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g 0 — e %
N1E LI ERE S
07 AU - b TH %
TRP FUNDS SICAV-US AGGREGATE BOND FUND 2,654, 171 29,912 3, 255, 976 48. 2
TRP FUNDS SICAV-GLOBAL HIGH YIELD BOND FUND 3, 050, 220 29, 953 3, 260, 401 48. 3
25 =t 5,704, 391 — 6,516, 378 96. 4

*IBEHREL AT, WIROWHT 2 523 E O MR B E BRSO MEIC X HERE L2 b 0T,

AT, MUEPEREICK T DB OF A
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JL 2; = = -
BEEXMEDER 20214F 5 J 25 H BUE
209 E
= q _® E # == _
af il % HE =3
TH %
# % Al 53 6,516, 378 95.9
= R/ 2T = S N x O fh 275, 157 4.1
fid & 15 Rt M B o # 6, 791, 535 100. 0
kML E L, BIPRORHIG Z 073 [ 00 % AR A 72 BAHS O MEIC K 0 FISHE L7z b o TF,
17 AV %« F=108.85H
* YHIRIZIIT DML E (6,613, 872T 1) OREEFEMPERE (6,791,535 TM) IZxT D= 97.4%
b == — N 3 & I
EE., BF. tARUVEEMEEDIKR
(20204212 H25H) (202141 A25H) (202142 H25H) (202143 H25H) (202144 H26H) (20214E5 H25H) Hiff
I El % 204 H] K % 205 H] K % 206 H] K % 207 H#] K % 208 H] K % 209 H#] K
N & FE| 6,747,407,379M | 6,723,156,061M | 6,784,269, 956/ | 6,826, 471,350 | 6,793,275, 437M | 6,794, 234, 696M
N =T 208, 048, 684 240, 452, 861 218, 530, 424 218, 358, 506 232, 708, 786 220, 731, 210
B & FE FGEMAD | 6,455, 444, 792 6, 482, 203, 201 6, 504, 209, 532 6, 531, 596, 623 6, 540, 666, 651 6,516, 378, 337
FS I A 4 83,913, 903 499, 999 61, 530, 000 76,516, 221 19, 900, 000 57,125, 149
B & & 60, 308, 214 31,331,198 47,194,548 54,009, 791 50, 583, 829 37,794, 752
FN N & 26, 956, 567 501, 198 8,519, 428 299, 981 19, 892, 440 2,699, 223
KW F o B & 20, 611, 263 20, 540, 726 20, 443, 087 20, 222, 705 20, 200, 105 20, 156, 407
xX B O K & 3, 252, 941 511, 026 8, 322, 896 24, 443, 239 100, 295 5, 498, 427
K F OFE @M 9, 450, 876 9,704, 133 9,797,115 8,897, 416 10, 205, 047 9, 219, 082
T O R B OH M 36, 567 74,115 112, 022 146, 450 185, 942 221,613
C# & E # %E(A—B) | 6,687,099 165 6,691, 824, 863 6,737, 075, 408 6,772, 461, 559 6,742, 691, 608 6, 756, 439, 944
Jt A | 8,244,505, 575 8, 216, 290, 537 8,177, 234, 891 8, 089, 082, 314 8, 080, 042, 071 8, 062, 562, 974
WO AR B O3 4 [A1,557,406,410  |A1,524,465,674 |Al, 440,159,483  |Al, 316,620,755  [Al, 337,350,463 |Al, 306, 123, 030
D)% # +# # 0O #| 8 244,5055750 | 8,6216,290,5370 | 8,177,234,8910 | 8,089,082, 3140 | 8,080,042,0710 | 8,062, 562,974
1708 Y EEMEE(C D) 8, 111H 8, 145M 8, 239M 8,372M 8, 345M 8, 380M

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

8,303, 275, 9911
10, 511, 572H]
69, 281, 988[1]

1, 557, 406, 410H

8, 244, 505, 575
6,376, 5751
34,591, 613
1,524, 465, 6741

8,216, 290, 5371
25,122, 507H]
64, 178, 1531

1, 440, 159, 4831

8,177, 234,891
4,142, 135H
92,294, 7121

1, 316, 620, 7551

8,089, 082, 3141
10, 485, 321H]
19, 525, 564[1
1, 337, 350, 4631

8, 080, 042, 071
6,639, 1351
24,118, 2321

1, 306, 123, 030H
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BEDIKR

F20204E11H26 H  H20204E12H26H  H20214F 1 H26H  H20214F 2 H26H  H20214F 3 H26H  H20214E4 H27H
F20204F12 26 H  F20214E 1 H25H  E20214F 2 A25H  %20214F 3 A25H  H20214F4 A26H  F20214F 5 A25H

5 ] & 204 M # 205 Hf & 206 M # 207 Hj & 208 M # 209 Hj
Wk & F I % 22,072, 0349 23,415, 748 19, 506, 430/ 22, 454, 450/ 24,684, 287 23,590, 4819
Z W B Y & 22,076, 755 23,419, 130 19, 509, 246 22, 457, 959 24,686, 713 23,593, 182
4 He il B 430 345 139 12 162 4
% E7N il 2l A 5151 | A 3,721 | A 2,955 | A 3,521 | A 2,588 | A 2,705
B)F i iF % 58 B 18 #& | A 36,966,511 34,578, 640 87,718,276 114,757, 302 A 16,404,874 34,187,700
e B W% 26, 871, 549 45, 869, 097 139, 427, 052 173,990, 716 43,827, 761 58, 688, 690
e = izl 63,838,060 | A 11,290,457 | A 51,648,776 | A 59,233,414 60,232,635 | A 24,500,990

(OF - w® B %
D)%\ ELA+B+C)
=]

A
9,487,443 | A 9,846,960 | A 9,889,864 | A 8985548 | A 10,296,065 | A 9 311,947
24,381,920 48,147,428 97,394, 842 128, 226, 204 A 2,016, 652 48, 466, 234
B)RIT H3 & # # , 103,214,229 A1,143, 392,992 A1,107,094, 310 A1,018,520,538 A 908, 320, 292 A 927,760, 781
FE miEFEESEES 409,198,998 | A 408,679,384 | A 410,016,928 | A 406,103,716 | A 406,813,414 | A 406,672,076
B Y4 % F 4 %) | 264,071,688) |( 263,276,293) | 262,444,791) [ 259, 683,451) 259,573,529) (259,123, 647)

72 B O 3R M Y %) [(A 673,270,686) |(A 671,955,677) (A 672,461,719) [(A 665,787,167) [(A 666,386,943) |(A 665,795, 723)

(@) it (D+E+F) | A1,536,795, 147 1,503,924, 948 AT1,419,716, 396 A1,296, 398, 050 AT,317,150, 358 A1, 285,966, 623
Hiw % 4 & £|A 2,611,263 | A 20,540,726 | A 20,443,087 | A 20,222,705 | A 20,200,105 | A 20,156,407
REYBBIB L (G+HH) | A1,557,406,410 | A1,524, 465 674 | Al,440,159,483 | AT1,316,620,755 | Al1,337,350,463 | AT,306,123, 030
B ONAE E 2= 2 & | A 409,198,998 | A 408,679,384 | A 410,016,928 | A 406,103,716 | A 406,813,414 | A 406,672,076

