 2016-2 'A1A", 144A 2.75%
25/08/2055

Towd Point Mortgage Trust, FRN,
Series 20153 'A1B’, 144A 3%
25/03/2054

Towd Point Mortgage Trust, FRN,
Series 20154 ‘A1B’, 144A 2.75%
25/04/2055

Towd Point Mortgage Trust, FRN,
Series 20155 'A1B’, 144A 2.75%
25/05/2055

Towd Point Mortgage Trust, FRN,
Series 2016-1 'A1B’, 144A 2.75%
25/02/2055

Towd Point Mortgage Trust, FRN,
Series 2016-1 ‘A3B’, 144A 3%
25/02/2055

Towd Point Mortgage Trust, FRN,
Series 20154 ‘M1, 144A 3.75%
25/04/2055

Transcontinental Gas Pipe Line Co.
LLC 4% 15/03/2028

Transcontinental Gas Pipe Line Co.
LLC 4.6% 15/03/2048
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62,248
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702,311
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166,185
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148,442

58,169

68,583

218814
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87,761

1,163,974
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252,743
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0.04

0.09

017

0.08

0.16
0.26

0.13
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UMBS 190360 5% 01/08/2035
UMBS 254869 5.5% 01/09/2033
UMBS 254903 5% 01/10/2033
UMBS 545759 6.5% 01/07/2032
UMBS 725027 5% 01/11/2033
UMBS 725229 6% 01/03/2034
UMBS 725232 5% 01/03/2034
UMBS 725238 5% 01/03/2034
UMBS 725423 5.5% 01/05/2034
UMBS 735061 6% 01/11/2034
UMBS 735115 6% 01/12/2034
UMBS 735141 5.5% 01/01/2035
UMBS 735318 4.5% 01/11/2019
UMBS 735500 5.5% 01/05/2035
UMBS 735502 6% 01/04/2035
UMBS 735578 5% 01/06/2035
UMBS 735579 5% 01/06/2035
UMBS 735580 5% 01/06/2035
UMBS 735591 5% 01/06/2035
UMBS 735667 5% 01/07/2035
UMBS 735669 5% 01/04/2035
UMBS 735997 5.5% 01/11/2035
UMBS 745428 5.5% 01/01/2036
UMBS 745458 6% 01/04/2036
UMBS 745947 6.5% 01/10/2036
UMBS 750412 6.5% 01/11/2033
UMBS 888174 5.5% 01/06/2035
UMBS 888223 5.5% 01/01/2036
UMBS 888284 5.5% 01/04/2037
UMBS 888430 5% 01/11/2033
UMBS 888567 5.5% 01/12/2036
UMBS 889117 5% 01/10/2035
UMBS 889298 5% 01/12/2036
UMBS 889307 5% 01/07/2037
UMBS 889479 5% 01/07/2037
UMBS 889579 6% 01/05/2038
UMBS 889829 5% 01/07/2035
UMBS 890527 4.5% 01/09/2042
UMBS 890738 3.5% 01/09/2043
UMBS 900724 5.5% 01/08/2021
UMBS 901646 6.5% 01/12/2036
UMBS 902382 6.5% 01/11/2036
UMBS 906064 6% 01/01/2037
UMBS 933051 6.5% 01/10/2037
UMBS 942477 6% 01/08/2022
UMBS 948410 6% 01/08/2022
UMBS 995024 5.5% 01/08/2037
UMBS 995051 6% 01/03/2037
UMBS 995112 5.5% 01/07/2036
UMBS 995113 5.5% 01/09/2036
UMBS 995203 5% 01/07/2035
UMBS 995388 5.5% 01/08/2037
UMBS 995434 5% 01/09/2023
UMBS 995629 6.5% 01/12/2032
UMBS AB6317 3.5% 01/09/2042
UMBS AB6491 3% 01/10/2042
UMBS AB6670 3% 01/10/2042
UMBS AB6768 3% 01/10/2042
UMBS AB7846 3% 01/02/2043
UMBS AB8464 2.5% 01/02/2043

