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* YHIRIZI T DML E (6,638,517 T 1) OREEFEMIERE (6,814, 232T-M) IZxT D= 97.4%
b == — N 3 oy I
EE., BF. tARUVEEMEEDIKR
(2020426 H25H) (202047 H27H) (202048 H25H) (202049 H25H) (20204E10H26H) (2020411 H25H) HifE
I El % 198 H] K % 199 H#] K % 200 H K % 201 H#] K % 202 H#] K % 203 H#] K
A& | 7,007,357, 764H | 7,008, 776,632 | 7,015 931,528 | 6,889,582, 1491 | 6,770,989, 9681 | 6,817,132, 314H
N =T 225, 699, 962 227, 863, 538 240, 519, 491 231, 496, 094 226, 872, 528 240, 668, 329
¥ & FE FGEMAD) | 6,781, 256, 304 6, 749, 068, 100 6, 747, 109, 346 6, 631, 196, 062 6,512, 207, 440 6, 573, 563, 985
FS I A 4 401, 498 31, 844, 994 28, 302, 691 26, 889, 993 31,910, 000 2, 900, 000
B & & 31,914,034 32, 889, 694 32, 604, 350 33,084, 271 31,847,158 37,042, 682
FN N & 399, 994 100, 000 1, 799, 860 500, 395 499, 964 2, 899, 904
KB W K S B & 21, 306, 438 21, 244, 700 21, 205, 664 21, 124, 294 20, 823, 610 20, 758, 189
xX B R K & 22, 982 1,001, 406 99 1, 226, 755 408, 141 3,706, 418
K OF OFE @M 10, 145, 369 10, 463, 845 9, 482, 297 10, 077, 277 9,921, 633 9, 447, 804
T O R B OEH M 39, 251 79, 743 116, 430 155, 550 193, 810 230, 367
O & ZE # ZE(A—B) | 6,975,443, 730 6,975, 886, 938 6,983, 327,178 6, 856, 497, 878 6,739, 142, 810 6, 780, 089, 632
Jt A | 8,522,575,375 8, 497, 880, 050 8, 482, 265, 655 8, 449, 717, 626 8, 329, 444, 350 8, 303, 275, 991
WO AR B MR O3 4 [A1,547,131,645  |A1,521,993, 112  |A1, 498,938,477 |Al, 593,219,748  [A1,590,301,540 |Al, 523,186, 359
D)% # +# # 0O #| 85225753750 | 8,6497,880,0501 | 8,482,265 65500 | 8,449, 717,62600 | 8,329,444,35000 | 8,303,275,9910
1 /0% Y EAEHEE(C D) 8,185 8,209 8, 233H 8, 114H 8,091 8,166

k JEACIRIL
U NEDT N ]
B INER E T AKE
o — AR SO AR
* JLARD KR

8, 547, 826, 2271
16, 747, 627H]
41,998, 4791

1,547, 131, 6451

8,522, 575, 375
4,194, 110H

28, 889, 435
1,521,993, 11214

8,497, 880, 0501
6,470, 1661
22,084, 5611

1, 498, 938, 477H

8, 482, 265, 655
9, 952, 4521
42,500, 4811
1,593, 219, 7481

8,449, 717, 6261
9, 868, 347
130, 141, 6231
1, 590, 301, 540

8, 329, 444, 3501
9,711, 1161

35, 879, 4751
1,523, 186, 359




T. AY -T54R USAHhLT 7 F

BEDIKR

202045 H26 H  H20204E6 H26H [H20204E7 H28H H20204FE 8 H26H  H20204F9 H26H 20204105 27H
FE20204F 6 H26H 20204 7 H27TH  ZE20204F 8 A25H  #£20204F 9 A25H  Z20204F10H26H  #20204F11H25H

IH H %198 M %199 M %200 I %201 202 M 5 203 3
WEe s F IR & 24, 865, 835 26,777, 3478 22,984, 734M 21,167, 538 26,049, 775M 22,163, 734/
% M B 4 & 24,874,521 26, 783, 131 22,989,293 21,178, 601 26, 054, 651 22, 169, 302
=% B gl g 374 650 446 219 379 105
X # il B A 9,060 | A 6,434 | A 5,006 | A 1,282 | A 5,255 | A 5,673
BF ffi if % % BE & & 107,730, 710 25,731, 637 28,051,400 | A 89,933,419 | A 14,957,718 70,212, 049
U B o 145, 310, 356 104, 336, 888 33,968, 590 66,173 59,671, 741 83,628,718
U B H| A 37,579,646 | A 78,605,251 | A 5,917,190 89,999,592 | A 74,629,459 | A 13,416,669

OfF 7 w® B Z|A 10,247,706 | A 10,612,070 | A 9,581,687
DL #AE X E(A+B+C) 122, 348, 839 41,896, 914 41,454, 447
BT H# & # 8 & £ | Al 232058 231 1,127,183, 670 AT1,103, 657,571 , 077,982, 660 AT,159, 854,579 A1,174,572, 873
(P& fn 15 58 & 48 2% €| A 416115815 | A 415,461,656 | A 415 529, 689 415,230,516 | A 410,649,874 | A 410,694, 289
B %4 % F 4 %) | 271,999,340) |( 271,295,778) |( 270,927,888) [( 270,086,267) |[(  266,424,894) |( 265,763, 408)

72 B O 3R M Y %) [(A 688,115,155) |(A 686, 757,434) (A 686,457,577) [(A 685,316,783) [(A 677,074,768) |(A 676,457, 697)

(@) it (D+E+F) | A1,525,825,207 A1,500, 748, 412 AT1,477,732,813 1,572,095, 454 A1,569,477,930 1,502,428, 170
Hiw % 4 B £|A 21,306438 | A 21,244700 | A 21,205664 | A 21,124,294 | A 20,823,610 | A 20,758 189
REYPBBIBHES(G+HH) | A1,547,131,645 | A1,521,993,112 | A1,498,938,477 | A1,593,219,748 | A1,590,301,540 | AT1,523, 186,359
BN AE E 2= 2 & | A 416,115,815 | A 415,461,656 | A 415,529,689 | A 415,230,516 | A 410,649,874 | A 410,694, 289

B M &= W M %) 271,999,340) [( 271,295, 778) [ 270,927,888) |(  270,086,267) |(  266,424,894) |( 265, 763,408)
(G2 & 42 & M M 40 [(A 688,115,155) |(A  686,757,434) |(A 686,457,577) [(A 685,316,783) [(A 677,074,768) |(A 676,457, 697)

B U - R VAN 172, 298, 724 171, 835, 427 168, 852, 613 157,933, 782 150, 663, 089 149, 132, 105
MBI 4| A1,303,314,554 | Al, 278, 366, 883 AL, 252, 261, 401 A1, 335,923,014 A1, 330, 314, 755 A1, 261,624, 175

10, 116, 397 A 10,065, 534 A 9,536,791
78,882, 278 1,026, 523 82, 838,992

> > D> D> D>

—

* A ARES e E ?Ezé . WIROFIRZ LD b DEERET,

A TEHIN S 2%, (E”ﬂiﬁﬁ’%’fﬂﬁﬁﬁéé\&)fﬁmL“C;}'o”)i“)”o

*Jﬁﬂﬂ{é‘é{%%ﬁﬁﬁtbi\ EINERES & TEARDE A O\, JTEARE TRIAZZEITHEAE LT, ERIZFHITFIESE LTI ET,

$OUPERREIPICRB W T, HEEEMIEOENOIRRIAR B HERO S £ 1213 A2 BT H-0ICET AL LT, BitlMo T 53K LTV A%EIT
20, 949, 917 T7,

Syt O FH R >
1;.%%% S X FRL U7 I0AE 4 BL FTREAR K OMLAS 7y Bl O FHFLBFRII LA T O L 380 T,

IS -1 ] #0198  Hf #0199 Hj # 200 Hf #0201 M #0202 M #0203 A

(A) Bl 24 %% IT 2 (F FHPEBRTR) 22,944, 390 21, 365, 191 18, 669, 142} 11, 051, 14114 15,984, 2414 19, 875, 858
O it ek 0 0 0 0 0 0
om #% A ¥ & 271, 999, 340 271, 295, 778 270, 927, 888 270, 086, 267 266, 424, 894 265, 763, 408
D)5y F ¥ fii B 2 & 170, 660, 772 171, 714, 936 171, 389, 135 168, 006, 935 155, 502, 458 150, 014, 436
SELATRER (A + B+ C+D) 465, 604, 502 464, 375, 905 460, 986, 165 449, 144, 343 437,911, 593 435, 653, 702

(1 5 A4 v 4B 7 He 48) ( 546. 32) ( 546. 46) ( 543. 47) ( 531. 55) ( 525. 74) ( 524. 68)

) & o R & 21, 306, 438 21, 244, 700 21, 205, 664 21, 124, 294 20, 823, 610 20, 758, 189
(177 8% 0 I E 5y Bl 4) ( 25) ( 25) ( 25) ( 25) ( 25) ( 25)
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T. Rowe Price Funds SICAV -

T. Rowe Price Funds SICAV —

27 k& U.S. Aggregate Bond Fund Global High Yield Bond Fund
HE X B M % NI T VTR SHRIBEERE K RV T
R g H 12 H KA
FTEEREXNR | KX FLETCOREBKES A A —)V FESR
FELCK AR COREERIEE (BB | L LB BRE LOBRORARD DIk
AEXRAE | B—HKULE ~EETHZ LK, b= |BEExPLIIoBEEETHZ LX), F—
N 2 —OiBEREKY £97, AN H—DIBREKY £,
RyUFT—4H TI—LN=Z e N=7 LA ZREREA | J PEAT Y« T =L e A o f—)b
~ ST V7 A FeRy R ATy 2
| E RIS F S TS E A~ O U FH A, ) i i
EEBMS KU | LI MEFEMEICE T 2B, 7 ?":? DIFN B 2 558 3 L ORA A ihRES:
ZOME AT | DRECIET 5. R EC AR, > o RO S, e
GBREGEEN DX INE T,
B A F #HHE| VEEA,
. N TA—eBY T TAR A E—Faf-UITy R
g A = # (T. Rowe Price International Ltd)
oS PN TA— AT TTAL R T I e T
BRABMB R (T. Rowe Price Associates, Inc.)
s A JP FBNLHY « 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 LLCAANAER T H1H
G R TTRO AT 4 — o R ER L E | T T, I BT 5 S TR o
T, TIN— LA R— L T BN—T . WWF%k;U%ﬂME’@®%ﬁiJ
T A F AR )L BE—DREFRER LV | P. Morgan Securities LLCIZJFRE L £,
P—ER~w—I TT, N—T LA XL, T
NRUFI—Y | A RESEFEHEINTND A= L
IZ 2 W T|(AX - N7 - =L —DOEEB LW
- R~ —7TY, TI—LhN— -
Ty A FUA T BB LT ORI
StE (UAF [ h—bR—2) LR/ E
T) LT N—BN—T DT AP —
lE. TN—LN=T « R=J LA X+
T 7 AR D — UM SRR A F L
TWET,
KPEERRT 7 KT, ERUSAOFMRES BRE) 7213k RV OBEEE TORMGERE~NEET 25580850 £,
BEERNRET S5 E?XEEREE#O)EFO)KJR
FRE SRR FERESR 1 B 1T 5 [EAT O §H 5 O & PE D ARPLIC LOX, TA4— 0D - 34; Sf B —F
vaF e U7y RO EZ T ERE ST - BER L2 b 02 R&H L T 77,




(1) BB I OWEELEHFHEE (2019451 A 1 H~2019412H31H)

A=) - A4—JLK- Usz7sy5—r-Ro K-
RUF-J72F 7K

USD USD
HEREMEE 1,310, 223, 204 416, 994, 604
FAMRESRIZAR D ZBOHLE (FURBLPERR:) 81, 070, 519 14, 324, 907
Z AN A (JURBLIERRS:) 692, 659 -
THAFE. 279, 561 70, 646
ATy TGRS F] A 188, 800 5, 169
T DN — —
s & 82,231,539 14, 400, 722
ZH
T FH 9,277,671 628, 701
ATy TGRS FE 367, 857 937
LERBL 494, 015 105, 164
EERTHOR} 174, 665 46, 435
TEREFAk} 151, 374 50, 177
Syl 32, 286 48,816
4 5 AR B N 35, 182 28, 896
R P SR 3,732 11, 669
A 16, 814 11, 067
HUT M O OAhFIE 2 712 1
TomEMRICL2EM 25, 943 10, 661
B - TR (34, 915) (16, 656)
&R Bt 10, 545, 336 925, 868
®E (8) & & 71, 686, 203 13, 474, 854
EH () #HOWR:
HAMRES: (18, 547, 668) 3, 409, 436
TBAIS | — 62, 641
F7 v a VS - (30, 594)
SR EE — 1,276,872
R TRIEG (18, 071, 224) (3,182, 826)
AT THS| (2, 415, 589) 79, 553
TR AR 20, 281 169, 410
X1 (8) #® &&t (39, 014, 200) 1,784,492
HE (B) #HOEE :
A ARES: 140, 697, 439 20, 759, 302
TBAHLS| — (11, 106)
F7a HB — -
St Gl - (194, 178)
ZRETHRIEG 6, 155, 934 360, 232
AT TE 542, 394 7,068
BEAR 199 (132)
Ml (38) HOZEEH At 147, 395, 966 20,921,186
EBRICKIMEEOHME (B) %8 180, 067, 969 36, 180, 532
FATRA 448, 240, 671 124, 546, 008
R (568, 619, 352) (104, 156, 262)
BEADERIC K SMEEOHE (R) &8 (120, 378, 681) 20, 389, 746
Bl 24 4> 43 il (6, 706, 997) (1, 320, 750)
SMEHR ERR — —
IR E E 1,363, 205, 495 472,244,132
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(2) BEXIRE T HIBEREE IS OMAE PED P
[Ja—sb e« f—)LRRKF - T7 K]

(2019412 H 31 H HifE)

B PHE o . HRE 1 PR MR
SRR i ol | USD  Ha& (%) T HEE ficliiEs ) USD  [t# (%)
INRDFEEEE [FRr CER X 123 B [ E h T 3 51l Cirsa Finance International Sarl, 144A  EUR 1,250,000 1489536 0.1
6.25% 20/12/2023
Kleopatra Holdings 1 SCA, Reg. S EUR 908,550 502,069 0.04
&2 9.25% 30/06/2023
A—RLYT 15,892,635  1.17
Erste Group Bank AG, Reg. S, FRN EUR 1800000 2,851,958 0.7 <A
o
S5 Rempetial MGM China Holdings Ltd., 144A USD 1290000 1373482 0.0
. 2,351,958 0.17 5.875% 15/05/2026
759V 1,373,482 0.10
Cosan Luxembourg SA, 144A 7% usD 3,910,000 4,266,045 0.31 FSUH
20/01/2027 -
Minerva Luxembourg SA, 144A65%  USD 4590000 4901982 036 OCINVAIE216'020%)15/04/2023 S0 20110,000) g 3780/50]} 026
20/09/2026 Sigma Holdco BV, 144A 7.875% usD 3050000 3,029,702 022
Petrobras Global Finance BV 7.375%  USD 7500000 9,153075 067 16/06/2026
Sigma Holdco BV, Reg. S 5.75% EUR 6,290000 7,123409 052
17/01/2027
15/05/2026
18,321,102 1.34
Fy Trivium Packaging Finance BV, Reg. S EUR 265,000 315,840 0.02
VTRF BV, Reg. S 6.875% UsD 1979000 2,027,654  0.15 375% 15/08/2026
15/0‘1332%:264 rea S : R B : Trivium Packaging Finance BV, Reg.S ~ USD 1,255000 1,331,083  0.10
T TS 5.5% 15/08/2026
i — . Trivium Packaging Finance BV, Reg.S ~ USD 2,000,000 2228700 0.17
8.5% 15/08/2027
Wynn Macau Ltd,, 144A 5.5% UsD 1845000 1,911,734  0.14 Ziggo Bond Co. BV, 144A 6% usD 3240000 3432537 025
01/10/2027 15/01/2027
. 1,911,734 0.4 21242132 156
75 2R _ I VY-
AL‘E/EOE';;’Z)C;SSA‘ RES Seenietd EUR e US| O DNB Bank ASA, Reg. S, FRN 6.5% USD 3200000 3398576 025
Perpetual
i 9
A:tg:/eo?/gréczeSSA‘ Reg. S 5.5% usb 2,705000 2,784,527  0.20 RG]
Altice France SA, 144A 7.375% usb 6175000 6652080 049 BWr7Y%
01/05/2026 Eskom Holdings SOC Ltd., Reg. S UsD 2,635000 2695052  0.20
Credit Agricole SA, Reg. S, FRN 65%  EUR 2210000 2684433 020 6.75% 06/08/2023
Perpetual MTN Mauritius Investments Ltd., usb 5,935,000 6,574,288 0.48
12,515,415 0.92 Reg. S 6.5% 13/10/2026
RAw 9,269,330  0.68
Garfunkelux Holdco 3 SA, Reg. S85%  GBP 1075000 1,408,164  0.10 ALY
01/11/2022 Banco Santander SA, Reg. S, FRN EUR 2,200,000 2,726,914 0.20
1,408,164  0.10 6.75% Perpetual
& LHC3 plc, Reg. S 4.125% 15/08/2024  EUR 1,520,000 1,767,888  0.13
Melco Resorts Finance Ltd., 144A UsD 785000 808004  0.06 4,494,802 033
5.375% 04/12/2029 AALR
_ 808,004  0.06 Credit Suisse Group AG, FRN, 144A usD 3,170,000 3572337 0.26
TANVIVE 7.5% Perpetual
Ardagh Packaging Finance plc, Reg.S ~ USD 2,000,000 2,102,500 0.16 Credit Suisse Group AG, Reg. S, FRN usb 3,290,000 3,544,728 0.26
6% 15/02/2025 7.125% Perpetual
Ardagh Packaging Finance plc, Reg. S~ USD 3,775,000 3980247 029 7,117,065  0.52
5.25% 15/08/2027 FY=H—F - pRT
_ 6,082,747 0.45 Consolidated Energy Finance SA, USD 2605000 2,493636 0.8
ARFTNV 144A 6.875% 15/06/2025
Teva Pharmaceutical Finance usb 2,450,000 2,275,976 0.17 2,493,636 0.18
Netherlands Ill BV 2.8% 21/07/2023 £42YR
P 2,218,976 . 0.17 Barclays plc, Reg. S, FRN 7.875% GBP 1,860,000 2,732,109  0.20
V7 Perpetual
ASR Media and Sponsorship SpA, EUR 2,680,000 3,173,974 0.23 Cabot Financial Luxembour
g SA, GBP 2,970000 4,089,766  0.30
Reg. S 5.125% 01/08/2024 Reg. S 7.5% 01/10/2023
FBrasie SpA, Reg. §7.375% usb 2085000 2157100 016 lceland Bondco pic, Reg. S 4625%  GBP 3095000 3594188  0.26
15/08/2026 15/03/2025
International Game Technology plc, UsD 3,760,000 4,233,441 0.31 INEOS Group Holdings SA, Reg. S EUR 2380000 2783202 021
144A 6.25% 15/01/2027 5375 01/908/2023  Heg. 380 189 -
. 2564515 ml0:70 Motion Bondco DAG, 144A6.626%  USD 575000 610219 005
NorYING 15/11/2027
Altice Financing SA, 144A 7.5% usb 9,535,000 10,250,072  0.75 Standard Chartered plc, FRN, 144A usD 2425000 2615957 0.9
15/05/2026 7.5% Perpetual
Altice Luxembourg SA, Reg. S 10.6%  USD 3,180,000 3,650,958 027 Virgin Media Secured Finance pic, GBP 605000 866831 006
15/05/2027 Reg. S 5.25% 15/05/2029
Virgin Media Secured Finance plc, GBP 790,000 1,066,376 0.08
Reg. S 4.25% 15/01/2030
18,358,598  1.35
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B il i 0