B M &= W M %) 264,071,688) [ 263,276,293) [( 262,444,791) |(  259,683,451) |(  259,573,529) |( 259, 123,647)
(G2 & 42 & M M 40 [(A 673,270,686) |(A 671,955,677) [(A 672,461,719) [(A 665,787,167) [(A 666,386,943) |(A 665,795, 723)

B U - R VAN 139, 861, 719 138,174, 101 134, 363, 090 133, 608, 922 127, 474, 690 126, 726, 375
MeooB 2% 4| A1,288,069,131 | AL,253,960,391 | Al 164,505,645 | Al1,044,125,961 | Al1,058,011,739 | Al,026,177,329

> > 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, 154, 50419 T,

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 ] #0204 M % 205 Hf # 206 Hf % 207 M # 208 Hf #0209 A
(A) Bl 24 %% IT 2 (F FHPEBRTR) 12, 584, 591 19, 439, 5461 17, 708, 453 20, 984, 41411 14, 388, 2224 19, 788, 413
O it ek 0 0 0 0 0 0
om #% A ¥ & 264, 071, 688 263, 276, 293 262, 444, 791 259, 683, 451 259, 573, 529 259, 123, 647
D)5y F ¥ fii B 2 & 147, 888, 391 139, 275, 281 137,097, 724 132, 847,213 133, 286, 573 127, 094, 369
SELATRER (A + B+ C+D) 424, 544, 670 421,991, 120 417, 250, 968 413,515,078 407, 248, 324 406, 006, 429
(1 5 A4 v 4B 7 He 48) ( 514. 94) ( 513.6) ( 510. 26) ( 511.2) ( 504. 02) ( 503. 57)
) & o R & 20, 611, 263 20, 540, 726 20, 443, 087 20, 222, 705 20, 200, 105 20, 156, 407
(177 8% 0 I E 5y Bl 4) ( 25) ( 25) ( 25) ( 25) ( 25) ( 25)
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SEREOEMoE
S & ) % 204 % 205 Hj % 206 207 % 208 209 #
1AO4Y HES (ira) 25M 258 258 25M] 25M] 258

WS DB ANZ DN T
EAEDBIHNNIFRFE AN LR LT HER ETIch - LET,
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BRI, TELIE O FEYEMAE & H 2 OZ I E OB TA L ORI L VB E 22D @RS E A L IERRBIR L 7 D AR A (R 43
&) ) AT IVET . Sl O SEEAEAME R T AR & R E 721X BE 28 A1 . RS MO Ee L e 7. ol o SEETAEAME R TTAR % FE 5
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C SUARIARA (FERIAELAR) 34 LI aid, s AR BT 208 2 03838 OEBITTARD & YU e AR A (FRI0El4) &R L7y, <
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ZERR

BIRENR &Y HIEEREEAMFOME

T. Rowe Price Funds SICAV -

T. Rowe Price Funds SICAV —

27 k& U.S. Aggregate Bond Fund Global High Yield Bond Fund
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) sk LOME PELBFIHE

(20204F 1 H 1 H~20204£6 H30H : REEH)

=LA - A4—J)LK -

UST7H U=k KUK -

ROK-T72F J7 UK

UsD USD
HERAEMERE 1, 363, 205, 495 472, 244,132
[IE:3
FAMREAITAR B LR (FURBLERR:) 38, 991, 882 6, 661, 542
ALY A (FURBLERRE) 323,019 —
ATy TEENAR B FLE 4,961 11,973
TEEFE 786 3,816
In#x A&t 39, 320, 648 6,677,331
#H
T T SR 4,189, 636 242, 757
ATy TG NAR D FE 22, 243 —
B 227, 759 32, 583
THRCTHOE 60, 431 20, 937
EEFAOR) 63, 752 29, 263
-+ = AGE PN 47,307 22, 861
Syt 25,411 7,329
SRAT B OV Ol E 2 A 40, 432 149
EaiEPE 18, 970 9,671
G A 7,948 5, 538
ZOMEMIC LB 10, 103 2,187
W PR (19, 350) (13, 704)
&R &t 4,694, 642 359, 571
®E (8) & A& 34,626, 006 6,317,760
EH () HOWR:
HAMiFES: (49, 149, 626) 3, 873, 526
TBAHS | — 206, 608
*7va VHE 147, 343 -
SRS — (1, 288, 568)
ZRETARIERG (1, 565, 198) (834, 513)
2T v T 43,850 (5,951)
R 158, 950 129, 886
X1 (18) #® &&F (50, 364, 681) 2,080, 988
Tl (B) #HOEH:
HAMRES: (63, 117, 556) 9, 774, 200
TBARRS | - 51,577
F7a HBI — -
KXVt Gl — (186, 825)
R TRIEG | (1,948, 143) (703, 942)
AT T H| 660, 773 (33, 200)
AR (7,771) (754)
Ml (18) wmOEH & (64, 412, 697) 8,901, 056
BRICKAMEEOHME () 8 (80, 151, 372) 17,299, 804
FATH 253, 099, 855 43,512, 541
R (260, 536, 353) (102, 263, 832)
BEARADERICLIMEEOHE (R) &8 (7, 436, 498) (58, 751, 291)
[ (2, 940, 957) (611,513)
SME R ERR — —
HIRIREMEE 1,272, 676, 668 430, 181,132
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(2) FEXG LT DIFEREEFEAEIR DANE PE D B
[Za—rL e ng « f—)L KR K757 K]

(20204F 6 H 30 H B1E)