75 € 3047
BRESH

16,211
54,479
9,919
17,280
10,697
53,703
4,443
17,693
136,457
5,791
1,943
33,147
2
11,440
3,564
27,730
4,265
2,528
1,233
8,425
6,853
10,321
68,236
168
2,700
14,651
320,328
12,694
46,788
10,637
83,095
157,836
33,448
12,682
104,145
2,436
119,895
57,065
164,477
831
1,189
9,556
587
31,408
855

951
144,236
42,789
22,085
135,520
64,218
6,504
8,701
18,311
17,688
46,427
35,749
58,963
98,760
129,068

Fadii sl
USD
17,734
60,561
10,789
19,984
11,624
60,912
4,832
19,235
151,694
6,569
2,204
36,836
2
12,774
4,044
30,327
4,665
2,765
1,349
9,189
7,475
11,522
75,843
190
3,153
16,253
356,117
14,112
52,007
11,565
92,383
171,600
36,611
13,786
113930
2,764
130,559
60,936
171,389
845
1,328
11,064
665
34,854
878
972
159,927
48,552
24,541
150,634
69,798
7,229
8913
21,239
18,169
47,450
36,537
60,190
100,873
128,833

0.01
0.01
0.01
0.02
0.03
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SR

UMBS AB8898 3% 01/04/2043
UMBS AB9248 3% 01/05/2043
UMBS AC3237 5% 01/10/2039
UMBS AC9580 4.5% 01/02/2040
UMBS AC9582 5.5% 01/01/2040
UMBS AD0163 6% 01/11/2034
UMBS AD0220 6% 01/10/2038
UMBS AE0624 4% 01/11/2040
UMBS AE0698 4.5% 01/12/2040
UMBS AE7723 4% 01/11/2040
UMBS AH1111 4% 01/12/2040
UMBS AH3394 4% 01/01/2041
UMBS AH5859 4% 01/02/2041
UMBS AJ7679 3.5% 01/12/2041
UMBS AL0O065 4.5% 01/04/2041
UMBS AL0251 5% 01/07/2037
UMBS AL0546 5% 01/07/2041
UMBS AL0803 4% 01/09/2041
UMBS AL1106 4.5% 01/12/2040
UMBS AL1524 4.5% 01/12/2040
UMBS AL1577 5% 01/01/2042
UMBS AL2645 4.5% 01/01/2027
UMBS AL2745 4% 01/03/2042
UMBS AL3192 5% 01/05/2042
UMBS AL3657 3.5% 01/06/2043
UMBS AL4010 3.5% 01/07/2043
UMBS AL4301 4.5% 01/04/2042
UMBS AL5224 5% 01/02/2038
UMBS AL5362 5% 01/09/2039
UMBS AL5590 5.5% 01/09/2041
UMBS AL6078 5% 01/03/2042
UMBS AL68549 5% 01/07/2042
UMBS AL6715 4% 01/02/2045
UMBS AL6966 6.5% 01/08/2038
UMBS AL7033 5% 01/06/2039
UMBS AL7035 5% 01/12/2038
UMBS AL7121 3% 01/01/2044
UMBS AL7991 3.5% 01/01/2046
UMBS AL8310 3.5% 01/03/2044
UMBS AL8387 4% 01/03/2046
UMBS AL8626 3.5% 01/06/2046
UMBS AL9027 4% 01/09/2046
UMBS AL9074 6% 01/05/2041
UMBS AL9107 4.5% 01/03/2046
UMBS AL9267 3% 01/10/2046
UMBS AL9412 3% 01/11/2036
UMBS AL9413 3% 01/11/2036
UMBS AL9547 3% 01/11/2046
UMBS AL9566 3.5% 01/06/2046
UMBS AL9878 3% 01/02/2037
UMBS AL9893 5% 01/02/2045
UMBS AQ05832 2.5% 01/11/2042
UMBS AQ05835 3% 01/11/2042
UMBS AQ7316 2.5% 01/01/2043
UMBS AR2626 2.5% 01/02/2043
UMBS AR9188 2.5% 01/03/2043
UMBS AS0563 4.5% 01/09/2043
UMBS AS1133 4.5% 01/11/2043
UMBS AS1586 4.5% 01/01/2044
UMBS AS2275 4.5% 01/04/2044