S HESH USD L& (%)

FAVA

AES Corp. 5.125% 01/09/2027 usb 2,700,000 2885396  0.21

AES Corp. 6% 15/05/2026 usb 5,365,000 5,739,450 042

AMC Entertainment Holdings, Inc. usD 1,873,000 1,693,716 0.12
5.875% 15/11/2026

AMC Entertainment Holdings, Inc. usD 7,085000 6,561,171 0.48
5.75% 15/06/2025

Antero Resources Corp. 5.125% usD 1,500,000 1,350,300 0.10
01/12/2022

Archrock Partners LP 6% 01/10/2022 usb 2,850,000 2,879,355 021

B&G Foods, Inc. 5.25% 15/09/2027 usD 2,690,000 2,605,514 0.19

B&G Foods, Inc. 5.25% 01/04/2025 usb 6,615,000 6,829,888  0.50

Cedar Fair LP 5.375% 15/04/2027 usb 3,165,000 3,413,405 0.25

Chesapeake Energy Corp. 8% usb 4,275,000 2,569,852 0.19
15/06/2027

CIT Group, Inc. 5.25% 07/03/2025 usD 1,690,000 1,756,688 0.13

CIT Group, Inc. 6.125% 09/03/2028 usb 1,440,000 1,707,811 0.13

Clearway Energy Operating LLC usD 2,693,000 2,845,558 0.21
5.75% 15/10/2025

GNO Financial Group, Inc. 5.25% usD 1565000 1,739,701  0.13
30/05/2025

Constellium SE, 144A 5.75% usD 3635000 3763316 028
15/05/2024

Crown Cork & Seal Co., Inc. 7.375% usD 225,000 269,648  0.02
15/12/2026

DaVita, Inc. 5.125% 15/07/2024 usb 4,155,000 4,267,164 0.31

DaVita, Inc. 5% 01/05/2025 usb 4,155,000 4,275,890 031

DCP Midstream Operating LP 8.125% usD 2,425,000 3,009,716 0.22
16/08/2030

Edison International 2.4% 15/09/2022  USD 844,000 839,548 0.06

Energizer Gamma Acquisition BV, EUR 2,130,000 2,536,329 0.19
Reg. S 4.625% 15/07/2026

EnLink Midstream Partners LP 4.4% usD 2,330,000 2,264,387 017
01/04/2024

Ford Motor Credit Co. LLC 5.085% usb 2,900,000 2,966,671 0.22
07/01/2021

Ford Motor Credit Co. LLC 5.75% usD 3,338,000 3,442,463 025
01/02/2021

Freeport-McMoRan, Inc. 5% usD 1,285,000 1,357,211 0.10
01/09/2027

Freeport-McMoRan, Inc. 5.25% usb 1,320,000 1,415,396 0.10
01/09/2029

Freeport-McMoRan, Inc. 5.4% usD 4,530,000 4,729,388 0.35
14/11/2034

HCA, Inc. 5.875% 15/02/2026 usb 2,565,000 2,919,906 021

HCA, Inc. 5.625% 01/09/2028 usD 985,000 1,125,244 0.08

HCA, Inc. 5.875% 01/02/2029 usb 1,960,000 2265339 0.17

Hecla Mining Co. 6.875% 01/05/2021 usb 905,000 904,235 0.07

Kosmos Energy Ltd., Reg. S 7.125% ushD 2,620,000 2,679,959 0.20
04/04/2026

Kraton Polymers LLC, Reg. S 5.25% EUR 3,210,000 3,744,179 027
15/05/2026

Level 8 Financing, Inc. 5.375% usD 2,535,000 2,627,806 0.19
01/05/2025

Marriott Ownership Resorts, Inc. 6.5% UsD 3,770,000 4,131,543 0.30
15/09/2026

Mauser Packaging Solutions Holding EUR 3,135,000 3,653,726 0.27
Co., Reg. S 4.75% 15/04/2024

MGM Resorts International 6% usD 2,600,000 2,859,129 0.21
15/03/2023

MPT Operating Partnership LP, REIT usb 1,900,000 1,985,073 0.15
6.375% 01/03/2024

Netflix, Inc., Reg. S 3.875% EUR 1,680,000 1,999,571 0.15
15/11/2029

NGL Energy Partners LP 7.5% usD 5,375,000 5,388,384 0.39

01/11/2023

B il Fig -
ooz R HESH USD L& (%)
NRG Energy, Inc. 7.25% 15/05/2026 usb 10,875,000 11,898,555 0.87
NRG Energy, Inc. 6.625% 15/01/2027  USD 4,760,000 5,177,571 0.38
NuStar Logistics LP 6% 01/06/2026 usb 2,085,000 2,211,883 0.16
NuStar Logistics LP 5.625% usb 1,670,000 1,720,852 0.13

28/04/2027
QEP Resources, Inc. 5.625% usb 2,040,000 1,993,916 0.15
01/03/2026
QEP Resources, Inc. 5.25% usb 2,165,000 2,156,394 0.16
01/05/2023
Refinitiv US Holdings, Inc., Reg. S EUR 1,405,000 1,794,972 0.13
6.875% 15/11/2026
Springleaf Finance Corp. 6.125% usD 3,235,000 3,559,163 0.26
15/03/2024
Springleaf Finance Corp. 6.625% usD 975,000 1,094,535 0.08
15/01/2028
Sprint Communications, Inc. 11.5% usD 1,725,000 1,977,368 0.14
15/11/2021
Sprint Corp. 7.125% 15/06/2024 usb 9,305,000 10,051,587 0.74
Steel Dynamics, Inc. 5% 15/12/2026 usD 1,370,000 1,459,242 0.11
Summit Midstream Holdings LLC 5.5%  USD 1,220,000 1,080,081 0.08
15/08/2022
Summit Midstream Holdings LLC usD 1,160,000 888,850  0.06
5.75% 15/04/2025
Tempur Sealy International, Inc. usb 3,405,000 3,514,930 0.26
5.625% 15/10/2023
Tempur Sealy International, Inc. 5.5% usb 3,135,000 3,318,194 0.24
15/06/2026
Tenet Healthcare Corp. 8.125% usb 4,450,000 4,921,055 0.36
01/04/2022
United Rentals North America, Inc. usD 2,345,000 2,582,595 0.19
6.5% 15/12/2026
US Treasury 2.125% 31/03/2024 usb 7,000,000 7,126,328 0.52
Welbilt, Inc. 9.5% 15/02/2024 usb 2,055,000 2,184,290 0.16
Whiting Petroleum Corp. 5.75% usb 2,855,000 2715019 020
15/03/2021
WPX Energy, Inc. 5.25% 15/10/2027 usb 2595000 2,737,725 0.0
Yum! Brands, Inc. 6.875% 15/11/2037 ~ USD 3725000 4319491 032
Yumn! Brands, Inc. 5.35% 01/11/2043 ~ USD 3685000 3660013 027
Zayo Group LLC 6.375% 15/06/2025  USD 6225000 6433008 047
206,566,643 15.15
& 3t 347,474,178  25.49
#hal
AR
Constellium SE usb 133,275 1,800,545 0.13
1,800,545 0.13
TAVH
American Electric Power Co., Inc. usD 56,350 3,036,702  0.22
Preference 6.125%
Avantor, Inc. Preference 6.25% usb 91,895 5815116 043
Clear Channel Outdoor Holdings, Inc. usb 542,494  1546,108  0.11
Danaher Corp. Preference 4.75% usb 3358 3956849 029
Liberty Broadband Corp. ‘A’ usb 20,260 2,509,606  0.19
NextEra Energy, Inc. Preference usb 55200 2818788  0.21
NextEra Energy, Inc. usb 13,011 3,138,513 0.23
Sempra Energy Preference 6% usb 36,868 4,417,155 032
Southern Co. (The) Preference 6.75% usb 55583 2964241 022
Targa Resources Corp. usb 33,975 1,375,988 0.10
31,579,066 232
#X At 33,379,611 245
380,853,789 27.94

NEEOIEHHG HC BB ik
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Teva Pharmaceutical Finance usb 1,095,000 1,106,251 0.08
= Netherlands lll BV 6% 15/04/2024
ﬁ _ Teva Pharmaceutical Finance usD 3,150,000 3,239,334 0.24
A=A+ SVUT Netherlands Il BV, Reg. S 7.125%
FMG Resources August 2006 Ply. Ltd, ~ USD 2530000 2673565 0.9 31/01/2025
144A 5.125% 15/03/2023 4,345,585  0.32
FMG Resources August 2006 Pty. Ltd,,  USD 2940000 3,121,721 023 WoeryIng
144A 5.125% 15/05/2024 Altice Luxembourg SA, 144A7.625%  USD 14,538,000 15114214  1.11
Virgin Australia Holdings Ltd., 144A usb 1,770,000 1,756,566  0.13 15/02/2025
8.125% 15/11/2024 Intelsat Jackson Holdings SA, 144A usD 1,765000 1,647,680 012
7,551,852 0.55 9.75% 15/07/2025
T390V 16,761,894  1.23
Avon International Operations, Inc., usD 2,675,000 2,795,356 0.21 ek
144A 7.875% 15/08/2022 MGM China Holdings Ltd., 144A usD 1,300,000 1,354,158  0.10
Banco do Brasil SA, Reg. S,FRN 9% USD 5885000 6719699 049 5.375% 15/05/2024
Perpetual 1,354,158  0.10
Itau Unibanco Holding SA, FRN, 144A  USD 4,980000 5208582  0.38 ASUH
125% Perpetual
6:125% Perpetua Constellium SE, 144A 6.625% USD 9610000 10048216 074
14,723,637  1.08 01/03/2025
A Sensata Technologies UK Financing usD 3,975,000 4,298,724 0.31
Bombardier, Inc., 144A 7.5% UsD 740000 778680  0.06 Co. plc, 144A 6.25% 15/02/2026
01/12/2024 UPCB Finance IV Ltd,, 144A5.375%  USD 2,640,000 2,717,603  0.20
Bombardier, Inc., 144A 8.75% usD 4370000 4794764 035 15/01/2025
01/12/2021 17,064,543  1.25
GFL Environmental, Inc., 144A 7% usb 405,000 429,441 0.03 VAY 2 d
01/06/2026 - -
. C&W Senior Financing DAC, Reg. S usD 2,280,000 2,439,195 0.18
G()F1L/gr51\//\2rgg7mema\, Inc., 144A 8.5% usD 3170000 3482895  0.26 6.875% 15/09/2027
- 2,439,195  0.18
Hudbay Minerals, Inc., 144A 7.25% usbD 2,660,000 2,764,751 0.20 ARLY
15/01/2023
i Cirsa Finance International Sarl, 144A usD 4,603,000 4,884,313 0.36
Hudbay Minerals, Inc., 144A 7.625% usb 660000 697,940  0.05 : Bt HEAEES
502008 ° 7.875% 20/12/2023
New Cold, Inc., 144A 6.375% usD 3615000 3344959 025 4,884,313 0.36
15/05/2025 AAA
Seven Generations Energy Ltd., 144A usD 9,755,000 9,828,065 0.72 Transocean Guardian Ltd., 144A usb 2,024,750 2,075,349 0.15
5.375% 30/09/2025 5.875% 15/01/2024
Stars Group Holdings BV, 144A 7% usD 5275000 5717,045 042 UBS Group AG, Reg. S, FRN 7.125%  USD 4,490000 4766584 035
15/07/2026 Perpetual
Telesat Canada, 144A 6.5% usb 2705000 2819962 0.1 6,841,933  0.50
15/10/2027 7 5 TEREEAE
Videotron Ltd. 5% 15/07/2022 usb 1,360,000 1435249  0.10 DAE Funding LLC, 144A 5.25% USD 3455000 3597519 026
Videotron Ltd., 144A 5.125% usb 1,560,000 1,674,730  0.12 15/11/2021
15/04/2027 DAE Funding LLC, 144A 5% usD 3350000 3525641 026
37,768,481  2.77 01/08/2024
FV 7,123,160  0.52
VTR Finance BV, 144A 6.875% UsD 2045000 2095276  0.15 AFVR
15/01/2024 Connect Finco SARL, Reg. S 6.75% usD 3500000 3724219 027
2,005,276  0.15 01/10/2026
T5VR G Global Finance plc, 144A 6.75% usD 2,507,000 2644798  0.20
Altice France SA, 144A 8.125% UsD 2780000 3,150435 023 07/02/2025
01/02/2027 G Global Finance plc, 144A 8.5% usD 1,555,000 1,667,737  0.12
3,150,435  0.23 30/10/2025
FANVS YR Royal Bank of Scotland Group plc, usD 3,155,000 3,417,922 0.25
Avolon Holdings Funding Ltd., 144A  USD 3995000 4305771 032 FRN 8.625% Parpetual
\Y Il unail Ly A A x h g - . "
5.5% 15/01/8023 o Virgin Media Secured Finance plc, usD 2,390,000 2,514,997 0.19
) 144A 5.5% 15/08/2026
Avolon Holdings Funding Ltd., 144A usb 3085000 83271639 024
5.125% 01/10/2023 13,969,673  1.03
Park Aerospace Holdings Ltd., 144A usD 1,685,000 1,691,290 0.12 77XV %
5.25% 15/08/2022 Acrisure LLC, 144A 8.125% UsD 3,765000 4,094,437  0.30
9,268,700  0.68 15/02/2024
Acrisure LLC, 144A 7% 15/11/2025 usD 2,965000 2876050  0.21
Acrisure LLC, 144A 10.125% usD 1615000 1738063  0.13
01/08/2026
Albertsons Cos., Inc., 144A 7.5% usD 3705000 4,164,846  0.31