PREE etk PR Mo i 690 FHIE M
SRR i FESR usD [ (%) o222 b4 Foi | usD HE (%)
INROFZEG [FiC LR 2B [T h TV B A1l At
MGM China Holdings Ltd., 144A UsD 1,290000 1331332 0.0
5.875% 15/05/2026
TF MGM China Holdings Ltd., Reg. S usD 1,325000 1351500 0.1
759V 5.25% 18/06/2025
Cosan Luxembourg SA, 144A 7% usb 3910000 4,104,757 032 Wynn Macau Ltd., Reg. S 5.5% usbD 2,000,000 1,992,500  0.16
20/01/2027 15/01/2026
Nggegv; Iégézmbourg SA, 144A65%  USD 4,590,000 4,638,769 037 4,675,332 0.37
P t/b/ Global Fi BV 6.75% usD 780000 798720 006 ikl
08062080 ° ’ ' - OCINV, 144A 6.625% 15/04/2023  USD 3610000 3673175 029
Petrobras Global Finance BV 7.375% ~ USD 2,760,000 3084148 024 Sigma Holdco BV, 144A 7.875% usb 3050000 3057.061 024
17/01/2027 15/05/2026
12,626,394  0.99 Sigma Holdco BV, Reg. S 5.75% EUR 6290000 6893386 054
i e 15/05/2026
Trivium Packaging Finance BV, 144A usb 360,000 385,133 0.03
Véﬂ”,’} g//l;ga;; Ltd, 144A 5.5% UsD 1845000 1831910 0.4 8.5% 15/08/2027
1,831,910 0.14 Trivium Packaging Finance BV, Reg.S  EUR 265,000 293,173 0.02
— b2l g 3.75% 15/08/2026
_7 - = Trivium Packaging Finance BV, Reg. S~ USD 1,255,000 1,273,825 0.10
A:tlgeo ;re;réczesHo\dmg SA, 144A 6% UsD 7565000 7,238759 057 5.5% 15/08/2026
) A2 o Trivium Packaging Finance BV, Reg.S ~ USD 2,000,000 2,139,630 017
A!‘tg;eo :re;r:)ozessA‘ Reg. S 8.375% EUR 340000 361,702 003 8.5% 15/08/2027
Alti ! F/ SA, Reg. S 5.5% UsD 2705000 2795666 021 Ziggo Bond Co. BV, 144A 5.125% usD 1,040,000 1,008,041 0.08
1?/9017/22)0268 , Reg. .5% 3 2 3 A g 28/02/2030
) 9
Altice France SA, 144A 7.375% UsD 6175000 6435215 051 Z'%’/% %%%dzgo TG = BACIOU e =
01/05/2026
Synlab Unsecured Bondco plc, Reg. S~ EUR 1,700,000 1,959,302 0.15 — 22,005,208 73
8.25% 01/07/2023 ARLY
18,720,644  1.47 LHC3 plc, Reg. S 4.125% 15/08/2024  EUR 1520000 1716470 0.3
RAY 1,716,470  0.13
Garfunkelux Holdco 3 SA, Reg. S85%  GBP 1075000 1,249,582 0.10 by=F—F- g
01/11/2022 Consolidated Energy Finance SA, usD 1,210,000 1,032,269  0.08
1,249,582 0.10 144A 6.875% 15/06/2025
i 1,032,269  0.08
Melco Resorts Finance Ltd., 144A usb 985,000 990,682 0.08 AFVR
5.375% 04/12/2029 Cabot Financial Luxembourg SA, GBP 2970000 3,681,144 029
990,682  0.08 Reg. S 7.5% 01/10/2023
TANWVSVE Dolya Holdco 18 DAC, 144A 5% usD 2250000 2233125 017
Ardagh Packaging Finance plc, Reg. S~ USD 2,000,000 2,049,500 0.16 15/07/2028
6% 15/02/2025 Iceland Bondco plc, Reg. S 4.625% GBP 3095000 3429717 027
Ardagh Packaging Finance plc, Reg.S  USD 3,775,000 3,710,598 0.29 16/03/2025
5.25% 15/08/2027 INEOS Group Holdings SA, Reg. S EUR 2380000 2622473 021
5,760,008  0.45 5.375% 01/08/2024
ARSIV Jerrold Finco plc, Reg. S 4.875% GBP 2580000 2921074 023
Teva Pharmaceutical Finance UsD 2450000 2319966 0.18 16/01/2026
Netherlands Ill BV 2.8% 21/07/2023 Virgin Media Secured Finance plc, GBP 605,000 780,398 0.06
2,319,066  0.18 Reg. S 5.25% 15/05/2029
FE b4 Virgin Media Secured Finance plc, GBP 790,000 965,823 0.08
ASR Media and Sponsorship SpA, EUR 2680000 2675329 021 ieoiSeL2bRo/0172050
Reg. S 5.125% 01/08/2024 16,633,754  1.31
F-Brasile SpA, Reg. S 7.375% usb 2085000 1500812 012 TAVA
15/08/2026 AES Corp. (The) 6% 15/05/2026 UsD 5365000 5585314 044
International Game Technology plc, usD 4,555,000 4,679,420 0.37 Antero Resources Corp. 5.125% usD 3,050,000 2,195,405 017
144A 6.25% 15/01/2027 01/12/2022
8,855,561  0.70 B&G Foods, Inc. 5.25% 15/09/2027 usD 1,125000 1,128870  0.09
Ny INYy B&G Foods, Inc. 5.25% 01/04/2025  USD 6615000 6671228 052
Altice Financing SA, 144A 5% usb 3270000 3258866  0.26 Brinker International, Inc. 3.875% usD 355000 328597 003
15/07/2028 15/05/2023
Alwlg/eog/n;gzcéng SA, 144A7.5% usb 9535000 10011988 0.79 Cedar Fair LP 5.375% 15/04/2027 UsD 3165000 2841869 022
BT AT O TR = 5000 10,089 CIT Group, Inc. 5.25% 07/08/2025 usD 1,590,000 1641842 0.3
o 3 g - 0
Girsa Finance International Sarl, 144A  EUR 1,250,000 1,281,797  0.10 CIT Group, Inc. 6:126% 00/03/2028  USD 1440000 1,560,326 012
o earway Energy Operating ,693, ,780 ¥
6.25% 20/12/2023 cl Energy Operating LLC usD 2693000 2780805 022
o
Kleopatra Holdings 1 SCA, Reg. S EUR 950571 789,682 006 D7520}15/)10/2025
0.25% 30/06/2023 CNO Financial Group, Inc. 5.25% usD 1565000 1,737,016  0.14
15,382,422 1.21 80/05/2025
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. &R PR MR BERE PR M
#IRE b1 fcliz usD A (%) BEE JE TRESH usD HE# (%)
Comstock Resources, Inc. 9.75% usD 1,580,000 1437343 0.1 NusStar Logistics LP 6% 01/06/2026  USD 2085000 2026026 0.16