usb

BEERG
iz

188,861
154,130
265,232
581,678

38934
180,648
217,614

59,152

24,881

46,645
281,410

83,184

84,141

17,153

83217

2454

90,517
165,988

57,264

16,837

16,841

86,378
266,901

80,658

47,26

30,797

40,945

8971
133,174
6,243

18,419
184,170
259,430

25,570

16,486

22,688
158,403

17,208

75,728
182,544
511,095

25,039
252,049

64,562

1,691,387
497,176
199,943
484,600
700,508
753,937
314,161

39,791

34,221
262,573
137,249

50,095
214,596

83,839

69,342

88,342

PR
USD
192,323
156,956
288,348
625,130
42,332
204,922
246,582
62,274
26,738
49,047
295,881
87,472
88,475
17,846
89,430
2,666
98,430
174,543
61,494
18,093
18,298
90,699
282,963
87,640
49,263
32,129
44,000
9,812
145,395
6,940
20,013
200,109
271,102
29,893
18,031
24,814
161,304
17,845
79,078
190,139
530,024
26,080
285,986
68,844
1,722,385
507,832
203972
494,682
734,337
769,130
342,048
39,598
34,933
262,094
136,998
50,003
229,559
89,342
74,007
94,212

Wi

H® (%)
0.04
0.04
007
0.14
001
005
006
001
001
001
007
0.02
0.02

0.02

0.02
0.04
0.01

0.02
0.06
0.02
0.01
0.01
0.01

0.03

0.05
0.06
0.01

0.01
0.04

0.02
0.04
012
0.01
0.06
0.02
0.39
0.12
0.05
0.1
017
017
0.08
0.01
0.01
0.06
0.03
0.01
0.05
0.02
0.02
0.02

$iRT

UMBS AS4449 3.5% 01/02/2035
UMBS AS4794 3.5% 01/04/2045
UMBS AS4864 2.5% 01/05/2030
UMBS AS5175 3.5% 01/06/2045
UMBS AS5184 3.5% 01/06/2045
UMBS AS5298 2.5% 01/07/2030
UMBS AS5713 3.5% 01/09/2045
UMBS AS5842 4% 01/09/2045
UMBS AS5887 4% 01/09/2045
UMBS AS6191 3.5% 01/11/2045
UMBS AS6302 3.5% 01/12/2045
UMBS AS6313 4% 01/12/2045
UMBS AS6324 3.5% 01/12/2045
UMBS AS6328 3.5% 01/12/2045
UMBS AS6351 4% 01/12/2045
UMBS AS6400 4% 01/12/2045
UMBS AS6515 4% 01/01/2046
UMBS AS6563 3.5% 01/01/2046
UMBS AS7171 3.5% 01/05/2046
UMBS AS8067 3% 01/10/2046
UMBS AS8194 2.5% 01/10/2031
UMBS AS8301 3% 01/11/2046
UMBS AS8305 3% 01/11/2046
UMBS AS8318 3% 01/11/2046
UMBS AS8470 3% 01/12/2046
UMBS AS8471 3% 01/12/2046
UMBS AS8485 3% 01/12/2046
UMBS AS8946 3.5% 01/03/2047
UMBS AS9990 4.5% 01/07/2047
UMBS AT0238 2.5% 01/03/2043
UMBS AT1934 3.5% 01/04/2043
UMBS AT2016 3% 01/04/2043
UMBS AT2717 2.5% 01/05/2043
UMBS AT2723 3% 01/05/2043
UMBS AU0640 3.5% 01/07/2043
UMBS AU1629 3% 01/07/2043
UMBS AU4293 4% 01/09/2043
UMBS AU6198 3.5% 01/08/2043
UMBS AX2501 4% 01/10/2044
UMBS AX2509 3% 01/10/2029
UMBS AY4204 3.5% 01/05/2045
UMBS AZ0814 3.5% 01/07/2045
UMBS AZ0880 2.5% 01/07/2030
UMBS AZ2118 3% 01/10/2030
UMBS AZ2667 3.5% 01/10/2045
UMBS AZ4779 4% 01/10/2045
UMBS AZ7353 3.5% 01/11/2045
UMBS BC0822 3.5% 01/04/2046
UMBS BC1747 3.5% 01/01/2046
UMBS BC4714 3% 01/10/2046
UMBS BC5074 3.5% 01/07/2044
UMBS BC8395 2.5% 01/05/2046
UMBS BC9089 3% 01/12/2046
UMBS BC9556 3% 01/11/2046
UMBS BD2453 3% 01/01/2047
UMBS BD8464 3% 01/11/2046
UMBS BD8496 3% 01/12/2046
UMBS BE1214 3% 01/11/2046
UMBS BE3702 4% 01/06/2047