15/03/2026




BT AHiR MR B PHEAE MEE
SR B AE AR UsD k=% (%) o4z AR il USD  H# (%)
Albertsons Cos, Inc., 144A 5.875% usD 2,290000 2436835 0.18 GCO Holdings LLG, 144A 5.375% usD 2,755000 2961005 022
15/02/2028 01/06/2029
Albertsons Cos,, Inc. 6.626% usD 5000000 5246825 038 GCO Holdings LLG, 144A 5.5% usD 4175000 4401744 032
15/06/2024 01/05/2026
Alcoa Nederland Holding BV, 144A usD 720000 757,505 0.6 CCO Holdings LLC, 144A 5% usD 9,720000 10225829  0.75
6.75% 30/09/2024 01/02/2028
Alcoa Nederland Holding BV, 144A usD 1,245000 1,360,766  0.10 CDW LLC 4.25% 01/04/2028 usD 2,500000 2628338  0.19
7% 30/09/2026 Cedar Fair LP, 144A 5.25% usb 905000 976224 007
Aleris International, Inc., 144A 10.75%  USD 3,750000 3900863  0.29 15/07/2029
15/07/2023 Centene Corp., 144A 4.25% usb 2220000 2,287,754 017
Alliant Holdings Intermediiate LLC, usb 1,200,000 1,291,134 009 15/12/2027
144A 6.75% 15/10/2027 Centene Corp., 144A 4.625% usb 3,220,000 3383560 025
Allied Universal Holdco LLC, 144A usD 2,580,000 2,768,508  0.20 15/12/2029
9.75% 15/07/2027 Change Healthcare Holdings LLC, usb 3,240,000 3,351,100  0.25
American Airlines Pass-Through Trust,  USD 448942 457,040 003 144A 5.75% 01/03/2025
Series 2013-1 'B', 144A 5.625% Cheniere Corpus Christi Holdings LLC ~ USD 1985000 2,237,006 0.16
15/07/2022 5.875% 31/03/2025
American Builders & Contractors usb 3295000 3509356 026 Cheniere Corpus Christi Holdings LLC ~ USD 3520000 3899650  0.29
Supply Co., Inc., 144A 5.875% 5.125% 30/06/2027
15/05/2026 ) T
Cheniere Corpus Christi Holdings LLC ~ USD 3505000 4045927 030
AMWINS Group, Inc., 144A 7.75% usp 3375000 3746250 027 T Soj0 00O
01/07/2026 )
Cheniere Energy Partners LP, 144A usb 3,215,000 3,299,844 024
Apex Tool Group LLC, 144A 9% usD 4,625,000 4,095,044 0.30 4.5o/|u 61 /10;%29
15/02/2023 Cheniere Energy Partners LP 5.625%  USD 1,155000 1,222596 009
Archrock Partners LP, 144A 6.875% usD 2115000 2,247,050  0.16 01/10/2026
A°1|: 04/522; TR 5 T Tt (e Chobani LLC, 144A 7.5% 15/04/2025  USD 6820000 6871082 050
= /3’32028“9’5 ’ i oo e g Churchill Downs, Inc., 144A 5.5% usD 1785000 1895402  0.14
01/04/2027
.875% ,125, ,290, . " X
Ascend Learning LLC, 144A6.875%  USD 3125000 3290359 024 Gitgo Holding, Inc, 144A 9.25% usD 2970000 3185325 023
01/08/2025 01/08/2024
Avantor, Inc., 144A 6% 01/10/2024  USD 9:270.000] 437302 705) JgC. 76 Clear Channel Worldwide Holdings, ~ USD 9478000 10527120 077
Avantor, Inc., 144A 9% 01/10/2025 usD 21,372,000 23949997  1.76 Inc., 1444 9.25% 15/02/2024
Avis Budget Car Rental LLC, 144A usD 3635000 3786452 028 Clear Channel Worldwide Holdings, usD 2810000 2926390  0.21
6.375% 01/04/2024 Inc,, 144A 5.125% 15/08/2027
Bausch Health Americas, Inc., 144A usD 7115000 8191215  0.60 Colfax Corp., 144A 6% 15/02/2024 usD 1,105000 1,176,366  0.09
9.25% 01/04/2026 ' 00, a7
Colfax Corp., 144A 6.375% usb 720000 787,363 0.6
Bausch Health Americas, Inc., 144A usD 7,395000 8,449,194 0.62 15/02, /2(’)926 :
8.5% 31/01/2027 : 7
Com Minerals International, Inc., usb 1,140,000 1,213,359 0.09
Bausch Health Cos., Inc., 144A7.25%  USD 3,110,000 3,557,545  0.26 144362.875% 01/1 2/2[)27I
30/05/2029 Covey Park Energy LLC, 144A75%  USD 870000 750,736 006
Bausch Health Cos., Inc., 144A 7% usD 6,150,000 6,419,278 047 15/05/2025
115/08/2022 CrownRock LP, 144A 5.625% usD 5940000 6054642  0.44
Bausch Health Cos., Inc., 144A 9% usD 4,880,000 5555978 041 15/10/2025
16/12/2025 ©SC Holdings LLG, 144A 7.75% usD 5950000 6357,645 047
Berry Global, Inc., 144A 5.625% usb 645000 695894  0.05 15/07/2025
16/07/2027 CSC Holdings LLC, 144A 6.5% usD 5260000 5893094 043
Berry Petroleum Co. LLG, 144A 7% usb 3305000 3070667 023 01/02/2029
15/02/2026 CSC Holdings LLC, 144A 5.75% usD 3645000 3893279  0.29
Big River Steel LLC, 144A 7.25% usb 2965000 3128045 023 15/01/2030
0/09/2029 ©SC Holdings LLG, Reg. S 7.5% usD 2620000 2963410 022
Boyd Gaming Corp. 6% 15/08/2026  USD 2680000 2883586 021 01/04/2028
Bruin E&P Partners LLC, 144A8.875%  USD 735,000 472543 003 CSC Holdings LLC, 144A 6.625% usb 5,620,000 5988813 044
01/08/2023 15/10/2025
Caesars Resort Collection LLC, 144A  USD 1,930,000 2000503 015 ©SC Holdings LLC, 144A 10.875% Usb 5764000 6452078 047
5.25% 15/10/2025 15/10/2025
Calpine Corp., 144A 5.875% usb 1700000 1,738,955  0.13 CSI Compressco LP, 144A 7.5% usD 2850000 2821500 0.21
15/01/2024 01/04/2025
Calpine Corp., 144A 5.125% usb 3,340,000 3,409,105 025 CSl Compressco LP 7.25% usD 800,000 748,800 0.05
15/03/2028 15/08/2022
Carrizo Oil & Gas, Inc. 6.25% usb 4,185,000 4216619 031 CVR Partners LP, 144A 9.25% usD 6385000 6696269  0.49
15/04/2023 15/06/2023
Carrizo Oil & Gas, Inc. 8.25% usb 4025000 4114757 030 Darling Ingredients, Inc., 144A 5.26%  USD 1,000,000 1063390  0.08
15/07/2025 15/04/2027
Catalent Pharma Solutions, Inc., 144A usb 645,000 678,501 0.05 DCP Midstream LP, FRN 7.375% uspD 3,360,000 3,162,785  0.23
5% 15/07/2027 Perpetual
CCO Holdings LLC, 144A 5.125% usD 4680000 4960028 036 DCP Midstream Operating LP, 144A  USD 4010000 4224274 031

01/05/2027

6.75% 15/09/2037
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Diamond Sports Group LLC, 144A
5.375% 15/08/2026

Diamond Sports Group LLC, 144A
6.625% 15/08/2027

DISH DBS Corp. 5.875% 15/11/2024

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

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

Envision Healthcare Corp., 144A
8.75% 15/10/2026

Exterran Energy Solutions LP 8.125%
01/05/2025

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

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

GCI LLG, 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

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

Gulfport Energy Corp. 6.375%
15/05/2025

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

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

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

Hertz Corp. (The), 144A 5.5%
15/10/2024

Hertz Corp. (The), 144A 7.125%
01/08/2026

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

Icahn Enterprises LP 6.25%
15/05/2026

iHeartCommunications, Inc., 144A
5.25% 15/08/2027

iHeartCommunications, Inc. 6.375%
01/05/2026

iHeartCommunications, Inc. 8.375%
01/05/2027

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

Intelsat Jackson Holdings SA, 144A
8.5% 15/10/2024
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4,955,000
1,985,000

3,590,000
4,155,000
1,105,000

4,435,000
285,000

2,415,000
2,620,000

1,935,000
2,500,000
1,025,000
2,320,000
5,585,000
2,175,000
3,570,000

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

1,960,000
2,420,000
5,055,000
6,190,000
1,780,000
3,590,000
2,120,000
1,330,000
3,290,000
7,515,000

1,095,000
5,425,000

1,025,000
834,000
13,081,627
1,190,000

3,115,000
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5,029,052
1,935,077

3,671,726
4,408,476
1,122,393

4,503,210
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2,666,764
2,743,638

1,998,052
2,631,475
1,145,904
1,463,526
5,610,244
1,996,318
3,937,166

2,507,000
6,884,626
1,847,225

2,081,128
2,523,691
3,199,385
6,522,279
1,461,825
3,813,738
2,178,894
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0.50
0.14
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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

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

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

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

LCPR Senior Secured Financing DAC,
144A 6.75% 15/10/2027

Level 3 Financing, Inc., 144A 4.625%
16/09/2027

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

Live Nation Entertainment, Inc., 144A
4.75% 15/10/2027

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

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

Matador Resources Co. 5.875%
15/09/2026

Mattel, Inc., 144A 5.875% 15/12/2027

Mauser Packaging Solutions Holding
Co., 144A 5.5% 15/04/2024

Mauser Packaging Solutions Holding
Co., 144A 7.25% 15/04/2025

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

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

Moog, Inc., 144A 4.25% 15/12/2027
MSCI, Inc., 144A 4% 15/11/2029
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 5.375% 15/11/2029

Netflix, Inc. 5.875% 15/11/2028

Netflix, Inc. 6.375% 15/05/2029

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% 15/07/2027

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

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
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10,265,000
5,720,000
5,675,000
4,000,000
6,745,000
2,375,000
1,675,000
6,245,000

945,000
2,750,000
3,350,000
1,795,000
3,955,000
7,750,000
7,405,000

1,350,000
5,870,000

1,385,000
5,795,000

1,870,000

725,000
2,040,000
4,785,000

600,000

980,000
2,965,000
2,680,000

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

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

5,150,000

PRI
UsD
11,676,437
6,137,074
5,875,838
4,229972
7,090,681
2,448,079
1,702,889
6,740,229
1,005,504
2,822,696
3,429,529
1,861,146
4,147,767
7,965,818
7474274

1,422,671
6,068,024

1,377,050
5,258,962

2,093,465

741318
2,078,648
5,215,100

666,144
1,077,177
3,357,996
2,668,208

3,354,478
7,559,164
11,421,067
1,778,906
1,116,520
1,518,782

2,424,913
2,726,367
2,535,304
3,635,498

5,367,961

M
: O]

0.86
0.45
0.43
0.31
0.52
0.18
012
0.49
0.07
0.21
0.25
0.14
0.30
0.58
0.55

0.10
0.45

0.39

0.15

0.05
0.15
0.38
0.05
0.08
0.25
0.20

0.25
0.55
0.84
0.13
0.08
0.1

0.18
0.20
0.19
0.27

0.39
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NGL Energy Partners LP, 144A 7.5% usb 5,140,000 4972295  0.36
15/04/2026

NiSource, Inc., FRN 5.65% Perpetual usb 2,800,000 2,888,760  0.21

Novelis Corp., 144A 6.25% usb 2,065,000 2,163,067 0.16
15/08/2024

NRG Energy, Inc., 144A 5.25% usb 1,400,000 1,519,735 0.1
15/06/2029

NVA Holdings, Inc., 144A 6.875% usb 110,000 119,680 0.01
01/04/2026

Outfront Media Capital LLC, 144A 5% usb 1875000 1968225  0.14
15/08/2027

Pactiv LLC 7.95% 15/12/2025 usb 1,405,000 1605353  0.12

Panther BF Aggregator 2 LP, 144A usb 8,030,000 8,540,949 0.63
8.5% 15/05/2027

Parsley Energy LLC, 144A 5.625% usb 4,210,000 4,468,789 0.33
15/10/2027

PDC Energy, Inc. 5.75% 15/05/2026  USD 5110000 5088819 037

Performance Food Group, Inc., 144A usD 2,190,000 2,339,117 017
5.5% 15/10/2027

PGT Escrow Issuer, Inc., 144A 6.75% usb 2,145,000 2,301,258 017
01/08/2026

Post Holdings, Inc., 144A 5.5% usb 1,675,000 1,654,679 0.12
01/03/2025

Post Holdings, Inc., 144A 5.75% usb 1,665,000 1,688,173 0.12
01/03/2027

Post Holdings, Inc., 144A 8% usb 1,580,000 1643396  0.12
15/07/2025

Post Holdings, Inc., 144A 5.625% usb 2,470,000 2,671,675 020
15/01/2028

Prestige Brands, Inc., 144A 6.375% usb 4,285,000 4,462,913  0.33
01/03/2024

Prime Security Services Borrower LLC,  USD 2,785,000 2,955,581 0.22
144A 5.25% 15/04/2024

Prime Security Services Borrower LLC, ~ USD 1,205,000 1,307,895 0.10
144A 5.75% 15/04/2026

Prime Security Services Borrower LLC, ~ USD 3,082,000 3,231,184 024
144A 9.25% 15/05/2023

Qorvo, Inc. 5.5% 15/07/2026 usD 2,700,000 2881750 0.21

Radiate Holdco LLC, 144A 6.875% usb 3,085,000 3,154,413  0.23
15/02/2023

Refinitiv US Holdings, Inc., 144A usb 5,060,000 5536298 041
6.25% 15/05/2026

Refinitiv US Holdings, Inc., 144A usD 10,470,000 11,784,823 0.86
8.25% 15/11/2026

RegionalCare Hospital Partners usb 870,000 925880  0.07
Holdings, Inc., 144A 8.25%
01/05/2023

RegionalCare Hospital Partners UsD 4,550,000 5,161,998 0.38
Holdings, Inc., 144A 9.75%
01/12/2026

Reynolds Group Issuer, Inc., 144A 7% usD 5,085,000 5,268,365 0.39
15/07/2024

Ryman Hospitality Properties, Inc., usb 2,330,000 2410036 0.18
REIT, 144A 4.75% 15/10/2027

Scientific Games International, Inc., usD 5,145,000 5,668,941 0.42
144A 8.25% 15/03/2026

Scientific Games International, Inc., usb 1375000 1476282 0.1
144A 7% 15/05/2028

Scientific Games International, Inc., usb 1365000 1486574 0.1
144A7.25% 15/11/2029

Scripps Escrow, Inc., 144A 5.875% usD 1,510,000 1,585,070 0.12
15/07/2027

Select Medical Corp., 144A 6.25% usD 1,690,000 1,834,174  0.13
15/08/2026

Silversea Cruise Finance Ltd., 144A usb 3,800,000 4,080,717  0.30

7.25% 01/02/2025

R Teid PRIOE  MiE
ik ) USD Mt (%)
Sirius XM Radio, Inc., 144A 4.625% usD 2355000 2473245 018
15/07/2024

Sirius XM Radio, Inc., 144A 5.375% usb 1,910,000 2,031,657 0.15
15/07/2026

Sirius XM Radio, Inc., 144A 5% usb 1945000 2055884  0.15
01/08/2027

Solera LLC, 144A 10.5% 01/03/2024 usb 10,130,000 10,732,735  0.79

Springleaf Finance Corp. 6.875% usb 4,005,000 4,567,262 0.33
16/03/2025

Springleaf Finance Corp. 7.125% usb 1,270,000 1,469,479 0.1
15/03/2026

SS&C Technologies, Inc., 144A 5.5% usb 3,170,000 3397226 025
30/09/2027

Steel Dynamics, Inc. 5.5% 01/10/2024  USD 698,000 719219  0.05

Summit Materials LLC, 144A 5.125% usb 1,405,000 1,447,733 0.11
01/06/2025

Summit Materials LLC, 144A 6.5% usb 850,000 916,170  0.07
15/03/2027

Summit Midstream Partners LP, FRN usb 1,025,000 523483  0.04
9.5% Perpetual

Tallgrass Energy Partners LP, 144A usb 3,810,000 3,833,603 0.28
5.5% 15/09/2024

Targa Resources Partners LP, 144A usD 1,290,000 1413298  0.10
6.5% 15/07/2027

Targa Resources Partners LP, 144A usD 2,265,000 2,511,828 0.18
6.875% 15/01/2029

Targa Resources Partners LP, 144A usb 6,285,000 6,468,176 047
5.5% 01/03/2030

Targa Resources Partners LP 5.125% usb 3,750,000 3,888,675 0.29
01/02/2025

Taylor Morrison Communities, Inc., usb 2,010,000 2175825 0.16
144A 5.875% 15/04/2023

Tenet Healthcare Corp., 144A 4.875%  USD 5,000,000 5248975  0.38
01/01/2026

Terraform Global Operating LLC, 144A  USD 4,115,000 4,291,317 031
6.125% 01/03/2026

Terrier Media Buyer, Inc., 144A usb 3,105,000 3301298 024
8.875% 15/12/2027

Tesla, Inc., 144A 5.3% 15/08/2025 usb 4,470,000 4,341,331 0.32

T-Mobile USA, Inc. 6.5% 15/01/2026 usb 7065000 7,578,308  0.56

Townsquare Media, Inc., 144A 6.5% usbD 3,607,000 3,569,828 0.26
01/04/2023

TransDigm, Inc., 144A 6.25% usb 7,495,000 8,138,146 0.60
15/03/2026

TransMontaigne Partners LP 6.125% usb 3,565,000 3,508,308 0.26
15/02/2026

Uber Technologies, Inc., 144A 7.5% usb 2,645,000 2718359  0.20
15/09/2027

United Airlines Holdings, Inc. 5% usb 220,000 234,623  0.02
01/02/2024

United Airlines Holdings, Inc. 4.875% usb 2,565,000 2,729,635  0.20
15/01/2025

Univar Solutions USA, Inc., 144A usb 2,150,000 2,244,374  0.16
5.125% 01/12/2027

USA Compression Partners LP usb 2,225,000 2,340,711 017
6.875% 01/04/2026

USA Compression Partners LP usD 1,685,000 1,656,800 0.12
6.875% 01/09/2027

VB-S1 Issuer LLC, Series 2016-1A 'F', usb 860,000 878,596 0.06
144A 6.901% 15/06/2046

ViaSat, Inc., 144A 5.625% 15/04/2027 ~ USD 1,915,000 2,053,320 0.15

VICI Properties LP, REIT, 144A 4.625%  USD 1,620,000 1,697,533 0.12
01/12/2029

Vine Oil & Gas LP, 144A 8.75% usD 385,000 186,051 0.01

15/04/2023
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Vine Qil & Gas LP, 144A 9.75% usb 4,000,000 2,020,000 0.15
15/04/2023
Vistra Energy Corp., 144A 8% UsD 710,000 743,725 0.05
15/01/2025
Vistra Energy Corp., 144A 8.125% UsD 2,645,000 2,836,762 0.21
30/01/2026
Vistra Operations Co. LLC, 144A 5.5% usD 3,655,000 3,876,822 0.28
01/09/2026
Vistra Operations Co. LLC, 144A 5% usD 1,625,000 1,701,611 012
31/07/2027
Weekley Homes LLC 6.625% usb 1,995,000 2,094,750 0.15
15/08/2025
William Carter Co. (The), 144A 5.625%  USD 1,100,000 1,179,381 0.09
15/03/2027
Wynn Las Vegas LLC, 144A 5.25% usD 4,995,000 5,313,057 0.39
15/05/2027
Wynn Resorts Finance LLC, 144A usb 1,965,000 2,111,923 0.15
5.125% 01/10/2029
Yum! Brands, Inc., 144A 4.75% usb 720,000 755,323 0.06
15/01/2030
Zayo Group LLC, 144A 5.75% usb 3,165,000 3,236,323 024
15/01/2027
Zekelman Industries, Inc., 144A usD 2,034000 2,144,599  0.16
9.875% 15/06/2023
789,832,750 57.94
o8 #t 939,175,585 68.89
[ v
T7AUA
Cheniere Energy, Inc. 4.25% usD 497,000 388,903 0.03
15/03/2045
388,903 0.03
RS Bt 388,903  0.03
ZOREDIHIDH B THFC BT 939,564,488  68.92
BEENTWAEMRES
Z DA TR EE 2%
FTAUA
iHeartCommunications, Inc. 9% usD 9,905,000 - -
15/06/2020 *
iHeartCommunications, Inc 9% usb 3,965,000 - -
15/09/2022 *
w®% Bt - -
FTANWVSVER
Smurfit-stone Container Cp Esc Contra ~ USD 7,275 - -
Preference *
TAUH
iHeartMedia, Inc. ‘A" * usb 17,322 278,191 0.02
T-Mobile USA, Inc. * usb 3,660,000 10,653 =
T-Mobile USA, Inc. * usD 1,405,000 13,294 -
T-Mobile USA, Inc. * usb 4,360,000 13,586 =
T-Mobile USA, Inc. * usD 4,625,000 59,896 0.01
375,620  0.03
#X F 375620 0.03