15/08/2026 Occidental Petroleum Corp. 4.1% usD 2950000 2,964,750 023
Constellium SE, 144A 5.75% usD 3635000 3648250  0.29 01/02/2021
15/05/2024 Pacific Gas and Electric Co. 6.05% usD 11,120,000 13304802  1.05
Continental Resources, Inc. 4.5% usb 3,785,000 3,621,602 0.28 01/03/2034°
15/04/2023 Pacific Gas and Electric Co. 5.8% usD 880,000 1052260 008
Crown Cork & Seal Co,, Inc. 7.375% usb 225000 264051 002 01/03/2037°
15/12/2026 Pacific Gas and Electric Co. 6.35% usD 230000 275838 002
Dana, Inc. 5.625% 15/06/2028 usb 2,000000 1,990,000  0.16 15/02/2038°
DaVita, Inc. 5% 01/05/2025 usD 4,155000 4,221,480 033 Pacific Gas and Electrio Co. 6.25% usD 490000 586430 005
DCP Midstream Operating LP 8.125%  USD 2425000 2,554,883  0.20 01/03/2039
16/08/2030 Pacific Gas and Electric Co. 4.75% usD 2500000 2951875 023
Delta Air Lines, Inc. 7.375% usD 3230000 3,136590 025 15/02/2044°
15/01/2026 PG&E Corp. 5% 01/07/2028 usD 2305000 2,299,237  0.18
Diamond BC BV, Reg. S 5.625% EUR 1,125000 1203911 009 PG&E Corp. 5.25% 01/07/2030 usD 2580000 2598318  0.20
15/08/2025 Springleaf Finance Corp. 6.125% usD 325000 330,543 003
Energizer Gamma Acquisition BV, EUR 2,130,000 2,445861 0.19 16/03/2024
Reg. S 4.625% 15/07/2026 Springleaf Finance Corp. 8.875% UsD 1200000 1,277,250  0.10
EQT Corp. 7% 01/02/2030 usD 3500000 3599890 0.8 01/06/2025
Ford Motor Co. 8.5% 21/04/2023 usD 1640000 1734833 0.4 Springleaf Finance Corp. 6.625% usD 975000 962023 008
Ford Motor Co. 9% 22/04/2025 usb 1,790000 1936932  0.15 16/01/2028
Ford Motor Credit Co. LLC 5.085% usD 2900000 2903016 023 Steel Dynamics, Inc. 5% 15/12/2026 ~ USD 1870000 1450892 011
07/01/2021 Tempur Sealy International, Inc. usb 3,405,000 3,451,461 027
Ford Motor Credit Co. LLC 5.75% usD 3338000 3354690 026 5.625% 15/10/2023
01/02/2021 Tempur Sealy International, Inc. 5.5% usD 3,135,000 3,173,608 0.25
Ford Motor Credit Co. LLC 5.125% usD 1590000 1598944 013 15/06/2026
16/06/2025 Tenet Healthcare Corp. 6.875% usD 1,400,000 1257984 0.0
FreeportMcMoRan, Inc. 5% usD 1,285000 1279886  0.10 15/11/2031
01/09/2027 Tenet Healthcare Corp. 8.125% usD 3265000 3401477 027
FreeportMcMoRan, Inc. 5.25% usb 1,820000 1345331 0.1 01/04/2022
01/09/2029 TransDigm, Inc. 7.5% 15/03/2027 usD 475000 452053 004
Freeport-McMoRan, Inc. 5.4% usD 5,830,000 5,725,614 045 United Rentals North America, Inc. usD 2,345,000 2,460,843 0.19
14/11/2034 6.5% 15/12/2026
HCA, Inc. 5.875% 15/02/2026 usD 2565000 2812433 022 Welbit, Inc. 9.5% 15/02/2024 usD 2088000 2004480 0.6
HCA, Inc. 5.625% 01/09/2028 usD 985000 1099319 009 WPX Energy, Inc. 5.875% 15/06/2028  USD 1,075000 1024260 008
HCA, Inc. 5.875% 01/02/2029 usD 1960000 2221258 0417 Yum! Brands, Inc. 6.875% 15/11/2037  USD 3725000 4020374 032
Hecla Mining Co. 7.25% 15/02/2028  USD 4,145000 4196812 033 Yum! Brands, Inc. 5.35% 01/11/2043  USD 3635000 3525950 0.8
Hess Corp. 7.875% 01/10/2029 usD 230000 278778 002 190,201,872  14.95
Hillenbrand, Inc. 5.75% 15/06/2025 usD 420000 436229 003 % 3 304,093,164  23.89
Hillenbrand, Inc. 4.5% 15/09/2026 usD 70,000 70248 001 [ RN
Hilton Worldwide Finance LLC 4.875%  USD 550,000 538211 004 FRAVA
011/04/2027, American Electric Power Co,, Inc. UsD 97,775 4,790,975 038
Jagged Peak Energy LLC 5.875% usD 3,890,000 3,784,834 0.30 6.125% Preference
01/05/2026 Avantor, Inc. 6.25% Preference usD 91,895 58334505 042
Kraton Polymers LLC, Reg. S 5.25% EUR 3,210,000 3,677,684 0.29 Danaher Corp. 5% Preference usb 3002 3125322 024
15/05/2026 - g L :
NextEra Energy, Inc. 5.279% usD 99081 4,216887 033
L Brands, Inc. 6.694% 15/01/2027 UsD 275000 233354 002 roanoeray. e o
L Brands, Inc. 7.5% 15/06/2029 usD 550000 482,179 004 e T
Level 3 Financing, Inc. 5.375% usD 2,535,000 2,595,472 0.20
01/08/2025 xS &t 17,467,689  1.37
Marriott Ownership Resorts, Inc. 6.5% usD 3,770,000 3,804,759 0.30 Y
15/09/2026 A5VE
Mauser Packaging Solutions Holding EUR 3,135,000 3436524 027 Constellium SE usb 156,794 1,188499  0.10
Co, Reg. S 4.75% 15/04/2024 1,188,499  0.10
MGM Resorts International 6% usD 2,600,000 2,554,773 0.20 PAUH
15/03/2028 Becton Dickinson and Co. USD 5400 1249965 0.10
MPT Operating Partnership LP, RET ~ USD 1900000 1959973 0.5
e S e e oo
Navient Corp. 5% 15/03/2027 UsD 2175000 1842649 014 EMODIELS G : T oas
Netflix, Inc., Reg. S 8.875% EUR 1,680,000 1983563  0.16 Ll .
15/11/2029 Bt 5,523,226 0.4
/N s ol
NGL Energy Partners LP 7.5% usD 5375000 4477993 035 NFEOIFEE [F T LB E ik 327,084,079  25.70
01/11/2023 HEIEhTWaHIMES: &
NRG Energy, Inc. 7.25% 15/05/2026  USD 10,875000 11,502,324  0.90