usb

usb

usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb

A&
BESH
40,671
736,878
483,129
164,686
1,622,555
191,760
404,934
32,114
32,234
61,142
257,490
239,155
1,030,282
366,893
32,697
111,441
126,585
17,119
1,046,206
875,445
117,666
331,015
233,398
1,635,582
701,981
460,765
701,092
212,740
213,559
47,861
21,707
173,553
137,812
307,898
26,924
33,171
989,918
26,490
74,328
321,348
125,756
164,942
59,759
51,856
63,794
1,181,142
1,464,704
241,578
567,939
1,664,411
623,199
55,084
200,222
139,019
124,944
213,829
124,829
94,584
1,449,493

i}
UsD
42,188
764,173
487,261
160,416
1,664,869
193,351
418,999
33,450
33,575
63,265
264,157
250,654
1,058,918
377,091
34,269
116,213
131,853
17,753
1,075,118
890,953
118,642
336,658
237,100
1,658,572
716,586
468,927
716,112
220,497
224,989
47,774
22,382
176,734
137,561
313,542
27,747
33,796
1,039,895
27,324
77,630
328,656
130,415
170,671
60,255
53,034
66,010
1,232,130
1,605,414
248,253
583,720
1,689,221
642,926
54,762
203,768
141,911
127,431
218,278
127,426
96,552
1,609,710