BB PRI MR
PR R T USD  H& (B
BN THIE
TAVA
Anvil Holdings, Inc. 05/02/2012 * usb 2,684 27 =
iHeartMedia, Inc. 31/12/2049 * usD 130,157 1887277  0.14
1,887,304  0.14
HEATPRIE A 1,887,304  0.14
2 OMAG [FIRELA RS At 2,262,924  0.17
AN 3 1,322,681,201 97.03
HETHEG|
]
iy R ) % E
B o #®Y ) WHH BEIREAR USD  tE (%)
CAD 653000  USD 493667 24/01/2020 Canadian 8553 -
Imperial Bank
of Commerce
CAD 171000 USD 128975 24/01/2020  JP.Morgan 2541 -
EUR 19%  USD 220 81/01/2020 Barclays - -
EUR 8797505  USD 9814949 31/01/2020  JP.Morgan 74058 001
EUR 30884630 USD 44240153 31/01/2020 MorganStankey 592955 005
EUR 126603937 USD 141464074 31/01/2020  StateStrest 847557 006
EUR 2040685  USD 2484787 21/02/2020 Clibank KIAT AN
EUR 499017 USD 558925 21/02/2020  StateStreet 2719 -
EUR 2321930 USD 2508350 28/02/2020  JP.Morgan 16085 -
EUR 36713690  USD 41003817 28/02/2020  StateSteet 244862 002
GBP 710266 USD 897448 81/01/2020  BNPParibas 4940 -
GBP 202581 USD 261473 31/01/2020 Canadian 6458 -
Imperial Bank
of Commerce
GBP 227478 USD 292421 81/01/2020 Cibank 8430 -
GBP 32375  USD 420401 31/01/2020 Goldman 7% -
Sachs
GBP 308925  USD 399427 31/01/2020  JP.Morgan 9154 -
GBP 917548 USD 1211017 81/01/2020  State Strest 2522 -
GBP 458589 USD 575934 31/01/2020 UBS 30591 -
NOK 3106502  USD 340110 31/01/2020  JP.Morgan 13938 -
NOK 169801620  USD 18917213 31/01/2020 RBC 435051 003
NOK 140074546  USD 15241239 28/02/2020  JP.Morgan 723800 006
NOK 6727000  USD 740747 28/02/2020 RBC 2594 -
SEK 57543%  USD 606045 31/01/2020  JP.Morgan 12280 -
SEK 98516984  USD 10232767 31/01/2020 RBC 352348 003
ARTREGChHBER 3 (&) 3,496,667 026
usD 36397 CAD 48000 24/01/2020  JP.Morgan 519 -
UsD 502818  CAD 776000 24/01/2020  StateStreet @4001) -
UsD 6478626  EUR 5826885 31/01/2020  JP.Mogan  (76199)  (001)
UsD 25121319 EUR 22663872 21/02/2020 Clibank ~ (38689)  (0.03)
UsD 15711623 EUR 14128128 21/02/2020 UBS  (189602)  (002)
usD 16490048 GBP 13330000 31/01/2020 Ciibank ~ (1,140048) (008
UsD 186155  NOK 1684438 31/01/2020  JP.Morgan (5820 -
UsD 19 NOK 170 28/02/2020 Barclays - -
usD 631918 SEK 6025284 31/01/2020  JP.Mogan  (15466) -
RETHEG Kb 5EE & & (1,818551)  (0.14)
RETHEG <2 @D = & G 1678116 0.2




JLIw bk FT74IVE « ZT7 v THBE|

S
Gelb) fall
& =0 o % ok
oA ER BGNES BRE ®E -+ WEH USD k= (%)
25000000 USD JP.Morgan CDXNAIG33VI Buy (100f% 20/12/2024  (661,756) (0.05)
2059265 USD Goldman  MuphyOilCop.  Buy (100f% 20/06/2023  (6130) -
Sachs 4%01/06/2022
1500000 USD Barckys  RedogyGroup  Buy (500% 20/06/2024  (11579) -
LLC4875%
01/06/2023
LI - FTHIVE - ATV THRE| (679,465)  (0.05)
A BIUEE # BfD
SLI9E - FTHIVE - AT THE| (679,465)  (0.05)
i BREHEE B (B
By 18,881,517  1.39
ZOfhEE G 21,642,777  1.58
MgrE &t 1,363,205,495 100.00
ExfallEta=dad
FRGELLR (%)
T A A 75.61
2 2.94
P d 2.77
TN 242
NoerTIVG 2.40
AFVR 2.38
TIVA 1.15
TANVTY R 118
AA A 1.02
AZYT 0.70
ARA Y 069
M77VH 0.68
A—=ARIVT 055
777 i REEA 052
AARITTIV 0.49
FU 0.30
SV x— 0.25
<AhA 020
[NUISE S S A | 018
AV 018
F—=A VT 017
rh 014
kA 010
i 0.06
iR # 97.03
B U2 OfbiiE (B 297
&t 100.00

S S DL LM T E T T3,

TA4— Y TITA A A H—F v aF - UITy ROLERMEEZITE#RE D SITERLTBY 7,
KANEPELLERIT, 70— Vb e g « £ =LK« R K+ 77 ROMEEICKHT B R
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NERDREZFEG I T LR E T 3mS | €W TO B G lRESR
A—AbSUT
SGSP Australia Assets Pty. Ltd., Reg.S  USD 400,000 410,714 0.09

3.3% 09/04/2023
410,714  0.09
~F—
Anheuser-Busch Cos. LLC 4.9% usb 500,000 594,297  0.12
01/02/2046
Anheuser-Busch InBev Worldwide, Inc. ~ USD 160,000 185,592 0.04
4.75% 23/01/2029
Anheuser-Busch InBev Worldwide, Inc. usD 1,385,000 1,803,776 0.38
5.55% 23/01/2049
Solvay Finance America LLC, 144A usD 550,000 595,974 013
4.45% 03/12/2025
3,179,639 0.67
NIa—H
Bermuda Government Bond, 144A usD 200,000 227,537 0.05
4.75% 15/02/2029
Bermuda Government Bond, 144A usb 200,000 218,988 0.04
4.854% 06/02/2024
446,525 0.09
759V
Braskem Finance Ltd., Reg. S 7.375% usb 244,000 247,952 0.05
Perpetual
247,952 0.05
HFE
Cenovus Energy, Inc. 3.8% usD 220,000 227916 0.05
15/09/2023
Cenovus Energy, Inc. 5.4% usD 210,000 244,720 0.05
15/06/2047
Province of Ontario Canada 2.5% usD 230,000 232,839 005
10/09/2021
705,475 0.15
FU
Chile Government Bond 3.5% usD 865,000 906,014 019
25/01/2050
Corp. Nacional del Cobre de Chile, UsD 1,515,000 1,495,638 032
144A 3% 30/09/2029
Corp. Nacional del Cobre de Chile, usb 200,000 208,381 0.04
144A 3.625% 01/08/2027
Empresa Nacional de usb 1,000,000 1,065000 023
Telecomunicaciones SA, Reg. S
4.875% 30/10/2024
Enel Americas SA 4% 25/10/2026 usb 450,000 467,235 0.10
Enel Chile SA 4.875% 12/06/2028 usD 550,000 612,180 0.13
4,754,448 1.01
PE
Baidu, Inc. 3.875% 29/09/2023 usb 445,000 463,597 0.10
Baidu, Inc. 4.375% 29/03/2028 usbD 935,000 1,012,914 021
CCCl Treasure Ltd., Reg. S, FRN usb 200,000 200,504  0.04
3.5% Perpetual
CNAC HK Finbridge Co. Ltd., Reg. S usD 760,000 800,085 0.17
4.625% 14/03/2023
State Grid Overseas Investment 2016 usD 470,000 490,424 0.10
Ltd., 144A 3.756% 02/05/2023
State Grid Overseas Investment 2016 usb 700,000 734,142 0.16
Ltd,, Reg. S 3.5% 04/05/2027
Tencent Holdings Ltd., Reg. S 3.8% usb 1,975,000 2,079,645 0.44
11/02/2025
5,781,311 1.22

BWEEE MR M
SERE b1 U] USD  HE® (%)
aaYEy
Banco de Bogota SA, 144A 4.375% usb 350,000 371,698 0.08
03/08/2027
Colombia Government Bond 4.5% usb 1,185,000 1315024 028
15/03/2029
Ecopetrol SA 5.375% 26/06/2026 usb 1,000,000 1,122,950 0.24
2,809,672 0.60
TYI—=Y
Danske Bank A/S, 144A 3.875% usb 200,000 207,555 0.04
12/09/2023
Danske Bank A/S, FRN, 144A 3.244%  USD 235,000 237,685 0.05
20/12/2025
445,240 0.09
AV EXST
Indonesia Government Bond, 144A usb 200,000 205,702 0.04
3.7% 08/01/2022
Indonesia Government Bond 2.95% usb 665,000 676,867  0.14
11/01/2023
Pertamina Persero PT, 144A 6.45% usb 400,000 516,170 0.1
30/05/2044
Perusahaan Gas Negara Tbk. PT, usD 500,000 544,692 0.12
144A 5.125% 16/05/2024
1,943,431 0.41
ANV R
AerCap lIreland Capital DAC 4.875% usb 180,000 195,388 0.04
16/01/2024
AerCap lreland Capital DAC 3.5% usb 150,000 154,758 0.03
15/01/2025
AerCap lreland Capital DAC 4.45% usb 415,000 445,598 0.10
03/04/2026
GE Capital International Funding Co. usD 440,000 458,258 0.10
Unlimited Co. 3.373% 15/11/2025
1,254,002 0.27
ARV
Israel Chemicals Ltd., Reg. S, 144A usb 950,000 1,136,860 024
6.375% 31/05/2038
1,136,860 0.24
AYPTRZY
KazMunayGas National Co. JSC, Reg. usD 1,600,000 1,649,475 0.35
S 4.75% 19/04/2027
1,649,475 0.35
79z—t
Equate Petrochemical BV, Reg. S usb 560,000 599,203 0.13
4.25% 03/11/2026
599,203 0.13
oy Iy
ArcelorMittal SA 3.6% 16/07/2024 usb 30,000 30,769 0.01
ArcelorMittal SA 4.55% 11/03/2026 usb 53,000 56,467 0.01
87,236 0.02
AF¥a
BBVA Bancomer SA, 144A 4.375% usb 295,000 314,889 0.07
10/04/2024
Sigma Finance Netherlands BV, Reg. S~ USD 800,000 864,440 0.18
4.875% 27/03/2028
1,179,329  0.25
AV A
Autoridad del Canal de Panama, 144A  USD 200,000 233689 005
4.95% 29/07/2035
Panama Government Bond 3.16% usb 700,000 722,099 0.15
23/01/2030
955,788  0.20
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Peru Government Bond 2.844% usb 510,000 526,935 0.1
20/06/2030
526,935 0.1
AHE—V
Qatar Government Bond, 144A usb 240,000 253,684 0.05
3.875% 23/04/2023
253,684  0.05
YOITIET
Saudi Arabian Oil Co., 144A 3.5% usD 900,000 934,906 0.20
16/04/2029
Saudi Arabian Oil Co., 144A 4.375% usD 400,000 438,634 0.09
16/04/2049
1,373,540 0.29
Br7VUA
South Africa Government Bond 4.3% usD 1,125,000 1,106,016 0.24
12/10/2028
South Africa Government Bond 4.85% usD 1,085,000 1,087,864 023
30/09/2029
2,193,880 0.47
L]
Kookmin Bank, Reg. S 4.5% usb 900,000 982,651 021
01/02/2029
982,651 0.21
ARV
Banco Santander SA 3.5% usb 800,000 821,320 0.17
11/04/2022
821,320 0.17
AL R
Credit Suisse Group AG, FRN, 144A usb 695,000 696,984 0.15
2.593% 11/09/2025
696,984 0.15
75 7 G REEH
First Abu Dhabi Bank PJSC, Reg. S, usb 700,000 706,720 0.15
FRN 5.25% Perpetual
706,720 0.15
REDPS
Barclays Bank plc 5.14% 14/10/2020 usb 460,000 469,055 0.10
Barclays plc, FRN 4.61% 15/02/2023 usD 510,000 532,626 0.1
Barclays plc, FRN 4.338% 16/05/2024  USD 275,000 289,726 0.06
Barclays plc, FRN 3.932% 07/05/2025  USD 430,000 451,730 0.10
Barclays plc 3.684% 10/01/2023 usb 895,000 917,558  0.19
BAT Capital Corp. 3.557% usb 585,000 597,218 0.13
15/08/2027
Heathrow Funding Ltd., 144A 4.875% usb 180,000 187,481 0.04
15/07/2023
HSBC Holdings plc 3.9% 25/05/2026 ~ USD 400,000 426,610  0.09
HSBC Holdings plc, FRN 3.95% usb 200,000 210,145 0.05
18/05/2024
HSBC Holdings plc, FRN 3.262% usb 365,000 373,397 0.08
13/03/2023
Royal Bank of Scotland Group plc UsD 315,000 341,780 0.07
5.125% 28/05/2024
Royal Bank of Scotland Group plc usD 100,000 109,082 0.02
6.125% 15/12/2022
Royal Bank of Scotland Group plc usD 765,000 800,573 017
3.875% 12/09/2023
Royal Bank of Scotland Group plc, usD 380,000 388,945 0.08
FRN 3.498% 15/05/2023
6,095,926 1.29

WREE AR WO

St R S USD M (%)

FAVA

AbbVie, Inc. 4.7% 14/05/2045 usb 270,000 301,860  0.06

AbbVie, Inc. 4.875% 14/11/2048 usb 1,050,000 1,213,821 0.26

AbbVie, Inc. 3.6% 14/05/2025 usb 880,000 928,426 0.20

Alexandria Real Estate Equities, Inc., usb 405,000 426,866 0.09
REIT 3.45% 30/04/2025

Alexandria Real Estate Equities, Inc., usD 530,000 569,949 0.12
REIT 3.95% 15/01/2027

Alexandria Real Estate Equities, Inc., usD 110,000 118,260 0.02
REIT 3.95% 15/01/2028

Altria Group, Inc. 4.8% 14/02/2029 usb 560,000 623,736 0.13

Altria Group, Inc. 5.95% 14/02/2049 usb 340,000 412,959 0.09

Altria Group, Inc. 5.8% 14/02/2039 usb 415,000 489,845 0.10

American Campus Communities usD 885,000 930,954 0.20
Operating Partnership LP, REIT
3.625% 15/11/2027

American International Group, Inc. usD 75,000 80,393  0.02
3.9% 01/04/2026

American Tower Corp., REIT 3% usb 410,000 420,029 0.09
15/06/2023

AT&T, Inc. 4.5% 09/03/2048 usb 840,000 928,700 020

Bank of America Corp. 4.25% usD 610,000 665,919 0.14
22/10/2026

Becton Dickinson and Co. 3.7% usD 578,000 615746  0.13
06/06/2027

Becton Dickinson and Co. 4.669% usD 945000 1,126,119 024
06/06/2047

Boardwalk Pipelines LP 3.375% usD 105,000 107,338 0.02
01/02/2023

Boardwalk Pipelines LP 4.95% usD 315,000 341,580 0.07
15/12/2024

Boardwalk Pipelines LP 5.95% usb 505,000 566,986 0.12
01/06/2026

Boardwalk Pipelines LP 4.45% usb 40,000 41,174 0.01
15/07/2027

Boston Properties LP, REIT 3.65% usD 365000 386820 008
01/02/2026

Boston Properties LP, REIT 2.75% usD 780000 740,198  0.16
01/10/2026

Brixmor Operating Partnership LP, usD 515,000 552,932 0.12
REIT 4.125% 15/05/2029

Brixmor Operating Partnership LP, usD 299,000 312,820 0.07
REIT 3.65% 15/06/2024

Brixmor Operating Partnership LP, usD 115,000 120,990 0.03
REIT 3.85% 01/02/2025

Brixmor Operating Partnership LP, usb 335,000 356,618 0.08
REIT 4.125% 15/06/2026

Brixmor Operating Partnership LP, usb 332,000 348,459 0.07
REIT 3.9% 15/03/2027

Bunge Ltd. Finance Corp. 3.75% usD 590,000 604,045 0.13
25/09/2027

Capital One Bank USA NA 3.375% usb 1,455,000 1,502,258 0.32
15/02/2023

Capital One Financial Corp. 3.75% usSD 655,000 699,032 0.15
09/03/2027

Cardinal Health, Inc. 3.75% usb 390,000 415,395 0.09
15/09/2025

Cardinal Health, Inc. 3.41% usb 315,000 321,993 0.07
15/06/2027

Cardinal Health, Inc. 4.5% 15/11/2044  USD 90,000 89,229 0.02

Cardinal Health, Inc. 4.9% 15/09/2045  USD 415,000 436,041 0.09

CC Holdings GSVLLC, REIT 3.849%  USD 910,000 954,258  0.20
15/04/2023

Cigna Corp. 4.125% 15/11/2025 usb 785,000 851,596 0.18

Cigna Corp. 4.375% 15/10/2028 usb 830,000 920,914 0.19

Cigna Corp. 4.9% 15/12/2048 usb 425,000 509,911 o011
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CNO Financial Group, Inc. 5.25% usD 597,000 663,643 0.14
30/05/2025

Crown Castle International Corp., REIT ~ USD 440,000 481,457 0.10
4.45% 15/02/2026