NRG Energy, Inc. 6.625% 15/01/2027  USD 4,760,000 4975390 0.39
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Teva Pharmaceutical Finance usb 1,095,000 1,124,603 0.09
Netherlands Ill BV 6% 15/04/2024
&% Teva Pharmaceutical Finance usD 3,150,000 3,359,381 026
A—RFSUT Netherlands Il BV, Reg. S 7.125%
FMG Resources August 2006 Pty. Ltd,  USD 2530000 2594806  0.20 31/01/2025
144A 5.125% 15/03/2023 4,483,984  0.35
FMG Resources August 2006 Pty. Ltd,,  USD 2940000 3028509 0.4 A2 7
144A 5.125% 15/05/2024 International Game Technology plc, usD 1,240,000 1,255,159  0.10
5,623,315  0.44 144A 6.25% 15/02/2022
TSI International Game Technology plc, usD 1,655000 1,624,879  0.13
Avon International Operations, Inc., UsD 2675000 2,687,345 021 144A 5.25% 15/01/2029
144A7.875% 15/08/2022 2,880,038  0.23
Banco do Brasil SA, Reg. S,FRN 9% USD 5885000 6,123931 048 he ks
Perpetual MGM China Holdings Ltd., 144A usD 1,300,000 1,322,886  0.11
Itau Unibanco Holding SA, FRN, 144A  USD 4,980,000 4,637,052 037 5.375% 15/05/2024
6.125% Perpetual 1,322,886 0.1
13,448,328  1.06 B 4
HFE Constellium SE, 144A 6.625% USD 9610000 9748240 077
1011778 BC ULC, 144A 5.75% UsD 690000 725794 006 01/03/2025
15/04/2025 Sensata Technologies UK Financing usD 3975000 4,133264 032
Air Canada, 144A 7.75% 15/04/2021  USD 2960000 2970730 023 Co. plc, 144A 6.25% 15/02/2026
GFL Environmental, Inc., 144A 7% usD 1,296000 13345974 0.1 13,881,504  1.09
01/06/2026 JrE RS
GFL Environmental, Inc., 144A 8.5% usD 2,087,000 2269226 0.18 CaW Senior Finanoing DAG, Reg. S USD 2280000 2264007 0.18
01/05/2027 6.875% 15/09/2027
kug%e;y g/loigzra\s‘ Inc., 144A 7.25% usD 2660000 2616496 020 2264007  0.18
H d/b /M' Is, Inc., 144A 7.625% usD 2315000 2193705  0.17 ARAY
)a) inerals, Inc., | o X y 3 . " -
:5/01\//20'25 v Cirsa Finance International Sarl, 144A usb 4,603,000 4,269,282 0.34
7.875% 20/12/2023
New Gold, Inc,, 144A 7.5% usD 1,295000 1335469  0.10
15/07/2027 4,269,282  0.34
New Gold, Inc., 144A 6.375% usD 2915000 2954775 023 7 57 BREAA
15/05/2025 DAE Funding LLC, 144A 5.25% UsD 3455000 3385900 026
Seven Generations Energy Ltd., 144A  USD 9755000 8,614,787 068 15/11/2021
5.375% 30/09/2025 DAE Funding LLC, 144A 5% usD 3350000 3,142,685 025
Stars Group Holdings BV, 144A 7% usD 5275000 5564413 044 01/08/2024
15/07/2026 6,528,585  0.51
Telesat Canada, 144A 6.5% usD 2705000 2656337 021 AFYR
15/10/2027 Connect Finco SARL, Reg. S 6.75% UsD 3500000 3296650 0.26
Videotron Ltd. 5% 15/07/2022 UsD 1,360,000 1391804 0.1 01/10/2026
Videotron Ltd., 144A 5.125% usD 1560000 1623234 013 G Global Finance plc, 144A 6.75% usD 2,507,000 2,537,217 020
15/04/2027 07/02/2025
36,262,744  2.85 G Global Finance plc, 144A 8.5% usD 1,795000 1843429 0.4
Fy 30/10/2025
VTR Finance NV, Reg. S 6.375% UsD 1783000 1224642 010 Virgin Media Finance pic, 144A 5% usD 885000 860,663 007
15/07/2028 15/07/2030
Virgin Media Secured Finance plc, usD 2,390,000 2,456,693 0.19
1,224,642 0.10
- 144A 5.5% 15/08/2026
Edcdda e 10,994,652  0.86
Altice France Holding SA, 144A 10.5%  USD 4,980,000 5524688 043 FRY% S :
15/06/2027
Altice France SA, 144A 8.125% usb 2,780,000 3033383 024 Acrisure LLG, 1444 8.125% usD 3765000 3886967 031
01/02/2027 15/02/2024
8,558,071 0.67 Acrisure LLC, 144A 7% 16/11/2025  USD 2965000 2840811 022
FALSYR Acrisure LLC, 144A 10.125% usD 1615000 1739904 0.4
Avolon Holdings Funding Ltd., 144A usD 3,995,000 3,752,875 0.29 010872020
5.5% 15/01 /8023 Rl e e ’ Adient US LLC, 144A 9% 15/04/2025  USD 1,200,000 1297890  0.10
Avolon Holdings Funding Ltd., 144A  USD 3085000 2790249 022 RESED G, e, ARSI =8 LLOCOU RSS20 IO,
5.125% 01/10/2023 15/02/2023
Park Aerospace Holdings Ltd., 144A  USD 1585000 1,487,185 0.2 Albertsons Cos, Inc., 144A 7.5% usb 3,705000 4020073 032
5.25% 15/08/2022 15/03/2026
8,030,300 0,63 Albertsons Cos,, Inc., 144A 5.875% usD 2290000 28356845  0.19
e 15/02/2028
Albertsons Cos,, Inc., 144A 4.875% usD 2200000 2245540  0.18
15/02/2030
Albertsons Cos,, Inc. 6.625% usD 5000000 5,130,000  0.40