WiEE

(%)
001
0.17
0.1
0.04
035
0.04
0.09
001
001
001
0.06
006
024
0.09
001
003
003

0.24
0.20
0.03
0.08
0.05
0.38
0.16
0.11
0.16
0.05
0.05
0.01
0.01
0.04
0.03
0.07
0.01
0.01
0.24
0.01
0.02
0.07
0.03
0.04
0.01
0.01
0.01
0.28
0.34
0.06
013
0.36
0.15
0.01
0.05
0.03
0.03
0.05
0.03
0.02
0.34
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BHEE PR MR BHE TG MR
S b5 EESH USD L& (%) o2 EE WEDH USD L& (%)
UMBS BH2623 4% 01/08/2047 UsD 305331 318016 007 US Airways Pass-Through Trust, Series ~ USD 74,643 80847 002
UMBS BH9277 3.5% 01/02/2048 usD 896,408 920,160 021 2012:2'A’ 4.625% 03/12/2026
UMBS BJ2709 3% 01/04/2033 usD 78,925 80554 002 Uzsoﬁg‘ﬂﬁys ga;;/T ?’2/“8;;5“257‘ Series  USD 85912 90,225 002
UMBS BK7616 5% 01/09/2048 usD 456,130 484,044 011 USAA;’\ 00 5 TSt Serios 2016, USD 535000 504490 042
uto Owner Trust, Series - | X .
UMBS BM1418 3% 01/04/2047 usD 163884 166,787  0.04 T8 182% 16/10/2023
UMBS BM1423 2.5% 01/05/2032 usb 349427 352554 008 Utah Transit Authority ‘B' 5.937% usD 145000 196,185  0.04
UMBS BM1495 35% 01/01/2036 usD 361930 875628 009 15/06/2039
UMBS BM1879 3.5% 01/01/2044 usD 259,403 270,750 0.06 Verizon Owner Trust, Series 2017-1A usD 293,427 293,049 0.07
UMBS BM1890 2.5% 01/01/2032 usD 209021 210688 005 ‘A, 144A 2.06% 20/09/2021
UMBS BM1984 3.5% 01/11/2047 UsD 742,484 768,094 017 Verizon Owner Trust, Series 2016-2A usb 180,000 180,081 0.04
it 5
UMBS BM3148 4.5% 01/11/2047 usD 550252 601,086  0.14 vC' 14‘? Z'SBT/" 20/25/20221“8 n U 65000 370804 00
‘erizon Owner Trust, Series - | X .
UMBS BM3212 3.5% 01/11/2032 UsD 462376 482,143  0.11 'O 1447 3.2% 20/08/2022
o
UMBS BM3292 4% 01/05/2047 usb 454,434 476,245 on Verus Securitization Trust, FRN, usD 682,417 692,266 0.16
UMBS BM3385 4% 01/06/2045 UsD 1,579,058 1640068 037 Series 20182 ‘AT, 144A 3.677%
UMBS BM3799 3% 01/08/2047 UsD 2039514 2081863 047 01/06/2058
UMBS BM4221 3% 01/01/2043 usD 274,589 279,198 0.06 Verus Securitization Trust, FRN, usD 138,128 140,418 0.03
UMBS BMA4343 4.5% 01/05/2048 usD 1,197,403 1287417 029 gg;‘g; /22%‘5%"\‘\” AT, 144A 8.626%
o
UMBS BM4582 8.5% 01/08/2047 usb 23979 24,881 001 Virginia Commonwealth Transportation usD 265,000 328,754 0.07
UMBS BM4744 3% 01/06/2047 usD 210221 214846 005 Board 5.35% 15/05/2035
UMBS BM4896 3% 01/02/2047 usD 1022196 1040674 024 Vistra Operations Co. LLG, 144A usD 210000 211248 005
UMBS BM5108 3% 01/02/2033 usD 2839524 2903483 066 3.55% 15/07/2024
UMBS BM5109 3% 01/12/2032 usD 1457530 1490775 034 Vistra Operations Co. LLC, 144A 43%  USD 310000 313945 007
UMBS BM5111 3% 01/11/2033 usD 245656 251,495  0.06 15/07/2029
Volvo Financial Equipment Master usb 140,000 140,481 0.03
7 4.5% 01 41 11 $ X
UMBS BM5197 4.5% 01/07/2046 usD 187,114 197,205 004 e BOTTA A
UMBS BM5302 3.5% 01/06/2046 usD 14,219 14,776 - 1447 2.894% 15/11/2022
UMBS BM5468 3% 01/02/2043 usb 405842 412146 009 Wells Fargo Commercial Mortgage UsD 290000 300432 007
UMBS BM5469 3% 01/03/2044 usD 810343 824958  0.19 Trust, Series 2016-C33 ‘A3’ 3.162%
UMBS BM5787 4% 01/08/2047 usD 538684 560,195  0.13 15/08/2059
UMBS BM5841 3.5% 01/09/2045 UsD 200,368 206,533 005 Wells Fargo Csommercwal l\él:ortgage usD 930,000 976,138 0.22
Trust, FRN, Series 2017-C38 ‘B
UMBS CA1711 4.5% 01/05/2048 usD 1,072,169 1,127,085  0.26 3.917% 15/07/2050
9
UMBS GA1900 4.5% 01/06/2048 usb 259208 276957  0.06 Wells Fargo Commercial Mortgage UsD 905000 944335 021
UMBS MAOS61 4% 01/11/2040 usD 170810 179613 004 Trust, FRN, Series 2015C29 ‘C'
UMBS MA0583 4% 01/12/2040 usD 114,734 120,647  0.03 4.224% 15/06/2048
UMBS MAO907 4% 01/11/2041 usD 23,338 24541 001 WFCM, Series 2015-NXS2 ‘AS' 4.039%  USD 35,000 37589 001
UMBS MAQS71 4% 01/02/2042 usD 36,187 38000 001 15/07/2058 S
UMBS MA1086 3.5% 01/06/2042 usD 42,976 44343 001 V\g';%’; /82%%%5 WENEB@ AR | UdD S0.000 SUST2I 00l
UMBS MA2471 3.5% 01/12/2045 usD 146974 151,069 003 WFRBS Commercial Mortgage USD 455000 470962 041
UMBS MA2495 3.5% 01/01/2046 usD 586440 602,740  0.14 Trust, Series 2014-C20 ‘A4’ 3.723%
UMBS MA2834 3.5% 01/12/2046 usD 863829 887,102 020 15/05/2047
UMBS MA2896 3.5% 01/02/2047 UsD 93,625 96,138 002 WFRBS Commercial Mortgage usb 360000 386811 009
s 5
UMBS MA2959 3.5% 01/04/2047 usb 67,540 69353 002 :'su/%‘;ggji 2014-G19°A5' 4.101%
9
UMBS MAS060 3% 01/07/2052 usb 819604 326885 0.07 WFRBS Commercial Mortgage Trust, ~ USD 1000000 1064284 024
UMBS MAB088 4% 01/08/2047 usD 687,851 716428 016 FRN, Series 2014.C22 ‘AS' 4.069%
UMBS MAB125 3% 01/09/2032 usD 215908 220827 005 15/09/2057
UMBS MA3151 3% 01/10/2037 usD 210,266 214,374 0.05 WFRBS Commercial Mortgage Trust, usD 79,000 84,781 0.02
UMBS MA3155 3% 01/10/2032 usD 170,800 174691 004 ?g/'\jds?%iigm 4-C19'B'4.723%
UMBS MA3182 3.5% 01/11/2047 usD 542050 556603  0.13 Whesla SPV 2 LLG, Series 2017-1A UsD 74598 a2t 002
eels , Oeries - ) 0 g
UMBS MA3210 3.5% 01/12/2047 usD 487,495 500584 0.1 AD" 1447 188% 20,04/2026
MESIMA30013 S I01//03/2000 oD S216583] CO OS] OIS Wiliis North America, Inc. 3.6% UsD 505000 521983 0.2
UMBS MA3332 3.5% 01/04/2048 usD 567,802 583110 013 15/05/2024
UMBS MA3384 4% 01/06/2048 usD 1,047,490 1296085 029 World Omni Auto Receivables usD 185737 185628  0.04
UMBS MA3415 4% 01/07/2048 uUsb 2326545 2410895 055 :;U%lésggg? 2018-A'A2'2.19%
UMBS MA3448 5% 01/08/2048 usD 332252 351,810 008 W f g é AtOR bles Trust UsD T T
orl mni Auto Receivables [rust, a » a
UMBS MAG638 4% 01/04/2049 usD 1,044,477 1,080,802  0.24 Serios 20178 'B' 2.37% 15/05/2024
9
UMBS MA3686 3.5% 01/06/2049 usb 500000 512245 012 Worldwide Plaza Trust, Series 2017 USD 390000 413,160 009
United Airlines Pass-Through usD 295916 304,557 0.07 WWP ‘A, 144A 3.526% 10/11/2036
Trust, Series 2014-2 ‘B’ 4.625% 228,343,215 51.70
06/05/2024 w% &t 248,106,092 56
University of North Carolina at Chapel ~ USD 210000 238438 005 & 48,106,092 56.17