CVS Health Corp. 4.1% 25/03/2025 usb 640,000 688,106  0.15

CVS Health Corp. 3% 15/08/2026 usbD 105,000 107,290 0.02

CVS Health Corp. 5.125% 20/07/2045  USD 20,000 23,721 =

CVS Health Corp. 5.05% 25/03/2048 usb 1,090,000 1,294,931 0.27

Discover Financial Services 3.75% usD 1,700,000 1,800,198  0.38
04/03/2025

Energy Transfer Operating LP 4.5% usD 110,000 117,032 0.02
15/04/2024

Energy Transfer Operating LP 5.25% usD 230,000 258,712 0.05
15/04/2029

Energy Transfer Operating LP 6% usD 765,000 894,748 0.19
15/06/2048

Energy Transfer Operating LP 6.25% usb 375,000 454,779  0.10
15/04/2049

Essex Portfolio LP, REIT 3.875% usb 600,000 634,083 013
01/05/2024

Essex Portfolio LP, REIT 3.375% usb 440,000 458990  0.10
15/04/2026

FirstEnergy Corp. 3.9% 15/07/2027 usb 1,030,000 1,101,338 023

Ford Motor Credit Co. LLC 5.085% usb 200,000 204,598 004
07/01/2021

Ford Motor Credit Co. LLC 3.35% usb 455,000 460,005  0.10
01/11/2022

GE Capital International Funding Co. UsD 2,440,000 2,608,689 0.55
Unlimited Co. 4.418% 15/11/2035

General Electric Co. 3.375% usb 290,000 300,721 0.06
11/03/2024

General Electric Co. 3.45% usb 90,000 93,484  0.02
15/05/2024

General Motors Co. 6.25% usD 200,000 224,248  0.05
02/10/2043

General Motors Co. 5.95% usb 655,000 729277 015
01/04/2049

General Motors Financial Co., Inc. usD 665,000 721,322 0.15
5.1% 17/01/2024

General Motors Financial Co., Inc. usD 170,000 181,369  0.04
4.35% 09/04/2025

General Motors Financial Co., Inc. usD 560,000 597,173 0.13
4.3% 13/07/2025

General Motors Financial Co., Inc. usD 80,000 88,682  0.02
5.25% 01/03/2026

General Motors Financial Co., Inc. usb 175,000 182,767  0.04
4% 06/10/2026

Goldman Sachs Group, Inc. (The) usb 845,000 888,509 0.19
3.5% 16/11/2026

Healthcare Realty Trust, Inc., REIT usb 940,000 972,284 0.21
3.625% 15/01/2028

Healthpeak Properties, Inc., REIT usb 60,000 62,259 0.01
3.25% 15/07/2026

Healthpeak Properties, Inc., REIT usb 65,000 67,586 0.01
3.5% 15/07/2029

Highwoods Realty LP, REIT 3.056% usb 235,000 232,093 0.05
156/02/2030

Humana, Inc. 3.85% 01/10/2024 usb 355,000 377,800 0.08

JPMorgan Chase & Co. 3.2% usb 1,020,000 1,064,951 023
15/06/2026

JPMorgan Chase & Co. 3.9% usD 150,000 162,021 0.03
15/07/2025

JPMorgan Chase & Co. 3.3% usb 240,000 252,293 0.05
01/04/2026

Keysight Technologies, Inc. 4.6% usD 840,000 933,786 0.20

06/04/2027

HREE I MORE
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Kilroy Realty LP, REIT 4.375% usb 605,000 659,002 0.14
01/10/2025

Kimco Realty Corp., REIT 3.3% usb 205,000 213,154 005
01/02/2025

Las Vegas Sands Corp. 3.2% usb 135,000 139,182 0.03
08/08/2024

Las Vegas Sands Corp. 3.5% usb 195,000 201,509  0.04
18/08/2026

Martin Marietta Materials, Inc. usD 370,000 395817  0.08
4.25% 02/07/2024

Morgan Stanley 3.7% 23/10/2024 usb 1615000 1,607,604 034

Morgan Stanley 3.875% 27/01/2026 usb 565,000 607,392 0.13

Morgan Stanley 3.125% 27/07/2026 usb 420,000 434,249 0.09

Occidental Petroleum Corp. 2.9% UsD 950000 963998 020
15/08/2024

Occidental Petroleum Corp. 3.2% usb 535,000 540,759 0.1
15/08/2026

Qccidental Petroleum Corp. 4.2% usD 435,000 432,571 0.09
15/03/2048

Occidental Petroleum Corp. 4.4% usD 585,000 605,803 0.13
15/08/2049

Omnicom Group, Inc. 3.65% usD 635,000 670,897 0.14
01/11/2024

PerkinElmer, Inc. 3.3% 15/09/2029 usb 560,000 574,008 0.12

Perrigo Finance Unlimited Co. 3.9% usb 265,000 272591 0.06
15/12/2024

Perrigo Finance Unlimited Co. 4.375% usbD 410,000 423,989 0.09
16/03/2026

Plains All American Pipeline LP 3.85% usbD 710,000 734,009 0.16
16/10/2023

Plains All American Pipeline LP 3.55%  USD 305,000 300,225  0.06
16/12/2029

Plains All American Pipeline LP 2.85% usb 95,000 96,186 0.02
31/01/2023

Regency Centers LP, REIT 3.6% usb 675,000 712,523 0.15
01/02/2027

Regency Centers LP, REIT 4.125% usb 155,000 167,877  0.04
15/03/2028

Reynolds American, Inc. 4% usb 115,000 119,754 003
12/06/2022

Reynolds American, Inc. 3.25% usb 90,000 91,863  0.02
01/11/2022

Reynolds American, Inc. 4.45% UsD 865000 930377 020
12/06/2025

Roper Technologies, Inc. 2.35% usbD 120,000 120,365 0.03
16/09/2024

Roper Technologies, Inc. 2.95% usD 190,000 192,151 0.04
16/09/2029

Sempra Energy 3.25% 15/06/2027 usb 619,000 637,548 0.13

Sempra Energy 3.4% 01/02/2028 usb 885,000 917,674  0.19

Southern Co. (The) 3.25% 01/07/2026  USD 450,000 467,170 0.10

Synchrony Financial 3.7% 04/08/2026 ~ USD 70,000 72,426 0.02

UnitedHealth Group, Inc. 3.375% usb 970,000 1,033,744 022
15/04/2027

UnitedHealth Group, Inc. 3.5% usb 145,000 153,267  0.03
15/08/2039

UnitedHealth Group, Inc. 4.45% usD 380,000 454,351 0.10
15/12/2048

US Treasury 2.375% 31/01/2023 usD 6,360,000 6,501,858 1.38

US Treasury 2.125% 15/05/2025 usb 5,000,000 5,100,586 1.08

US Treasury 3% 30/09/2025 usb 4,000,000 4,270,156 0.90

US Treasury 3% 31/10/2025 usb 1,700,000 1,815945 038

US Treasury 2.25% 31/03/2026 usD 4,300,000 4415730 094

US Treasury 5.5% 15/08/2028 usb 1,200,000 1,544,531 0.33

US Treasury 3.375% 15/05/2044 usb 1,250,000 1,482,617 031

US Treasury 3% 15/02/2048 usb 12,135,000 13,674,628 290
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US Treasury 3.125% 15/05/2048 usb 1,600,000 1,731,094 037
US Treasury 3% 15/08/2048 usD 3,895,000 4,398,003 0.93
US Treasury 2% 31/08/2021 usb 8175000 8227211  1.74
US Treasury 1.625% 31/08/2022 usb 5,310,000 5,312,489 1.12
US Treasury 2.25% 15/02/2027 usD 1,365000 1,402,538  0.30
US Treasury 2.75% 15/08/2042 usb 700,000 748,945 0.16
US Treasury 2.5% 15/02/2045 usD 1,480,000 1,514,109 0.32
US Treasury 3% 15/11/2045 usD 1,000,000 1,121,250 0.24
US Treasury 2.5% 15/02/2046 usb 925,000 946,680 0.20
US Treasury 2.5% 15/05/2046 usD 3,440,000 3,520,894 0.75
US Treasury 2.875% 15/11/2046 usb 2,350,000 2,583,715 0.55
US Treasury 3% 15/05/2047 usb 500,000 563,047 0.12
US Treasury 2.75% 15/08/2047 usb 775,000 833,004 0.8
US Treasury 2.75% 15/11/2047 usb 6,800,000 7,308,938 1.85
Ventas Realty LP, REIT 3% usD 525,000 521,480 011
15/01/2030
VEREIT Operating Partnership LP, usb 910,000 995,936 021
REIT 4.625% 01/11/2025
VEREIT Operating Partnership LP, usb 810,000 896,941 0.19
REIT 4.875% 01/06/2026
VEREIT Operating Partnership LP, UsD 358,000 376,793 0.08
REIT 3.95% 15/08/2027
Verizon Communications, Inc. 4.75% usD 95,000 115705  0.02
01/11/2041
Verizon Communications, Inc. 5.012%  USD 190,000 243843  0.05
15/04/2049
Verizon Communications, Inc. 4.672%  USD 42,000 52,008 001
15/03/2055
Verizon Communications, Inc. 4.862%  USD 1925000 2395547 051
21/08/2046
Williams Cos., Inc. (The) 4.3% usD 50,000 53,315 0.01
04/03/2024
Williams Cos., Inc. (The) 3.9% usD 605,000 635,081 0.13
15/01/2025
Williams Cos., Inc. (The) 4.85% usb 600,000 657,099 0.14
01/03/2048
Williams Cos., Inc. (The) 4% usb 705,000 747,173 0.16
15/09/2025
144,072,038 30.51
e Bt 185,309,078  39.24
NROFHEG T LB ek 185,309,978  39.24
BE[ENTWAHMILS #
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APT Pipelines Ltd., 144A 4.25% usb 1,000,000 1,075,750 0.23
15/07/2027
Ausgrid Finance Pty. Ltd., 144A3.85%  USD 250,000 260,296 0.05
01/05/2023
Ausgrid Finance Pty. Ltd., 144A4.35%  USD 385,000 420,869 0.09
01/08/2028
Boral Finance Pty. Ltd., 144A 3% usb 535,000 536,693 011
01/11/2022
Boral Finance Pty. Ltd., 144A 3.75% usb 1,275,000 1,286,781 027
01/05/2028
Brambles USA, Inc., 144A 4.125% usb 85,000 90,442 0.02
23/10/2025
SMART ABS Trust, Series 2016-2US usb 60,557 60,515 0.01
‘A3A’ 1.71% 15/03/2021
SMART ABS Trust, Series 2016-2US usb 695,000 693,578 0.15

‘A4A’ 2.056% 14/12/2022

BREIE  PHOE  MORE
SR i k-l UsD  H& (%)
Transurban Finance Co. Pty. Ltd., usD 150,000 159,231 0.03
144A 4.125% 02/02/2026
Transurban Finance Co. Pty. Ltd., usD 865,000 875,370 0.19
144A 3.375% 22/03/2027
Woodside Finance Ltd., 144A 3.65% usD 650,000 674414 014
05/03/2025
Woodside Finance Ltd., 144A 3.7% usb 672,000 698,809  0.15
15/09/2026
Woodside Finance Ltd., 144A 3.7% usD 758,000 784227 017
15/03/2028
7,616,975 1.61
79V
St Marys Cement, Inc. Canada, 144A usb 850,000 957,032 020
5.75% 28/01/2027
957,032  0.20
FV
Banco Santander Chile, 144A 3.875%  USD 150,000 155059 0.0
20/09/2022
155,059  0.03
il
Baidu, Inc. 2.875% 06/07/2022 usb 775,000 782,212 0.17
782,212 0.17
TYI—=Y
Danske Bank A/S, 144A 2% usb 200,000 199,354 0.04
08/09/2021
Danske Bank A/S, 144A 2.7% usb 430,000 433,188 0.09
02/03/2022
Danske Bank A/S, 144A 5.375% usb 405,000 444,107 0.10
12/01/2024
Danske Bank A/S, FRN, 144A3.001%  USD 200,000 201,768 0.04
20/09/2022
1,278,417  0.27
kALY
Bayer US Finance Il LLC, 144A usD 710,000 745,298 0.16
3.875% 15/12/2023
Volkswagen Group of America Finance ~ USD 440,000 446,408 0.09
LLC, 144A 2.85% 26/09/2024
Volkswagen Group of America Finance ~ USD 935,000 1,036,775 0.22
LLC, 144A 4.625% 13/11/2025
Volkswagen Group of America Finance ~ USD 280,000 287,095 0.06
LLC, 144A 3.2% 26/09/2026
2,515,576 0.53
i ]
AIA Group Ltd., 144A 3.9% usb 685,000 735,077 0.16
06/04/2028
735,077 0.16
FANWVIVER
AIB Group plc, FRN, 144A 4.263% usb 390,000 412,842 0.09
10/04/2025
Avolon Holdings Funding Ltd., 144A usb 75,000 80,834 0.02
5.5% 15/01/2023
Avolon Holdings Funding Ltd., 144A usb 473,000 509,880 011
5.125% 01/10/2023
Avolon Holdings Funding Ltd., 144A usb 305,000 333,266 0.07
5.25% 15/05/2024
Avolon Holdings Funding Ltd., 144A usb 120,000 125,190 0.03
3.95% 01/07/2024
Avolon Holdings Funding Ltd., 144A usb 250,000 265,338 0.05
4.375% 01/05/2026
SMBC Aviation Capital Finance DAC, usb 280,000 285,051 0.06
144A 3% 15/07/2022
SMBC Aviation Capital Finance DAC, usD 200,000 210,461 0.04
144A 4.125% 15/07/2023
2,222,862 0.47



T. A9 -7S54R USAAAT77 R

WREE TR W
L ER EHESE USD  EE (%)
AZV7
Enel Finance International NV, 144A usb 780,000 785932 017
2.75% 06/04/2023
Enel Finance International NV, 144A usD 905,000 937,770 0.20
3.625% 25/05/2027
Eni SpA, 144A 4.75% 12/09/2028 usD 475,000 539,025 0.1
2,262,727 0.48
A5VE
NXP BV, 144A 4.875% 01/03/2024 usb 430,000 468,470 0.10
NXP BV, 144A 5.35% 01/03/2026 usbD 195,000 220,601 0.05
689,071  0.15
AR R
Anglo American Capital plc, 144A usb 405,000 422,233  0.09
4.125% 27/09/2022
Anglo American Capital plc, 144A 4% usD 225,000 235,928 0.05
11/09/2027
Vodafone Group plc 4.125% usD 850,000 922,526 0.20
30/05/2025
Vodafone Group plc 4.375% usD 565,000 625,822 0.13
30/05/2028
Vodafone Group plc 5% 30/05/2038 usb 250,000 290,775 0.06
Vodafone Group plc 5.25% usb 250,000 301,569  0.06
30/05/2048
Vodafone Group plc 4.875% usD 400,000 462,504 0.10
19/06/2049
3,261,357  0.69
TAYA
225 Liberty Street Trust, Series 2016- usD 100,000 106,869 0.02
2251 ‘A', 144A 3.597% 10/02/2036
280 Park Avenue Mortgage Trust, usD 288,256 288,629 0.06
FRN, Series 2017-280P ‘A’, 144A
2.645% 15/09/2034
AbbVie, Inc., 144A 2.95% 21/11/2026  USD 280,000 284,500  0.06
AbbVie, Inc., 144A 4.05% 21/11/2039  USD 440,000 463,267 0.10
AbbVie, Inc., 144A 4.25% 21/11/2049  USD 470,000 499,645 0.1
Ally Auto Receivables Trust, Series UsD 45,000 45,050 0.01
2017-2 'B’ 2.33% 15/06/2022
American Airlines Pass-Through Trust, usD 801,521 828,114 0.18
Series 2016-2 ‘A’ 3.65% 15/12/2029
American Airlines Pass-Through usb 174,575 179,300 0.04
Trust, Series 2017-2 ‘AA’ 3.35%
15/04/2031
American Airlines Pass-Through Trust usD 262,986 268,635 0.06
‘B’ 3.7% 15/04/2027
American Airlines Pass-Through Trust usD 205,808 208,435 0.04
‘B’ 8.75% 15/04/2027
American Airlines Pass-Through Trust usD 140,000 142,449 0.03
‘B’ 3.85% 15/08/2029
American Airlines Pass-Through usD 92,017 95,053 0.02
Trust, Series 2014-1 ‘B' 4.375%
01/04/2024
American Airlines Pass-Through Trust, usD 29,891 30,475 0.01
Series 20151 '‘B' 3.7% 01/11/2024
American Airlines Pass-Through usb 240,035 252,552 0.05
Trust, Series 2017-1B ‘B’ 4.95%
15/08/2026
American Express Credit Account usD 385,000 386,006 0.08
Master Trust, FRN, Series 2017-5 ‘B’
2.32% 18/02/2025
Americredit Automobile Receivables usb 610,000 628,409  0.13
Trust, Series 20182 ‘C’ 3.59%
18/06/2024
Americredit Automobile Receivables usD 880,000 885874  0.19

Trust, Series 2016-4 ‘D’ 2.74%
08/12/2022

SR

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

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 ‘A2l 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

ARI 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 2.665%
16/04/2035

Ashford Hospitality Trust, FRN, Series
2018-ASHF ‘B’, 144A 3.015%
15/04/2035

Atrium Hotel Portfolio Trust, FRN,
Series 2017-ATRM ‘A’, 144A 2.695%
15/12/2036

Avis Budget Rental Car Funding
AESOP LLC, Series 2015-2A ‘A,
144A 2.63% 20/12/2021

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

Avis Budget Rental Car Funding
AESOP LLC, Series 2018-2A ‘A’,
144A 4% 20/03/2025

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

Avis Budget Rental Car Funding
AESOP LLG, 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

Banc of America Commercial
Mortgage Trust, FRN, Series 2016-
UB10 ‘C’' 5.074% 15/07/2049

BANK, FRN, Series 2017-BNK5 'C’
4.398% 15/06/2060

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

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

Bank of America Corp., FRN 4.271%
23/07/2029

Barclays Dryrock Issuance Trust, FRN,
Series 2018-1 ‘A’ 2.07% 15/07/2024

Bayview Mortgage Fund IVc Trust,
FRN, Series 2017-RT3 ‘A", 144A
3.5% 28/01/2058
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Bayview Opportunity Master Fund IVb usD 149,488 151,597 0.03
Trust, FRN, Series 2017-SPL4 ‘A,
144A 3.5% 28/01/2055