15/06/2024
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Alcoa Nederland Holding BV, 144A usb 1,300,000 1,334,703  0.10
6.125% 15/05/2028

Alcoa Nederland Holding BV, 144A UsD 720000 737,543  0.06
6.75% 30/09/2024

Alcoa Nederland Holding BV, 144A usb 1,245000 1,279,007  0.10
7% 30/09/2026

Alliant Holdings Intermediate LLC, usD 1,200,000 1,202,028  0.09
144A 6.75% 15/10/2027

Allied Universal Holdco LLC, 144A usb 2,580,000 2713489  0.21
9.75% 15/07/2027

American Airlines Pass-Through Trust, usD 360,521 313,742 0.02
Series 2013-1 ‘B', 144A 5.625%
15/07/2022

American Builders & Contractors usD 3,295,000 3277915  0.26
Supply Co., Inc., 144A 5.875%
15/05/2026

AmMWINS Group, Inc., 144A 7.75% usb 3,375,000 3,531,128 0.28
01/07/2026

Aramark Services, Inc., 144A 6.375% usb 1,615,000 1,659,937 0.13
01/05/2025

Archrock Partners LP, 144A 6.875% usb 2,115,000 1973094  0.15
01/04/2027

Arconic Corp., 144A 6% 15/05/2025 usb 1,200,000 1,232910  0.10

Arconic Corp., 144A 6.125% usb 1,950,000 1,965,015 0.15
16/02/2028

Ardagh Packaging Finance plc, 144A usD 1,185,000 1,216,847 0.10
5.25% 30/04/2025

Ascend Learning LLC, 144A 6.875% usD 3,125,000 3,152,016 0.25
01/08/2025

Avantor, Inc., 144A 6% 01/10/2024 usb 3,270,000 3413813 027

Avantor, Inc., 144A 9% 01/10/2025 usb 21,372,000 23,001,615 1.81

Banff Merger Sub, Inc., 144A 9.756% usb 1,090,000 1,106,143  0.09
01/09/2026

Bausch Health Americas, Inc., 144A usb 7,115000 7,693,592  0.60
9.25% 01/04/2026

Bausch Health Americas, Inc., 144A usb 7,395,000 7,853,305 0.62
8.5% 31/01/2027

Bausch Health Cos., Inc., 144A 7% usb 125,000 127,711 0.01
15/01/2028

Bausch Health Cos., Inc., 144A 7.25% usb 3,110,000 3,255,190 0.26
30/05/2029

Bausch Health Cos., Inc., 144A 7% usb 7,695,000 7,941,779 0.62
15/03/2024

Bausch Health Cos., Inc., 144A 9% usD 4,880,000 5203056 041
15/12/2025

Berry Global, Inc., 144A 5.625% usb 645,000 665,095  0.05
15/07/2027

Berry Petroleum Co. LLGC, 144A 7% usb 3,305,000 2688816  0.21
15/02/2026

Big River Steel LLC, 144A 7.25% usb 2,965,000 2,863,048 022
01/09/2025

Boxer Parent Co., Inc., 144A 7.125% usb 660,000 694,237 0.05
02/10/2025

Boxer Parent Co., Inc., 144A 9.125% usb 1,125,000 1,158,047 0.09
01/03/2026

Boxer Parent Co., Inc., Reg. S 6.5% EUR 635,000 736,270 0.06
02/10/2025

Boyd Gaming Corp., 144A 8.625% usb 855,000 892,941 0.07
01/06/2025

Boyd Gaming Corp. 6% 15/08/2026 usD 2,680,000 2525391  0.20

Caesars Resort Collection LLC, 144A usD 2,420,000 2,115,104 0.17
5.25% 15/10/2025

Calpine Corp., 144A 5.125% usD 3,340,000 3259422 026
15/03/2028

Cargo Aircraft Management, Inc., 144A  USD 1,080,000 1,070,010 0.08
4.75% 01/02/2028

Catalent Pharma Solutions, Inc., 144A usD 645,000 668,665 0.05

5% 15/07/2027

L5 E A Pl PR

SERE i EESH usD Ht# (%)

CCO Holdings LLC, 144A 5.125% usD 4,680,000 4848714 038
01/05/2027

CCO Holdings LLC, 144A 5.375% usb 2,755,000 2,909,666  0.23
01/06/2029

CCO Holdings LLC, 144A 4.5% usb 3,500,000 3560918  0.28
15/08/2030

CCO Holdings LLC, 144A 4.5% usD 3465000 3512644 028
01/05/2032

CCO Holdings LLC, 144A 5.5% usb 4,175,000 4,310,040 034
01/05/2026

CCO Holdings LLC, 144A 5% usb 9,720,000 10,021,320  0.79
01/02/2028

CD&R Smokey Buyer, Inc., 144A usD 440,000 455,044 0.04
6.75% 15/07/2025

CDK Global, Inc. 5.875% 15/06/2026 usb 105,000 109,298 0.01

CDW LLC 4.125% 01/05/2025 usb 800,000 807,500  0.06

CDW LLC 4.25% 01/04/2028 usb 2,500,000 2,527,788 0.20

Cedar Fair LP, 144A 5.5% 01/05/2025  USD 4,565,000 4,562,147  0.36

Cedar Fair LP, 144A 5.25% usb 905,000 819,758  0.06
15/07/2029

Centene Corp. 4.25% 15/12/2027 usb 2,220,000 2286,189 0.18

Centene Corp. 4.625% 15/12/2029 usb 3,220,000 3,397,100 027

Change Healthcare Holdings LLC, usD 3,240,000 3,182,717 0.25
144A 5.75% 01/03/2025

Cheniere Corpus Christi Holdings LLC ~ USD 1985000 2233036 0.18
5.875% 31/03/2025

Cheniere Corpus Christi Holdings LLC usD 3,520,000 3,875,175 0.30
5.125% 30/06/2027

Cheniere Corpus Christi Holdings LLC ~ USD 3,605,000 3,993,636 031
7% 30/06/2024

Cheniere Energy Partners LP, 144A usb 3,215,000 3,124,401 0.25
4.5% 01/10/2029

Cheniere Energy Partners LP 5.625% usb 1,155,000 1,144,062 0.09
01/10/2026

Chobani LLC, 144A 7.5% 15/04/2025  USD 6,820,000 6645306 0.52

Churchill Downs, Inc., 144A 5.5% usb 1,785,000 1,753,432 0.14
01/04/2027

Citgo Holding, Inc., 144A 9.25% usb 3,775,000 3,765,940 0.30
01/08/2024

Clarios Clobal LP, 144A 6.25% usb 350,000 361,172 0.03
15/05/2026

Clarios Clobal LP, 144A 8.5% usb 10,310,000 10,338,095  0.81
15/05/2027

Clear Channel Worldwide Holdings, usD 2,810,000 2688496  0.21
Inc., 144A 5.125% 15/08/2027

Clear Channel Worldwide Holdings, usb 6,658,000 6,309,154 0.50
Inc. 9.25% 15/02/2024

Cleveland-Cliffs, Inc., 144A 9.875% usb 1,480,000 1,629,025 012
17/10/2025

Colfax Corp., 144A 6% 15/02/2024 usD 1,105,000 1,135504  0.09

Colfax Corp., 144A 6.375% usb 1,230,000 1,287,275  0.10
15/02/2026

Colt Merger Sub, Inc., 144A 5.75% usb 1,620,000 1,623,402 0.13
01/07/2025

Colt Merger Sub, Inc., 144A 8.125% usb 960,000 933,600  0.07
01/07/2027

CommScope, Inc., 144A 8.25% usD 1,205,000 1,233,992 0.10
01/03/2027

CommScope, Inc., 144A 7.125% usD 1,560,000 1561950  0.12
01/07/2028

Compass Minerals International, Inc., usD 1,515,000 1,593,310 0.13
144A 6.75% 01/12/2027

Continental Resources, Inc. 5% usD 2,145,000 2,087,954  0.16
16/09/2022

CrownRock LP, 144A 5.625% usb 2,660,000 2,402,286  0.19

15/10/2025
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CSC Holdings LLC, 144A 6.5% usb 5,260,000 5,759,043 045
01/02/2029

CSC Holdings LLC, 144A 5.75% usb 3,645,000 3,801,389  0.30
15/01/2030

CSC Holdings LLC, Reg. S 7.5% usb 2,620,000 2,850,311 0.22
01/04/2028

CSC Holdings LLC, 144A 6.625% usb 5,620,000 5,855,281 0.46
15/10/2025

CSC Holdings LLC, 144A 10.875% usD 5764000 6,209,817 049
15/10/2025

CSI Compressco LP, 144A 7.5% usb 126,000 107,559  0.01
01/04/2025

CSl Compressco LP, 144A 10% usD 394,000 250,190  0.02
01/04/2026

Cushman & Wakefield US Borrower usD 3,305,000 3,468,184 0.27
LLC, 144A 6.75% 15/05/2028