Hill 3.847% 01/12/2034
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BEERR PR PR
B R iz USD M= (%)
L7 FaN
i
Ctrip.com International Ltd. 1.25% usD 460,000 458,841 0.10
15/09/2022
458,841  0.10
L= 23 458,841  0.10
ZDAERIDD B T BT 248,564,933  56.27
BEIENhTWBHEMREE 7
AiiAEsE & 432,789,012  97.98
TBAHLS |
FHmA Gﬁ)aig W
] fiaizd Bricd .07 USD USD  H=® (%)
United States ~ GNMA, 3.00%, usD 430000 439969 27 010
of America 15/07/2049
United States ~ GNMA, 350%, usD 340000 351435 385 008
of America 15/07/2049
United States ~ UMBS, 3.00%, usD 650000 662,949 (330) 015
of America 265/07/2034
United States ~ UMBS, 3.50%, usD 1,185,000 1,223,220 5817 028
of America 25/07/2034
United States ~ UMBS, 4.00%, usD 995,000 1,028,542 2682 023
of America 25/07/2049
United States ~ UMBS, 3.50%, usD 515,000 526,769 61 012
of America 25/07/2049
TBARGS| (@Y 7R Yvay) it 4,232,884 8942 096
TBARGS| # 4,232,884 8942 096
FETHEG]
=00 o & o  WHR  BGHEFES USD = (%)
EUR 1467 USD 1672 31/07/2019  JP.Morgan 2 -
GBP 2673815 USD 3398465 31/07/2019 Barclays 5838 -
GBP 1468207  USD 1,867,739 31/07/2019  JP.Morgan 1583 -
GBP 1337000  USD 1697632 31/07/2019  StateStreet 4638 -
UsD 150908 EUR 139931 81/07/2019  JP.Morgan 29 -
HEPREG IO SIS At 12200 -
EUR 31419861 USD 35879973 31/07/2019 Bankof  (26083)  (001)
America
EUR 467363  USD 533699 31/07/2019  JP.Morgan @) -
EUR 31420000  USD 35879755 31/07/2019  StateStreet  (25708) -
GBP 129753 USD 165271 81/07/2019  JP.Morgan m -
usD 586608  EUR 515182 31/07/2019  JP.Morgan (e -
FHETHEE < Hhd BPMEER F (53517)  (0.01)
RETHEG cAd 540 & 2% & (41,221)  (0.01)