Benchmark Mortgage Trust, Series usD 990,000 1,117,127 0.24
2018-B8 ‘A5’ 4.232% 15/01/2052

Benchmark Mortgage Trust, FRN, usD 415,000 443,533 0.09
Series 2018-B1 ‘B’ 4.059%
15/01/2051

BMW Vehicle Lease Trust, Series usb 89,390 89,506  0.02
2017-2 ‘A3’ 2.07% 20/10/2020

Bristol-Myers Squibb Co., 144A usb 1,290,000 1,395,103  0.30
3.875% 15/08/2025

Broadcom Corp. 3.626% 15/01/2024 ~ USD 350,000 362,651 0.08

BXP Trust, Series 2017-GM ‘A’, 144A usb 735,000 773293  0.16
3.379% 13/06/2039

Cameron LNG LLGC, 144A 2.902% usb 160,000 160,561 0.03
15/07/2031

Cameron LNG LLC, 144A 3.302% usb 175,000 178,117 0.04
15/01/2085

Cameron LNG LLC, 144A 3.701% usb 130,000 132,861 0.03
15/01/2039

Capital One Multi-Asset Execution usD 310,000 303,758  0.06
Trust, FRN, Series 2005-B3 ‘B3’
2.536% 15/05/2028

CarMax Auto Owner Trust, Series usb 146,874 147,040 003
2017-4 A3’ 2.11% 17/10/2022

CCG Receivables Trust, Series 2017-1 usb 47,024 46,995 001
‘A2', 144A 1.84% 14/11/2023

CGGS Commercial Mortgage Trust, usb 240,000 239,145  0.05
FRN, Series 2018-WSS ‘B’, 144A
2.865% 15/02/2037

Charter Communications Operating usb 85,000 99,331 0.02
LLC 5.75% 01/04/2048

Charter Communications Operating usD 600,000 661,353 0.14
LLC 4.908% 23/07/2025

Charter Communications Operating ushD 100,000 124,476 0.03
LLC 6.484% 23/10/2045

Cheniere Corpus Christi Holdings LLC, ~ USD 420,000 429,475  0.09
144A 8.7% 15/11/2029

Cheniere Corpus Christi Holdings LLC ~ USD 130,000 144,021 0.03
5.125% 30/06/2027

Cigna Corp., 144A 4.5% 25/02/2026 usD 505,000 555,780  0.12

Cigna Corp., 144A 3.4% 01/03/2027 usb 357,000 371,317 0.08

Citigroup Commercial Mortgage usb 1,310,000 1,355,958 0.29
Trust, Series 2016-P3 ‘A3’ 3.063%
15/04/2049

Citigroup Commercial Mortgage Trust, ~ USD 110,000 114,692 0.02
Series 2015-GC27 ‘AS’ 3.571%
10/02/2048

Citigroup Commercial Mortgage Trust, ~ USD 280,000 294,000  0.06
FRN, Series 2018-B2 ‘C’ 4.829%
10/03/2051

City of New York 6.271% 01/12/2037 usb 165,000 229,690 0.05

COLT Mortgage Loan Trust, FRN, usb 77,603 77,861 0.02
Series 2018-1 ‘A1’ 144A 2.93%
25/02/2048

COLT Mortgage Loan Trust, FRN, usb 402,222 405017  0.09
Series 2018-4 ‘A1, 144A 4.006%
28/12/2048

COLT Mortgage Loan Trust, FRN, usD 22,827 22,903 -
Series 2018-1 ‘A2, 144A 2.981%
25/02/2048

Comcast Corp. 3.15% 01/03/2026 usb 240,000 251,263  0.05

Comcast Corp. 4.15% 15/10/2028 usb 615,000 691,583 0.15

Comcast Corp. 3.2% 15/07/2036 usD 70,000 71,733 002

Comecast Corp. 3.25% 01/11/2039 usb 800,000 813,704 0.7

Comcast Corp. 4.7% 15/10/2048 usb 760,000 938,752 0.20

RS DR MR

Sl R BEeE USD Lk (%)

Comecast Corp. 3.3% 01/02/2027 usb 1,155,000 1,221,973 0.26

COMM Mortgage Trust, Series 2014- usD 395,000 416,992 0.09
UBS5 ‘A4’ 3.838% 10/09/2047

COMM Mortgage Trust, FRN, Series usD 170,000 182,365  0.04
2015-L.C21 ‘B’ 4.442% 10/07/2048

COMM Mortgage Trust, FRN, Series usD 610,000 649,230 0.14
2015-PC1 ‘B’ 4.584% 10/07/2050

COMM Mortgage Trust, FRN, Series usb 215,000 224,086 0.05
2015-CR25 ‘C’' 4.695% 10/08/2048

Crown Castle Towers LLC, 144A usD 25,000 25394 001
8.222% 15/05/2042

Crown Castle Towers LLC, 144A usb 255,000 267,282 0.06
3.663% 15/05/2045

CSAIL Commercial Mortgage Trust, usb 670,000 705,095 0.15
FRN, Series 2016-C7 ‘AS’ 3.958%
16/11/2049

DBCG Mortgage Trust, FRN, Series usD 985,000 983972  0.21
2017-BBG ‘A’, 144A 2.465%
15/06/2034

Deephaven Residential Mortgage usb 250,862 252,966 0.05
Trust, FRN, Series 2018-3A ‘A1’
144A 3.789% 25/08/2058

Deephaven Residential Mortgage usb 718,434 723962  0.15
Trust, FRN, Series 2018-4A ‘A1’,
144A 4.08% 25/10/2058

Dell International LLC, 144A 4.9% usbD 615,000 676,823 0.14
01/10/2026

Denver City & County School District usb 70,000 78,167 0.02
No. 14.242% 15/12/2037

Diamondback Energy, Inc. 2.875% usb 715,000 723,201 0.15
01/12/2024

Diamondback Energy, Inc. 3.25% usb 495,000 501,071 0.1
01/12/2026

Diamondback Energy, Inc. 3.5% usb 705,000 716,601 0.15
01/12/2029

District of Columbia 5.591% usb 60,000 74500 002
01/12/2034

Dow Chemical Co. (The) 3.625% usb 175,000 183,928  0.04
15/05/2026

Driven Brands Funding LLC, Series usb 267,975 277212 0.06
2019-1A'A2', 144A 4.641%
20/04/2049

Elara HGV Timeshare Issuer LLC, usD 11,708 11,719 =
Series 2014-A ‘A, 144A 2.53%
25/02/2027

Energy Transfer Operating LP 5.875% usb 280,000 309,624 0.07
16/01/2024

Energy Transfer Operating LP 4.95% usD 155,000 170,192 0.04
15/06/2028

Enterprise Fleet Financing LLC, usb 22,522 22,515 -
Series 2017-2 ‘A2', 144A 1.97%
20/01/2023

Expedia Group, Inc. 5% 15/02/2026 usD 1,365,000 1,498,019 032

FHLMC, FRN, Series 4621 ‘FK’ 2.24% usb 140,832 140,923 0.03
15/10/2046

FHLMC A26586 6% 01/09/2034 usb 1,412 1,606 =

FHLMC A71375 6% 01/01/2038 usb 803 885 -

FHLMC A71803 6% 01/01/2038 usbD 1,167 1,278 =

FHLMC A90053 4.5% 01/12/2039 usb 41,744 45,373 0.01

FHLMC A91947 5% 01/04/2040 usb 6,668 7,362 =

FHLMC A93451 4.5% 01/08/2040 usb 144,461 157,065 0.03

FHLMC A94185 4% 01/10/2040 usb 1,880 2,019 =

FHLMC A94251 4% 01/10/2040 usb 1,500 1611 -

FHLMC A94576 4% 01/10/2040 usb 552 592 =

FHLMC A94713 4% 01/11/2040 usb 1,236 1,327 -

FHLMC A95734 4% 01/12/2040 usD 11,235 12,065 =

FHLMC A96312 4% 01/01/2041 usb 47,517 51,022 0.01
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FHLMC A97620 4.5% 01/03/2041 usD 1,512 1644 - FHLMC Structured Agency Credit Risk ~ USD 920000 920237 0.9
FHLMC C01787 6% 01/02/2034 usD 36,129 41501 001 R/‘Tg/&g‘,oéegbgs'\gss%f;z S%MQM
FHLMC C09036 3.5% 01/03/2043 usD 145760 153808  0.03 FHLMO Sruc i d /i / Oredit Aisk  USD 020000 919026 049
ructure gency Credil ISk A X .
FHLMC GO1777 6% 01/02/2035 usb 29,753 33884 001 Debt Notes, FRN, Series 20 18-DNA1
FHLMC G01899 6% 01/09/2035 usb 9,551 10962 - ‘M2AT 2.758% 25/07/2030
FHLMC G03551 6% 01/11/2037 usD 35,180 40362 001 FHLMC Whole Loan Securities Trust, ~ USD 331,882 333541 007
FHLMC G04814 5.5% 01/10/2038 usD 129977 146,018  0.03 FRN, Series 2017-5C01 ‘M1, 144A
o 3.589% 25/12/2046
FHLMC G05535 4.5% 01/07/2039 usb 74,790 81284 002 - - ) . S
FHLMC GO05659 4.5% 01/10/2039 usD 106217 115412 002 Ff’;}&%%‘gga‘ Financial, Inc. 4.5% usb 360000 391941 008
FHLMC G05955 5% 01/08/2040 UsD 71206 78860 002 FirstEnergy Transmission LLG, 144A  USD 1,050,000 1,135139 024
FHLMC G05958 5% 01/08/2040 usD 193795 214111 005 4.35% 15/01/2025
FHLMC G06231 4% 01/12/2040 usD 73,714 79,154 0.02 Firstkey Mortgage Trust, FRN, usb 162,766 173339 004
FHLMC G0B506 4% 01/12/2040 usD 384 42 - Series 2014-1 ‘B2, 144A 4.011%
FHLMG GO7543 4.5% 01/08/2041 usD 19,641 21354 - 26/11/2044
] o
FHLMC G08016 6% 01/10/2034 UsD 175600 201735 004 Fiserv, Inc. 3.2% 01/07/2026 usb 300000 311160 007
0, Flagstar Mortgage Trust, FRN, usD 664,920 679,222 0.14
FHLMC G08534 3% 01/06/2043 usD 238,759 245976 005 e 2015 MR A, 144 4%
FHLMC GO8677 4% 01/11/2045 usb 598202 634,749  0.13 25/09/2048
FHLMC G60038 3.5% 01/01/2044 usb 118506 125043 003 FNMA, FRN, Series 2017-CO1 ‘1M1’ UsD 14,821 14836 -
FHLMC G60180 4.5% 01/05/2042 usD 84,662 92031 002 3.092% 25/07/2029
FHLMC G60334 4.5% 01/10/2041 usb 63,308 68816 001 FNMA, FRN, Series 2017-C06 ‘1M1’ usD 14,908 14908 -
FHLMC G60440 3.5% 01/03/2046 usD 814684 862838  0.18 2.542% 25/02/2030
FNMA, FRN, Series 2018-C01 ‘1M1’ usD 553314 553289  0.12
FHLMC J03640 6% 01/10/2021 usD 2,600 2636 - plAb g -
FHLMC Q04674 4‘; ow/ 12/ 2041 usb 29,037 31,151 001 2.392% 25/07/2030
- /12/ . . : FNMA, FRN, Series 2017-C04 2ED2  USD 1075000 1070902 023
FHLMC U90432 3.5% 01/11/2042 usD 119203 125438 003 2.892% 25/11/2029
R C o633 pRelO/00/202 ) 52000 00 020] 0,02 FNMA, FRN, Series 2017-C02 ‘2ED3'  USD 945000 947,293 020
FHLMC U99094 3.5% 01/03/2044 usb 127,793 134492 003 3.142% 25/09/2029
FHLMC V80025 3% 01/04/2043 usb 26,304 27,132 001 FNMA, Series 201844 ‘PC' 4% usb 287,182 296898  0.06
FHLMC Structured Agency Credit Risk ~ USD 131,066 131,561  0.03 25/06/2044
Debt Notes, FRN, Series 2017-DNA2 FNMA, FRN 763199 3.569% usD 8016 8246 -
‘M1’ 2.908% 25/10/2029 01/10/2033
FHLMC Structured Agency Credit Risk ~ USD 133204 133425 003 FNMA, FRN 848522 4.34% usD 10,701 1218 -
Debt Notes, FRN, Series 2017-DNA3 01/12/2035
‘M1’ 2.458% 25/03/2030 FNMA AB5614 3.5% 01/07/2042 usD 342,181 359815 008
FHLMC Structured Aggncy CreditRisk ~ USD 60,028 60,061 0.01 FNMA AB5615 3.5% 01/07/2042 uUsD 28,681 30,164 001
Debt Notes, FRN, Series 2017-HQA2 .
‘M 2.508% 25/12/2029 FNMA AB5807 3.5% 01/08/2042 usD 56,646 59,569 001
FHLMGC Structured Agency Credit Risk ~ USD 77540 77482 002 FNMA AL3024 3.5% 01/01/2043 usb 23874 25107 001
Debt Notes, FRN, Series 2018 DNAT FNMA AL6167 3.5% 01/01/2044 usb 501,667 527,611 0.1
‘M1 2.168% 25/07/2030 FNMA ALB535 3.5% 01/02/2045 usD 107,578 113,123 0.02
FHLMC Structured Agency Credit Risk ~ USD 225,009 225041 005 FNMA AL9061 3% 01/08/2046 UsD 44,459 45423 001
Debt Notes, FRN, Series 2018-HQA1
M1 2.408% 25/09/2030 FNMA AL9716 3.5% 01/12/2044 usD 279331 293778 006
o
FHLMGC Structured Agency Credit Risk ~ USD 280,683 291504  0.06 FNMA AQ4163 3.5% 01/06/2042 usb 22,958 24133 001
Debt Notes, FRN, Series 2018-SP!1 FNMA AO6755 3.5% 01/06/2042 usD 32,742 34,434 001
MT', 144A 3.738% 25/02/2048 FNMA AP7510 3.5% 01/09/2042 usD 113,488 119,338 0.03
FHLMC Structured Agency Credit Risk ~ USD 105,692 106,972 0.02 FNMA AQ7277 3.5% 01/12/2042 usD 85,430 89,848 0.02
Debt Notes, FRN, Series 2014-HQ2 @

M2 3.908% 25/09/2004 FNMA AQ8803 3.5 /u 01/01/2043 usD 43,998 46272 001
FHLMC Structured Agency Credit Risk ~ USD 114,305 115,417 0.02 FNMA AQ9735 3.5% 01/01/2043 usb 95,560 100,523 002
Debt Notes, FRN, Series 2015-DNA1 FNMA ASQ031 3% 01/06/2033 usb 12,562 12,811 =
‘M2’ 3.558% 25/10/2027 FNMA AS9032 3% 01/08/2043 usD 55,739 56949 001

FHLMC Structured Agency Credit Risk ~ USD 187,866 188432 004 FNMA AS9236 3% 01/02/2044 usD 12,247 12512 -
Debt Notes, FRN, Series 2015DNA2 o
ST T T
FHLMC Structured Agency Credit Risk ~ USD 293,289 296,202 0.06 LSR00%) "’ ' :
Debt Notes, FRN, Series 2015-DNA3 FNMA BM5356 3.5% 01/01/2044 usD 117085 123,198 003
‘M2’ 4.558% 25/04/2028 FNMA BM5688 3.5% 01/12/2044 usD 89,088 93739 002
FHLMC Structured Agency Credit Risk ~ USD 108820 110560  0.02 FNMA BM5919 3.5% 01/08/2043 usD 219073 230510 005
‘D’\;gt aNgé%i‘/F;%E?SSZ 52015HQ2 FNMA MA1213 8.5% 01/10/2042 usb 114277 120171 003
FHLMG St ;t ed Agency Credit Risk ~ USD 55,854 56,189  0.01 FNMA MA1437 3.5% 01/05/2043 usb 58654 61688 001
ructure y Lredil I X ), .
Debt Notes, FRN, Series 2016-DNA1 FNMA MA1463 3.5% 01/06/2043 usD 684,415 719818  0.15
‘M2' 4.608% 25/07/2028 FNMA MA1627 3.5% 01/10/2043 usD 37,435 39371 001
FHLMC Structured Agency Credit Risk ~ USD 58,249 58,413 0.01 Ford Credit Auto Owner Trust, Series usb 540,000 551,162 0.12
Debt Notes, FRN, Series 2016-DNA3 2018-1'C', 144A 3.49% 15/07/2031

‘M2’ 3.792% 25/12/2028
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Ford Credit Floorplan Master Owner
Trust A, Series 2017-3 ‘A’ 2.48%
15/09/2024

Ford Motor Credit Co. LLC 3.47%
05/04/2021

Fox Corp., 144A 4.709% 25/01/2029

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

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

General Electric Co., FRN 5% Perpetual

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

GLP Capital LP, REIT 3.35%
01/09/2024

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 20182 ‘B’
3.12% 18/12/2023

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

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

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

GNMA, IO, Series 2011-88 ‘El' 4.5%
20/11/2039

GNMA, FRN, Series 2018-122 ‘FE'
2.065% 20/09/2048

GNMA, 10, 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, [0, Series 2013-24 ‘O 4%
20/02/2043
GNMA 3306 5.5% 20/11/2032
GNMA 3490 6.5% 20/12/2033
GNMA 8611 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
GNMA 782889 5% 15/02/2040

usb

usb

usb
usb

usb

usD

usb

usb

usb

usb

usb

usb

usb

usb

usD

usb

usb
usb

usD
usD
usb
usD

usb
usb
usb
usb

usb
usb
usb
usb

usb
usD

BRIk
BESH
400,000

600,000

280,000
408,062

173,732
840,127

172,000
200,000

115,000
140,000

70,000
615,000

28,766
73,420
231,034
4,097
256,214
124,598
1,533
194,234
37,055

54,819
56,056
34,902
3,735
77,630
156,715
7,956
11,759
8,299
33,137
27,617
28,855
105,168
29,432
63,594
48,494
8,755
16,436
28,118
28,118