CVR Partners LP, 144A 9.25% usb 6,385,000 6,273,933 0.49
15/06/2023

Dana Financing Luxembourg Sarl, usb 210,000 212,865 0.02
144A 5.75% 15/04/2025

Darling Ingredients, Inc,, 144A5.25%  USD 1,000,000 1030685  0.08
15/04/2027

DCP Midstream LP, FRN 7.375% usb 2785000 1,972,671 0.15
Perpetual

DCP Midstream Operating LP, 144A usb 4,010,000 3505923  0.28
6.75% 15/09/2037

Delta Air Lines, Inc., 144A 7% usD 2375000 2448660  0.19
01/05/2025

Diamond Sports Group LLC, 144A usb 2,185,000 1,606,150  0.13
5.375% 15/08/2026

Diamond Sports Group LLG, 144A UsD 1985000 1076922 008
6.625% 15/08/2027

DISH DBS Corp., 144A 7.375% usb 2,945,000 2928214 0.23
01/07/2028

DISH DBS Corp. 5.875% 15/11/2024 usb 950,000 946,879 0.07

DISH DBS Corp. 7.75% 01/07/2026 usb 4,330,000 4,597,897  0.36

Edgewell Personal Care Co., 144A usb 1,230,000 1,263056  0.10
5.5% 01/06/2028

EIG Investors Corp. 10.875% usb 285,000 277,489 002
01/02/2024

Eldorado Resorts, Inc. 6% 15/09/2026 ~ USD 3515000 3,804,425 0.30

Element Solutions, Inc., 144A 5.875% usb 2,620,000 2,647,811 021
01/12/2025

Endeavor Energy Resources LP, 144A  USD 480,000 484,800  0.04
6.625% 15/07/2025

Endeavor Energy Resources LP, 144A  USD 2,500,000 2,399,538 0.19
5.75% 30/01/2028

Energizer Holdings, Inc., 144A 6.375%  USD 75,000 77,438 001
15/07/2026

Energizer Holdings, Inc., 144A 7.75% usb 1,025,000 1,091,815  0.09
15/01/2027

Expedia Group, Inc., 144A 6.25% usb 2,120,000 2264514  0.18
01/05/2025

Expedia Group, Inc., 144A 7% usD 1,765,000 1,857,151 015
01/05/2025

Exterran Energy Solutions LP 8.125% usb 5,685,000 4,641,945 0.36
01/05/2025

FAGE International SA, 144A 5.625% usb 2,175,000 2,073,993 0.16
15/08/2026

Gartner, Inc., 144A 4.5% 01/07/2028 usb 935,000 946,968 0.07

GCILLG, 144A 6.625% 15/06/2024 usb 2,300,000 2415506  0.19

GCI LLC 6.875% 15/04/2025 usb 1,435,000 1,483,281 012

General Electric Co., FRN 5% Perpetual ~ USD 7,010,000 5,509,498 043

Go Daddy Operating Co. LLC, 144A usb 1,755,000 1,789,775  0.14
5.25% 01/12/2027

Goodyear Tire & Rubber Co. (The) usb 1,160,000 1,239,025  0.10
9.5% 31/05/2025

LS S A W
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GTCR AP Finance, Inc., 144A 8% usb 2,420,000 2477,015 0.19
16/05/2027

H&E Equipment Services, Inc. 5.625% usb 6,190,000 6,283,500 049
01/09/2025

HD Supply, Inc., 144A 5.375% usb 3,590,000 3672229  0.29
15/10/2026

Hilton Domestic Operating Co., Inc., usD 745,000 744,534 0.06
144A 5.375% 01/05/2025

Hilton Domestic Operating Co., Inc., usD 865,000 878,516 0.07
144A 5.75% 01/05/2028

Howard Hughes Corp. (The), 144A usb 5,350,000 4938665 0.39
5.375% 15/03/2025

HUB International Ltd., 144A 7% usD 4,030,000 4,023975 032
01/05/2026

Hughes Satellite Systems Corp. usb 195,000 201,294 0.02
7.625% 15/06/2021

Hughes Satellite Systems Corp. usb 7,515,000 7,826,422 061
6.625% 01/08/2026

IAA, Inc., 144A 5.5% 15/06/2027 usb 1,095,000 1,130,385 0.09

Icahn Enterprises LP 6.25% usb 4,205,000 4,216,227 0.33
15/05/2026

iHeartCommunications, Inc., 144A usD 1,025,000 984,810  0.08
5.25% 15/08/2027

iHeartCommunications, Inc. 6.375% usD 834,000 831,782 0.07
01/05/2026

iHeartCommunications, Inc. 8.375% usD 13,626,627 12,477,698  0.98
01/05/2027

InSite Issuer LLGC, Series 2016-1A ‘C’, usD 1,190,000 1,192,449  0.09
144A 6.414% 15/11/2046

Intelsat Jackson Holdings SA, 144A usb 10,265,000 11,430,231 0.90
9.5% 30/09/2022°

Jaguar Holding Co. Il/PPD usb 565,000 574958  0.05
Development LP, 144A 4.625%
16/06/2025

Jaguar Holding Co. Il/PPD usb 540,000 554,486 0.04
Development LP, 144A 5%
15/06/2028

Joseph T Ryerson & Son, Inc., 144A usb 4,000,000 4,097,540 032
11% 15/05/2022

Kraft Heinz Foods Co. 6.875% usD 965,000 1,190,094  0.09
26/01/2039

Kraton Polymers LLC, 144A 7% usb 2,375,000 2395211 0.19
16/04/2025

L Brands, Inc., 144A 6.875% usb 250,000 259,375 0.02
01/07/2025

L Brands, Inc., 144A 9.375% usb 1,675,000 1,594,688 0.13
01/07/2025

Lamb Weston Holdings, Inc., 144A usb 510,000 535375  0.04
4.875% 15/05/2028

Laureate Education, Inc., 144A 8.25% usb 6,245,000 6498641  0.51
01/05/2025

LCPR Senior Secured Financing DAC, ~ USD 945,000 965497  0.08
144A 6.75% 15/10/2027

Level 3 Financing, Inc., 144A 4.625% usb 2,750,000 2,763,901 0.22
15/09/2027

LifePoint Health, Inc., 144A 6.75% usb 1,785,000 1,774,037 0.14
15/04/2025

Lions Gate Capital Holdings LLC, 144A  USD 3,350,000 3276685 0.26
6.375% 01/02/2024

Live Nation Entertainment, Inc., 144A usb 1,795,000 1,539,024 012
4.75% 15/10/2027

LPL Holdings, Inc., 144A 5.75% usb 3,955,000 4,016,757 0.32
16/09/2025

Magnolia Oil & Gas Operating LLC, usb 6,415,000 6,094,250 0.48
144A 6% 01/08/2026