SR |

SRR

US 2 Year Note, 30/09/2019 498
US Long Bond, 19/08/2019 9
US UtraBond, 19/09/2019 2

SRR i ZFEATIEE AT

US 5 Year Note, 30/09/2019 (209)
US 10 Year Note, 19/09/2019 (20)
US 10 Year Ultra Bond, 19/09/2019 (110)

SHIEG i 5 MR #t
SIRGE b5 (B 32 &

JUIY b FTANVE - AT TEE]

e
A HEEEHER SR
100,000 USD  JP.Morgan Devon Energy

Corp. 7.95%

15/04/2032
210,000 USD  Morgan HP, Inc. 4.65%
Stanle: 09/12/2021
YLy b FIHN R RT 9T
B Ichvir 27T &
210,000 USD  Barclays Campbell Soup
Co. 4.25%
15/04/2021

ILIY R e FTANE e 2T S
BB v AFHHE §

JLIYR - FTAIVE - RS
BE e 2300 (B # &

He
ZOfEE (R
PoE At

007
0.14
0.04
0.25

(0.04)
(001)
(0.09)
(0.14)

0.1

i
HE (%)

1.48

Fu—n) - Rt}
IFAR—Vr— ) % MGE
fitss USD USD HE& (%)
usb 107,143 922 304,197
usb 14,136,281 617,094
UsD 4074594 196,579
1,117,870
usb (24,679961) (189,194)
usD (2,565,938) (51,719)
UsD (15164531)  (376891)
(617,804)
500,066
i) -
Ei ME @
sE ) WRH U USD
Sel  100% 20/06/2024 332 33
Sel  100% 20/06/202¢ 4385 4385
4T 47
Buy (1.00)% 20/06/2024 (1,332) (1332)
(1,382)  (1,332)
3,385 3,385
6,537,257
2,376,872

0.54

441,703,141 100.00
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MEEHE (%)
TAVA 83.94
EENS 222
rhiE 2.15
F—=A+ZVT 1.82
TANVT YR 0.82
W77V 0.66
SLRYT 065
A4 059
N)VF— 055
71 053
AV RRYT 043
=i= Ay 037
HPFTAE Y 0.36
AA R 0.36
Ep 031
AFra 029
TR—Y 0.29
TV 024
POITIET 023
ARA Y 0.19
ik 0.16
7 7 1 R 0.16
e 0.15
9 z—h 0.13
<= 012
NIa—H 0.10
HBE—=I 0.06
v 0.05
Wy TING 0.05
Hirtss 3t 97.98
BN OZOMEE (A 2.02
&t 100.00
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