PR
UsD

404,581

605,313

319,014
415,806

174,802

852,424

168,924
208,206

17,717
153,966

70,219

627,874

967
4,389
232,809
56
255317
21,073
21
195,405
5,070

61,721
64,847
39,032
4,266
83,902
17,392
8,600
13,014
9,180
35,822
29,850
31,192
113,664
31,814
70,304
51,499
9,764
18,330
31,372
31,372

iz
R (%)

0.09

0.07
0.09

0.18

0.04
0.04

0.02

0.01
0.01
0.01

0.02

0.01
0.01
0.01
0.02
0.01
0.01
0.01

0.01
0.01

Sl

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 784755 3.5% 20/04/2048
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 AMA4385 3.5% 20/05/2045
GNMA AMA4931 3.5% 20/04/2045
GNMA AMBO53 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 8% 20/07/2046
GNMA AU0255 3% 20/08/2046
GNMA AU0271 3% 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 MAO625 3.5% 20/12/2042
GNMA MAOB99 3.5% 20/01/2043
GNMA MAQ783 3.5% 20/02/2043
GNMA MA1012 3.5% 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 MA2891 3% 20/06/2045
GNMA MA2896 5.5% 20/06/2045
GNMA MA2963 4.5% 20/07/2045
GNMA MA033 3% 20/08/2045
GNMA MA3310 3.5% 20/12/2045
GNMA MA3312 4.5% 20/12/2045
GNMA MAB521 3.5% 20/03/2046

usb

usb
usb
usb

HRE e
FESH

54,880
77,841
104,231
6,876
233,051
44,823
219,942
1,238,223
398,803
124,498
7,927
11,155
21,320
46,864
16,222
15,159
35,446
16914
266,749
22,337
16,392
27,721
17,650
27,242
52,487
43,833
76,411
63,155
2,238
100,235
19,958
23,696
39,113
41,176
20,256
25311
58,921
70,380
44,092
400,989
97,616
97,410
32,797
6,522
62,568
43,061
629,906
34,772
208,482
354,960
468,657
211,938
136,201
510,035
111,640
243,010
1,438,318
364,041
7,202
900,885

P
UsD
57,624
81,788
116,268
7,719
253,706
49,094
229,948
1,293,075
420,888
130,592
8,178
11,509
22,207
49,020
16,970
15,853
37,070
17,693
279,005
23,366
17,146
28,670
18,228
28,177
54,211
45,060
78,772
65,044
2,338
103,519
20,611
24,358
40,388
42,585
20,892
26,135
63,812
76,016
47,727
423,864
103,692
102,957
34,545
6,929
66,463
45,500
663,646
36,584
219,543
374,847
492,037
225,095
141,125
527,799
124,418
260,266
1,486,787
380,487
7,708
939,339

i
HE (%)

0.01
0.02
0.02

0.05
0.01
0.05
0.27
0.09
0.03

0.01

0.01

0.06

0.01

0.01
0.01
0.01
0.02
0.01

0.02

0.01
0.01
0.01

0.01
0.01
0.02
0.01
0.09
0.02
0.02
0.01

0.01
0.01
0.14
0.01
0.05
0.08
0.10
0.05
0.03
0.1
0.03
0.06
0.31
0.08

0.20
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GNMA MA3597 3.5% 20/04/2046
GNMA MA3662 3% 20/05/2046
GNMA MA3663 3.5% 20/05/2046
GNMA MA3664 4% 20/05/2046
GNMA MA3736 3.5% 20/06/2046
GNMA MA3803 3.5% 20/07/2046
GNMA MA3873 3% 20/08/2046
GNMA MA4198 4.5% 20/01/2047
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 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 MA4838 4% 20/11/2047
GNMA MA4903 5% 20/12/2047
GNMA MA4965 5% 20/01/2048
GNMA MA5195 5.5% 20/05/2048
GNMA MA5264 4% 20/06/2048
GNMA MA5265 4.5% 20/06/2048
GNMA MA5398 4% 20/08/2048
GNMA MA5400 5% 20/08/2048
GNMA MA5528 4% 20/10/2048
GNMA MA5597 5% 20/11/2048
GNMA MA5654 5.5% 20/12/2048
GNMA MA5709 3.5% 20/01/2049
GNMA MA5713 5.56% 20/01/2049
GNMA MA5820 5.5% 20/03/2049
GNMA MA5931 4% 20/05/2049
GNMA MA5932 4.5% 20/05/2049
GNMA MA5988 5% 20/06/2049
GNMA MAB091 4% 20/08/2049
GNMA MA6144 3% 20/09/2049
GNMA MAB155 4% 20/09/2049
GNMA MAB209 3% 20/10/2049
GNMA MA6285 4% 20/11/2049
GNMA MAB409 3% 20/01/2050
Goldman Sachs Group, Inc. (The),
FRN 4.223% 01/05/2029
Goldman Sachs Group, Inc. (The),
FRN 3.691% 05/06/2028
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
2.453% 25/07/2044
Hardee’s Funding LLC, Series 2018-1A
‘A2l', 144A 4.25% 20/06/2048
Hasbro, Inc. 3% 19/11/2024
Hasbro, Inc. 3.55% 19/11/2026
Highwoods Realty LP, REIT 4.125%
15/03/2028
Hilton Grand Vacations Trust,
Series 2014-AA ‘A, 144A1.77%
25/11/2026

HEE e
BR FES
usb 1,000,161
usb 18,151
usb 454,132
usb 323,072
usb 215,374
usD 91,649
usb 301,860
usb 27,224
usb 275,104
usb 1,148,160
usb 699,633
usb 101,761
usb 397,045
usb 67,292
usb 1,293,567
usD 117,403
usb 38,214
usb 318,096
usD 335,251
usb 487,073
usb 1,286,040
usb 482,028
usb 609,879
usb 492,574
usb 528,698
usb 120,899
usD 137,717
usb 371,365
usb 442,894
usb 753,653
usb 610,465
usb 1,048,274
usb 73,996
usb 355,690
usb 1,171,881
usb 246,822
usD 411,607
usb 1,499,274
usb 1,760,626
usb 2,737,943
usb 970,782
usb 1,705,490
usb 2,155,000
usb 585,000
usb 1,745,000
usb 460,000
usb 165,000
usD 21,491
usb 474,000
usb 495,000
usb 225,000
usb 285,000
usb 18,965

MR M
USD Lt (%)
1042042 022
18,734 -
473380  0.10
338403 007
224,142 005
95251 002
311,663 007
29214 001
291257 006
1200203 025
732324 016
109344 002
423070 0.09
72295 002
1374302 0.29
126,150 0.03
42107 001
336969 007
360,141 008
519946 0.1
1343701 028
517,744 0.1
654,483  0.14
526,390 0.1
549521 0.2
127431 003
143469 003
304,774 008
461,642 0.0
798378 017
649,895  0.14
1,081,405 0.23
78742 002
378,328 0.08
1215823 026
258,029  0.05
434,655 0.09
1,559,479 033
1,783,190 038
2,851,775  0.60
982549 021
1,782,895 0.38
2214567 047
645027 014
1853574 039
479,716 0.10
163952  0.03
21537 -
477242 010
497,208 0.1
227,207 005
305955 006
18916 -

e

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

Independence Plaza Trust, Series
2018INDP 'C’, 144A 4.158%
10/07/2035

InTown Hotel Portfolio Trust, FRN,
Series 2018-STAY ‘A, 144A 2.465%
15/01/2033

J.P. Morgan Chase Commercial
Mortgage Securities Trust, FRN,
Series 2016-JP3 ‘B’ 3.397%
15/08/2049

Jack in the Box Funding LLC, Series
2019-1A'A2r', 144A 3.982%
25/08/2049

Jimmy Johns Funding LLC, Series
2017-1A'A2I', 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

Kaiser Foundation Hospitals 3.5%
01/04/2022

Magnetite XVIII Ltd., FRN, Series 2016-
18A 'AR’, 144A 3.238% 15/11/2028

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

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

Micron Technology, Inc. 4.185%
16/02/2027

Micron Technology, Inc. 4.663%
15/02/2030

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

usb

usb

usb

usbD

usb

usb

usb

usbD

usb

usb

usb

usD

usb

usb

usb

usD

usb

usb

usb

usb

usbD

B ik
BESH
42,491
757,994
600,000
405,000

170,000

510,000
92,863

165,000

280,000
74,810

250,000
1,035,000

410,000

635,000
375,000
50,000

59,364
219,739
264,343

15,012
318,589
205,000
525,000
470,000

370,000

PHIE
UsD

42,696

765,111

626,106

404,501

174,127

514,156

93,192

182,181

293,463

74,520

258,100
1,034,810

538,408

688410
401,327
55,127

59,394

220915

269,442

14,998

317,877

214,060

536,620

477,473

395,310

PR
R (%)

0.01

0.13

0.09

0.04

0.11

0.02

0.04

0.06

0.02

0.05

0.22

0.1

0.15

0.09

0.01

0.01

0.05

0.07

0.05

0.11

0.08
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H®E (%)

Morgan Stanley Bank of America usD 115,000
Merrill Lynch Trust, Series 2015-C27
‘AS’ 4.068% 15/12/2047

Morgan Stanley Bank of America usb 975,000
Merrill Lynch Trust, FRN, Series 2014-
C15 ‘B’ 4.665% 15/04/2047

Morgan Stanley Capital | Trust, FRN, usb 20,000
Series 2015-MS1 ‘AS’ 4.165%
15/05/2048

Morgan Stanley Capital | Trust, Series usD 165,000
2017-H1'AS’ 3.773% 15/06/2050

Morgan Stanley Capital | Trust, FRN, usb 1,210,000
Series 2017-ASHF ‘B, 144A 3.015%
15/11/2034

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

MVW Owner Trust, Series 2013-1A‘A’,  USD 169,476
144A 2.15% 22/04/2030

MVW Owner Trust, Series 2014-1A‘A’,  USD 18,634
144A 2.25% 22/09/2031

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

Navient Private Education Loan Trust, usb 1,032,000
Series 2018-BA 'A2A", 144A 3.61%
15/12/2059

Navient Private Education Refi Loan usb 108,233
Trust, Series 2018-A ‘A1, 144A
2.53% 18/02/2042

Navient Private Education Refi Loan usD 1,025,000
Trust, Series 2018-A ‘A2', 144A
3.19% 18/02/2042

Navient Student Loan Trust, FRN, usb 757,355
Series 2018-1A ‘A2', 144A 2.058%
25/03/2067

Nelnet Student Loan Trust, FRN, Series ~ USD 576,172
2005-4 ‘A4’ 2.339% 22/03/2032

Neuberger Berman CLO XVI-S Ltd., usb 970,000
FRN, Series 2017-16SA ‘A", 144A
2.851% 15/01/2028

Neuberger Berman Loan Advisers usb 430,000
CLO 29 Ltd., FRN, Series 2018-29A
‘A1’, 144A 3.096% 19/10/2031

New Residential Mortgage Loan Trust, ~ USD 407,735
FRN, Series 2018-NQM1 ‘A1’ 144A
3.986% 25/11/2048

New York City Transitional Finance usD 175,000
Authority Future Tax Secured 5.508%
01/08/2037

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

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

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

Palisades Center Trust, Series 2016- usD 445,000
PLSD ‘A, 144A 2.713% 13/04/2033

QVG, Inc. 5.125% 02/07/2022 usb 700,000

QVC, Inc. 4.375% 15/03/2023 usD 225,000

QVC, Inc. 4.85% 01/04/2024 usD 10,000

Sabine Pass Liquefaction LLC 5% usb 1,030,000
15/03/2027

Sabine Pass Liquefaction LLC 4.2% usD 65,000
15/03/2028

Santander Drive Auto Receivables usb 260,551
Trust, Series 20182 'B' 3.03%
15/09/2022

Santander Drive Auto Receivables usD 31,775
Trust, Series 2017-1 'C’ 2.58%
16/05/2022

122,600

1,036,609

21,321

174,122

1,207,500

190,978

169,445

18,616

145519

1,064,539

108,262

1,032,668

755,757

554,255

969,558

429,276

412,675

222,738

570,091

72,354

236,568

442,961

737,348
232,532
10,490
1,136,770

68,930

261,040

31,800

0.03

022

0.04

0.26

0.04

0.03

0.23

0.02

0.16

012

0.21

0.09

0.09

0.05

012

0.02

0.05

S

B ek
TEas

UsD

MirtE
B (%)

Santander Drive Auto Receivables
Trust, Series 20181 ‘C’ 2.96%
16/03/2024

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

Santander Drive Auto Receivables
Trust, Series 2015-5 ‘D’ 3.65%
15/12/2021

Santander Drive Auto Receivables
Trust, Series 20182 ‘D’ 3.88%
15/02/2024

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 2.836%
15/01/2050

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

Sequoia Mortgage Trust, FRN,

Series 2018-CH2 ‘A12', 144A 4%
25/06/2048

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 ‘A", 144A 4%
25/08/2048

Sequoia Mortgage Trust, FRN,

Series 2017-5 ‘B1’, 144A 3.861%
25/08/2047

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

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

SLM Student Loan Trust, FRN, Series
20089 ‘A’ 3.776% 25/04/2023

SLM Student Loan Trust, FRN, Series
20085 ‘A4’ 3.976% 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%
15/09/2034

SMB Private Education Loan Trust,
Series 2017-B ‘A2A’, 144A 2.82%
15/10/2035

SMB Private Education Loan Trust,
Series 2018-C 'A2A", 144A 3.63%
15/11/2035

SMB Private Education Loan Trust,
FRN, Series 2017-A ‘A2B’, 144A
2.64% 15/09/2034

SMB Private Education Loan Trust,
FRN, Series 2015-B ‘A3’, 144A 3.49%
17/05/2032

SMB Private Education Loan Trust,
FRN, Series 2015-C ‘A3', 144A
3.69% 16/08/2032

usD

usD

usD

usD

usD

usb

usD

usD

usD

usb

usD

usD

usD

usD

usD

usD

usD

usD

usD

usb

usD

usD

usD

usb

usb

190,000

230,000

42,950

325,000

385,000

440,000

945,000

400,000

360,000

924,271

382,394

118,040

593,809

212,267

36,922

120,074

225,904

118,173

63,448

587,796

539,622

781,930

480,000

496,516

400,000

445,000

191,062

232,445

43,072

332,299

389,757

448,498

974,381

402,225

375,542

933,002

388,249

119,774

607,109

221,992

36,909

120,290

226,652
119,034

63,694

586,447

542,259

784,461

500,176

496,447

408,362

455,208

0.04

0.05

0.01

0.07

0.09

0.21

0.09

0.08

0.20

0.08

0.03

0.13

0.05

0.01

0.03

0.05

0.03

0.01

0.12

017

0.11

0.11

0.09

0.10



T. A9 -7S54R USAAAT77 R

$RE

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

South Carolina Public Service Authority
2.388% 01/12/2023

STACR Trust, FRN, Series 2018-DNA3
‘M1, 144A 2.458% 25/09/2048

STACR Trust, FRN, Series 2018-HRP2
‘M1, 144A 2.642% 25/02/2047

Starwood Mortgage Residential Trust,
FRN, Series 20181MC2 ‘A1’, 144A
4.121% 25/10/2048

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

Synchrony Credit Card Master Note
Trust, Series 20162 ‘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 2.308%
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 20185 ‘A1’, 144A 3.25%
25/07/2058

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 2015-5 ‘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

UBS Commercial Mortgage Trust,
FRN, Series 2017-C5 ‘AS’ 3.777%
15/11/2050

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

usb

usbD

usb

usbD

usb

usbD

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usbD

usb

usb

usD

usb

usb

usb

usb

usb
usb

BT
HEE A
1,045,000

130,000
140,507
88,218

597,725

365,000

708,057
1,140,000
485,060
208,073
134,153
1,090,236
704,987
332,088
126,587
42,943
51,762
171,157
51,353
75,498
1,110,000

670,000
240,000
775,000
14,769
50,614

9,043
15,873

PR
UsD

1,083,423

130,394
140,768
88,227

613,930

366,789

702,982

1,139,878

486,336

209,450

133,745

1,097,712

719,650

340,404

127,227

43,099

51,816

171,420

51,496

75,863

1,157,470

714,535
264,032
816,865
16,297
56,987

9,973
17,793

WiEGE
HE (%)

0.23

0.03

0.02

0.24
0.10
0.04

0.03

0.15
0.07
0.03

0.01

0.04
0.01

0.02

0.06

017

0.01

S

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 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 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
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

R etk
TEes

9,664
49,607
4,037
16,076
124,289
5,201
1,781
30,452
10,420
3,243
25,417
3,005
2,269
1,123
7,653
6,221
9,192
61,713
157
2,412
14,244
295,357
11,651
42,077
9,544
71,484
143,787
29,992
11,468
94,432
2218
109,714
152,905
626
1,154
9,397
439
30,973
677
423
130,981
39,245
20,017
123,500
58,274
5910
6,576
16,292
16,437
43,654
33,044
55,470
91,831
120,705
176,684
137,740
239,832
527,587
38,289
164,491

PHIE MO
UD  H (%)
10660 -
55907 001
4,452 -
17,728 =
139,938 0.03
5970 -
2,043 -
34,288 0.01
11,779 -
3,724 =
28028 001
4306 -
2,502 -
1,238 -
8440 -
6,861 -
10,393 -
69,462 001
180 -
2,728 =
15,820 -
332568 007
13,118 -
47235 001
10,527 -
80,197 0.02
158584 003
33091 001
12,648 -
104,163 0.02
2546 -
120,995 0.03
161,840 003
635 =
1,288 -
10,887 =
490 -
34411 001
694 -
425 -
147,037 003
45,058 0.01
22,534 -
139020 003
64,264 0.1
6,652 =
6,799 -
18,417 -
17,333 -
45,073 0.01
34,118 001
57,178 001
94,702 002
120,197 003
182,056  0.04
141,956 003
264,719 006
573221 0.2
43024 001
188,665  0.04




T. A9 -7S54R USAAAT77 R

S

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 ALOOB5 4.5% 01/04/2041
UMBS AL0251 5% 01/07/2037
UMBS ALO546 5% 01/07/2041
UMBS ALO803 4% 01/09/2041
UMBS AL1105 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 AL6549 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 8% 01/01/2044
UMBS AL7991 3.5% 01/01/2046
UMBS AL8310 8.5% 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 AQ0532 2.5% 01/11/2042
UMBS AQO535 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 AS0406 3% 01/09/2043
UMBS AS0563 4.5% 01/09/2043
UMBS AS1586 4.5% 01/01/2044
UMBS AS2275 4.5% 01/04/2044
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

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
usb

usb
usb
usb
usb
usb
usb
usb
usb
usb

usb
usb
usb
usb
usb
usb
usb
usb

B ek
BEas

202,115
52,503
22,508
42275

256,228
76,091
77,077
15,935
75,626

2,232
82,385

147,933
52,410
15,006
15,150
71514

246,226
71,825
44,336
28,257
37,321

8,081
119,340
5,729
16,824

164,635

230,920
22,876
15,169
20,438

147,698
15,235
69,588

169,788

468,316
21,890

230,454
57,704

712,765

457,163

186,000

458,688

646,174

694,760

271,984
36,529
32,101

243,893

128,244
47,373

125,128

189,234
62,153
77,934
37,211

682,393

432,671

140,441

1,359,253

173,160

AR MR
UsD  H& (%)
231972  0.05
56,379  0.01
24,657 0.01
45368  0.01
274928  0.06
81,665 002
82,708  0.02
17,001 =
82,173 002
2,461 -
90,887  0.02
168,759  0.03
56,951 0.01
16,306 =
16,713 -
75209 002
265,092  0.06
79157  0.02
47,218 001
29985 001
40,554 001
8911 =
131,610  0.03
6,450 =
18,547 -
181,614  0.04
244,806  0.05
26,204 001
16,731 -
22,539 =
162,195  0.03
16,057 =
74199 002
169,384  0.04
493,593  0.10
23,205 -
264,599  0.06
62,224 001
732,402  0.16
471,692 0.10
191,059  0.04
472,461 0.10
684,671 0.15
713646  0.15
296,834  0.06
36,187  0.01
33,095 001
242,871 0.05
127,704 0.03
47,173 0.01
129,584  0.03
204,742  0.04
67,083 001
84,036 002
38892 001
719275  0.15
439,997  0.09
148,031 0.03
1,419,861 0.30
175,736  0.04

S

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 AS8302 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 AS8295 3% 01/11/2046
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 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 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
UMBS BH2623 4% 01/08/2047
UMBS BH9277 3.5% 01/02/2048
UMBS BK7616 5% 01/09/2048
UMBS BM1423 2.5% 01/05/2032
UMBS BM1495 3.5% 01/01/2036
UMBS BM1879 3.5% 01/01/2044
UMBS BM1890 2.5% 01/01/2032
UMBS BM1984 3.5% 01/11/2047

usD

usb
usb
usb
usb
usbD
usb

usb
usb
usb
usb

usbD
usb
usb
usb
usb
usb
usb
usb

HERE ik
AR

367,058
28,569
27,704
54,966

232,719

218,772

928,113

331,048
30,189
93171

111,134
15,574

880,407

825,849

105,818

456,057

303,753

219,182

1,529,053

660,300

215,641

646,197

191,807
45534
19,119

161,334

127,296

285,980
23,292
31,069

868,852
23,443
67,846

288,229

114,324

150,939
54,498
45,226
56,617

1,071,976
1,321,554

215,489

526,654

867,354

554,658
50,881

127,750

116,812

198,070

118,222
92,183

1,256,043

269,232

830,398

364,573

317,202

321,445

239,423

188,733

662,821

PHIE  FORE
UsD  Ha& (%)
385085  0.08
30,284  0.01
29,370 001
57,664  0.01
243,077 005
233066 0.5
969,380  0.21
345082 007
32,162  0.01
98,443  0.02
17,822 002
16,415 -
918215  0.19
848,097  0.18
107,355  0.02
470878  0.10
311,734 007
224613 005
1566942 033
680,127  0.14
221,450  0.05
666,399  0.14
202,129  0.04
45342 0.01
20,133 -
166,256  0.04
126,761 0.03
294,705  0.06
24,491 0.01
32,029  0.01
927,533  0.20
24683 001
71928 002
296,841 0.06
120,495 003
168,360  0.03
55289 001
46,578  0.01
59,472 0.01
1138420 024
1380252  0.29
224963  0.05
550,116 0.12
890,650  0.19
584,865  0.12
50,667  0.01
131,586  0.03
120,533  0.03
204,018 0.04
121,772 008
94,950  0.02
1325286  0.28
283,508  0.06
862915  0.18
390,069  0.08
322,141 0.07
336,564  0.07
253,406  0.05
191,298  0.04
693,177  0.15
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UMBS BM3148 4.5% 01/11/2047
UMBS BM3212 8.5% 01/11/2032
UMBS BM3292 4% 01/05/2047
UMBS BM3385 4% 01/06/2045
UMBS BM3612 4% 01/02/2047
UMBS BM3799 3% 01/08/2047
UMBS BM4221 3% 01/01/2043
UMBS BM4343 4.5% 01/05/2048
UMBS BM4582 3.5% 01/08/2047
UMBS BM4744 3% 01/06/2047
UMBS BM4754 3.5% 01/05/2047
UMBS BM4896 3% 01/02/2047
UMBS BM5108 3% 01/02/2033
UMBS BM5109 3% 01/12/2032
UMBS BM5111 3% 01/11/2033
UMBS BM5197 4.5% 01/07/2046
UMBS BM5302 3.5% 01/06/2046
UMBS BM5468 3% 01/02/2043
UMBS BM5469 3% 01/03/2044
UMBS BM5527 4% 01/10/2048
UMBS BM5772 4% 01/03/2049
UMBS BM5785 3.5% 01/09/2046
UMBS BM5787 4% 01/08/2047
UMBS BM5841 3.5% 01/09/2045
UMBS BN4333 4% 01/02/2049
UMBS BO1033 8.5% 01/08/2049
UMBS BO1410 3.5% 01/09/2049
UMBS BO1437 8.5% 01/10/2049
UMBS BO1464 3.5% 01/10/2049
UMBS CA1563 4.5% 01/04/2048
UMBS CA1900 4.5% 01/06/2048
UMBS CA2204 4.5% 01/08/2048
UMBS CA2378 4% 01/09/2048
UMBS CA2419 4.5% 01/10/2048
UMBS CA3514 4.5% 01/05/2049
UMBS CA4431 85% 01/10/2049
UMBS CA4571 4% 01/11/2049
UMBS FM1445 3% 01/08/2049
UMBS MAO561 4% 01/11/2040
UMBS MAO583 4% 01/12/2040
UMBS MAO907 4% 01/11/2041
UMBS MA0971 4% 01/02/2042
UMBS MA1086 3.5% 01/06/2042
UMBS MA2471 8.5% 01/12/2045
UMBS MA2495 3.5% 01/01/2046
UMBS MA2670 3% 01/07/2046
UMBS MA2722 4% 01/08/2046
UMBS MA2834 3.5% 01/12/2046
UMBS MA2835 4% 01/12/2046
UMBS MA2896 3.5% 01/02/2047
UMBS MA2959 3.5% 01/04/2047
UMBS MA2960 4% 01/04/2047
UMBS MA3060 3% 01/07/2032
UMBS MA3088 4% 01/08/2047
UMBS MA3125 3% 01/09/2032
UMBS MA3149 4% 01/10/2047
UMBS MA3151 3% 01/10/2037
UMBS MA3155 3% 01/10/2032
UMBS MA3182 3.5% 01/11/2047
UMBS MA3210 3.5% 01/12/2047

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
usD
usb
usD
usD
usb
usD
usD
usD

usb
usb
usb
usb
usb
usb
usb
usbD
usb

usb
usb
usb
usb
usb
usb
usb
usb
usb

B ek
BEas

515,639
410978
410,594
1,388,889
100,426
1,890,839
257,105
1,083,169
21,945
194,954
280,791
951,970
749,341
1,307,859
223,385
165,632
12,887
380,545
761,791
771917
523,430
458,869
471,020
183,658
172,800
73,588
560,479
482,506
347,580
499,437
229,383
316917
499,321
585,998
1,229,657
1,059,742
307,086
191,745
152,970
103,024
21,087
32,836
38,526
132,229
527,734
1,131,527
13,100
767,690
15,327
83,752
60,275
3,097
283,330
585,127
192,377
647,850
186,063
151,808
483,972
770,452

A MO
UsD  H& (%)
561334  0.12
431,082  0.09
437,395  0.09
1477579 031
106,366  0.02
1947502 041
264,629  0.06
1,179,682  0.25
23,128 -
201,277  0.04
292222  0.06
980,626  0.21
770,402 0.6
1,346,152  0.29
230,500  0.05
178,152 0.04
13,537 -
391,682  0.08
784322 017
809,745  0.17
554,564  0.12
479,884  0.10
497,207  0.11
193,603  0.04
179,722 0.04
76,176  0.02
580,192  0.12
499,778  0.11
360,022  0.08
529,331 0.1
246,765  0.05
335,001 0.07
520,718 0.1
618912  0.13
1,319,853  0.28
1,093,791 0.23
321,657  0.07
197,914  0.04
164,146 0.03
110,549  0.02
22,605 -
35198  0.01
40,609 001
138,103  0.03
551,195  0.12
1,159,472  0.25
13,835 -
798010  0.17
16,156 -
86,998 002
62,680 001
3,261 -
290,895  0.06
615495  0.13
198074  0.04
681,341 0.14
191,087  0.04
156,538  0.03
503595 0.1
801,326  0.17

SRR

UMBS MA3211 4% 01/12/2047

UMBS MA3384 4% 01/06/2048

UMBS MA3415 4% 01/07/2048

UMBS MA3448 5% 01/08/2048

UMBS MA3688 4.5% 01/06/2049

UMBS MA3691 3% 01/07/2049

UMBS MA3692 3.5% 01/07/2049

UMBS MA3746 4% 01/08/2049

UMBS MA3815 4.5% 01/10/2049

UMBS MA3827 2.5% 01/11/2034

UMBS MA3834 3% 01/11/2049

UMBS MA3851 4.5% 01/11/2049

UMBS MA3865 3% 01/12/2034

UMBS MA3870 2.5% 01/12/2049

UMBS MA3896 2.5% 01/01/2035

UMBS SD0080 3% 01/09/2049

UMBS SD8031 3.5% 01/12/2049

UMBS SD8033 4.5% 01/12/2049

United Airlines Pass-Through Trust ‘A’
2.9% 01/11/2029

United Airlines Pass-Through Trust
‘AA’ 2.7% 01/11/2033

United Airlines Pass-Through Trust ‘B"
3.5% 01/11/2029

United Airlines Pass-Through
Trust, Series 2014-2 ‘B’ 4.625%
03/03/2024

University of North Carolina at Chapel
Hill 3.847% 01/12/2034

US Airways Pass-Through Trust, Series
2012-2 ‘A" 4.625% 03/12/2026

US Airways Pass-Through Trust, Series
2013-1'A’ 3.95% 15/05/2027

Utah Transit Authority ‘B’ 5.937%
15/06/2039

Verizon Owner Trust, Series 2017-1A
‘A, 144A 2.06% 20/09/2021

Verizon Owner Trust, Series 2016-2A
‘C’, 144A 2.36% 20/05/2021

Verizon Owner Trust, Series 2018-1A
‘C’, 144A 3.2% 20/09/2022

Verus Securitization Trust, FRN,
Series 2018-2 ‘A1’, 144A 3.677%
01/06/2058

Verus Securitization Trust, FRN,
Series 2018INV1 ‘AT, 144A 3.626%
25/03/2058

Verus Securitization Trust, FRN,
Series 2018-1 ‘A2, 144A 3.031%
25/02/2048

Virginia Commonwealth Transportation
Board 5.35% 15/05/2035

Vistra Operations Co. LLC, 144A
3.55% 15/07/2024

Vistra Operations Co. LLC, 144A 3.7%
30/01/2027

Vistra Operations Co. LLC, 144A 4.3%
15/07/2029

Volvo Financial Equipment Master
Owner Trust, FRN, Series 2017-A ‘A",
144A 2.24% 15/11/2022

Wachovia Defeasance WFCMS Ill
LLC, Series 2015-NXS2 ‘AS’ 4.039%
15/07/2058

Wells Fargo Commercial Mortgage
Trust, Series 2016-C33 ‘A3’ 3.162%
16/03/2059

usb

usb

usb

usD

usb

usb

usb

usb

usbD

usD

usb

usb

usb

usbD

usb

BBk
ol |

25,679
1,000,405
1,841,251
258,441
781,425
218,499
41,234
1,282,532
459,744
4,673,123
184,717

24,639
2,845,654
1,311,570

740,000
214,274
2,057,495
1,240,775
145,000

90,000
150,000

275,716

210,000
70,812
81,5645

145,000
98,115

180,000

365,000

544,627
111,103
374,139

265,000
640,000
570,000
724,000

140,000
35,000

290,000

PHIE  MOfE
USD  Ha#& (%)
26963 001
1,044,755  0.22
1920545 041
276,368  0.06
822,506  0.17
221879  0.05
42,404 001
1335249  0.28
484,705 0.10
4,716,935 1.00
187,495  0.04
26,017 001
2,923,640 062
1297923 027
746938  0.16
221,235 005
2,121,079 045
1,315,121 0.28
145539  0.03
90,376  0.02
151,586  0.03
289,156  0.06
237,854  0.05
76,591 0.02
85934  0.02
196,360  0.04
98,128  0.02
180,222  0.04
370458  0.08
549,176  0.12
112,221 0.02
375215  0.08
323928  0.07
650,829  0.14
567,187  0.12
738,831 0.16
140,384  0.03
37,459 001
301,921 0.06
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Wells Fargo Commercial Mortgage
Trust, FRN, Series 2017-C38 ‘B’
3.917% 15/07/2050

Wells Fargo Commercial Mortgage
Trust, FRN, Series 2015-C29 ‘C’
4.365% 15/06/2048

WFCM, Series 2015-NXS2 ‘C' 4.394%
15/07/2058

WFRBS Commercial Mortgage
Trust, Series 2014-C20 ‘A4’ 3.723%
15/06/2047

WFRBS Commercial Mortgage
Trust, Series 2014-C19 ‘A5’ 4.101%
15/03/2047

WFRBS Commercial Mortgage Trust,
FRN, Series 2014-C22 ‘AS’ 4.069%
15/09/2057

WFRBS Commercial Mortgage Trust,
FRN, Series 2014-C19 ‘B’ 4.723%
15/03/2047

Wheels SPV 2 LLC, Series 2017-1A
‘A2', 144A 1.88% 20/04/2026

Willis North America, Inc. 3.6%
15/05/2024

World Omni Auto Receivables Trust,
Series 2017-B ‘B’ 2.37% 15/05/2024

Worldwide Plaza Trust, Series 2017-
WWP ‘A’, 144A 3.526% 10/11/2036

% #

ZOHIEHDS ZTHBIC BT
HIlEn TV Hfliats #

HififEs #

TBAEKF |

] SRS R

United States ~ GNMA, 3.50%, UsD
of America 15/01/2049

United States ~ UMBS, 3.50%, usb
of America 25/01/2034

TBAEGE| (¥ FRYvaY) &t

TBARG| &t

#ETHIEG(

piiid by
=0 &H %D

usb

usb

usb

usb

usD
usD
usD

usb

i)
625000

1,185,000

&% e
EUR 1906769 USD  2,130981

31/01/2020

EUR 63749706 USD 71232328 81/01/2020
GBP 5712713 USD 7357803 31/01/2020
FHETHEECHP B PR # (EEB)

usD 165064  EUR 148186 81/01/2020
usD 126656 GBP 96332 81/01/2020
HBFHIE OO SFAME 7 6D

RETREGcDHEHME BD B & G

HREE R MBRE
BEas UsD  H& (%)
930,000 978,699 0.21
905,000 939,407 0.20

30,000 31,699 001
455,000 476,863  0.10
360,000 385,080 0.08

1,000,000 1,057,790 022

79,000 84,363  0.02

23,471 23,495 0.01
505,000 528,647 011
340,000 340,891 0.07
390,000 412,075  0.09

253,815,471 53.75
276,291,836 58.51
276,291,836 58.51
461,601,814 97.75
i
e G % 0
USD USD [t (%)
644,262 952 0.14

1228512 926 026

1,872,774 1,878 0.40

1,872,774 1,878 0.40

Pl
G0 &  SieE
il UsD & (%)
J.P. Morgan 12,360 -
State Street 426,776 0.09
Citibank 197,762 004
636,898 0.13

J.P. Morgan (1,508) -

J.P. Morgan (751) -
(2,259) -
634,639 0.13

SeEG |

SR

US 5 Year Note, 31/03/2020

US 10 Year Note, 20/03/2020

US 10 Year Ultra Bond, 20/03/2020
US Uttra Bond, 20/03/2020

SEMIEG e i 3 7R AT GRED
US 2 Year Note, 31/03/2020

US Long Bond, 20/03/2020
SMEE A BFHE B (D

TG ARHE (D B At G

ILIy e FTHIVE « X7y TEE|

Be
Tk W EIREE SRk

280,000 USD  Barclays Cardinal Health,
Inc. 4.625%
15/12/2020
217,000 USD  BNPParibas  Cardinal Health,
Inc. 4.625%
16/12/2020
118,000 USD  Morgan Cardinal Health,
Stanley Inc. 4.625%
16/12/2020
45,000 USD  JP.Morgan Cardinal Health,
Inc. 4.625%
15/12/2020
95,000 USD  Citibank Devon Energy
Corp. 7.95%
15/04/2032
190,000 USD  Morgan Devon Energy
Stanley Corp. 7.95%
15/04/2032
60,000 USD  Bankof Devon Energy
America Corp. 7.95%
Merrill Lynch  15/04/2032
50,000 USD  BNPParibas Devon Energy
Corp. 7.95%
15/04/2032
75,000 USD  Barclays Devon Energy
Corp. 7.95%
16/04/2032
LIy FTHNE - ATy THE]
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