Marriott International, Inc. 5.75% usD 1,090,000 1,187,745  0.09
01/05/2025

Marriott International, Inc. 4.625% usb 580,000 606,454  0.05

15/06/2030
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Marriott Ownership Resorts, Inc., 144A
6.125% 15/09/2025

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

Meritor, Inc., 144A 6.25% 01/06/2025

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

Microchip Technology, Inc., 144A
4.25% 01/09/2025

Mileage Plus Holdings LLC, 144A
6.5% 20/06/2027

Molina Healthcare, Inc., 144A 4.375%
15/06/2028

Moog, Inc., 144A 4.25% 15/12/2027

MSCI, Inc., 144A 4% 15/11/2029

MSCI, Inc., 144A 3.625% 01/09/2030

Nabors Industries Ltd., 144A 7.25%
15/01/2026

Nabors Industries Ltd., 144A 7.5%
15/01/2028

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

Navistar International Corp., 144A
9.5% 01/05/2025

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

Netflix, Inc., 144A 6.375% 15/05/2029
Netflix, Inc., 144A 5.375% 15/11/2029
Netflix, Inc. 5.875% 15/11/2028

New Albertsons LP 7.45% 01/08/2029
New Albertsons LP 8% 01/05/2031

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

Nexstar Broadcasting, Inc., 144A
5.625% 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

NGL Energy Partners LP 7.5%
15/04/2026

NiSource, Inc., FRN 5.65% Perpetual

Novelis Corp., 144A 4.75%
30/01/2030

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

Occidental Petroleum Corp. 6.95%
01/07/2024

Occidental Petroleum Corp. 8%
15/07/2025

Occidental Petroleum Corp. 8.5%
15/07/2027

ER
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usD
usD

usb
usb
usb
usb
usb
usb
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usb
usb
usb
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usb
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usD
usD
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usD
usb

usb
usb
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usb
usb
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usb
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usD

usb

HRE ek
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1,850,000

7,405,000

1,350,000
3,870,000

1,385,000

7,202,000

1,950,000

1,870,000

1,410,000

3,385,000

1,820,000

725,000
2,040,000
560,000
950,000

1,695,000

4,785,000
600,000
980,000

2,965,000

2,540,000

2,680,000

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

2,300,000

2,610,000

2,430,000

3,490,000

5,150,000

5,140,000

2,800,000
3,205,000

1,400,000

155,000

2,070,000

2,765,000

B
usp

1,899,719
5,497,250

1,394,969
3,801,017

1,243,688
6,648,346
1,976,812
1,910,327
1,417,978
3,397,694
1,827,908

708,688
2,086,838
558,163
596,125

1,056,197

4,560,655
571,875
918,569

2,892,698

2,727,338

2,673,300

11,505,383
3,411,233
7,751,960
1,860,516
1,219,500
1,457,369

2,282,681
2,636,374
2,459,111
3,533,991
5,409,586
3,969,828

2,675,372
3,068,723

1,476,741
149478
2,080,350

2,771,913

P
HAR (%)
0.15

0.43

0.1
0.30

0.52
0.16
0.15
0.1
0.27
0.14

0.06
0.16
0.04
0.05

0.08

0.36
0.04
0.07
0.23
0.21

0.21

0.90
0.27
0.61
0.15
0.10
0.11

0.21

0.19

0.42
0.31

0.21
0.24

0.01
0.16

0.22

S

Occidental Petroleum Corp. 8.875%
16/07/2030

Occidental Petroleum Corp. 6.45%
15/09/2036

Occidental Petroleum Corp. 7.95%
15/06/2039

Ortho-Clinical Diagnostics, Inc., 144A
7.375% 01/06/2025

Ortho-Clinical Diagnostics, Inc., 144A
7.25% 01/02/2028

Outfront Media Capital LLC, 144A
6.25% 15/06/2025

Outfront Media Capital LLC, 144A 5%
15/08/2027

Pactiv LLC 7.95% 15/12/2025

Park Intermediate Holdings LLC, REIT,
144A 7.5% 01/06/2025

Performance Food Group, Inc., 144A
5.5% 15/10/2027

PetSmart, Inc., 144A 7.125%
15/03/2023

PGT Innovations, Inc., 144A 6.75%
01/08/2026

Picasso Finance Sub, Inc., 144A
6.125% 15/06/2025

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

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

Presidio Holdings, Inc., 144A 4.875%
01/02/2027

Presidio Holdings, Inc., 144A 8.25%
01/02/2028

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

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

Prime Security Services Borrower LLC,
144A 5.75% 15/04/2026

Prime Security Services Borrower LLC,
144A 6.25% 15/01/2028

Qorvo, Inc. 5.5% 15/07/2026

Quicken Loans LLC, 144A 5.25%
15/01/2028

Radiate Holdco LLC, 144A 6.875%
15/02/2023

Range Resources Corp., 144A 9.25%
01/02/2026

Realogy Group LLC, 144A 7.625%
15/06/2025

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

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

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

Reynolds Group Issuer, Inc., 144A 7%
15/07/2024

Ryman Hospitality Properties, Inc.,
REIT, 144A 4.75% 15/10/2027

Sabre GLBL, Inc., 144A 9.25%
15/04/2025

SBA Communications Corp., REIT,
144A 3.875% 15/02/2027

Scientific Games International, Inc.,
144A 8.625% 01/07/2025

Scientific Games International, Inc.,
144A 8.25% 15/03/2026
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5,280,000

380,000
3,365,000
645,000
230,000
980,000
285,000

1,405,000
1,230,000

2,190,000
2,000,000
2,145,000
1,130,000
1,565,000
2,470,000

940,000
1,555,000
4,285,000
2,785,000
1,205,000
2,190,000

2,700,000
1,649,000

3,085,000
2,500,000
670,000
5,060,000
10,470,000

5,010,000

5,490,000
2,330,000
1,005,000
1,605,000
1,450,000

5,145,000

P
usD

5,293,200
323,065
3,043,222
654,272
233,450
998,987
269,325

1,494,421
1,261,519

2,126,709
1,963,920
2,168,724
1,152,600
1,616,496
2,549,818

920,467
1,552,084
4,403,287
2,861,991
1,249,995
2,070,185

2,805,894
1,686,770

3,134,807
2,254,300
670,000
5,356,339
11,318,227

5,126,007

5,518,301
2,065,988
1,062,159
1,630,608
1,366,480

4,587,822

Wiz
HE (%)
042

0.03
0.24
0.05
0.02
0.08
0.02

0.12
0.10

017

0.15

0.09
0.13
0.20
0.07
0.12
0.35
0.22
0.10
0.16

0.22
0.13

0.25
0.18
0.05
0.42
0.89

0.40

0.43
0.16
0.08
0.13
0.11

0.36
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Scientific Games International, Inc.,
144A 7% 15/05/2028

Scientific Games International, Inc.,
144A7.25% 15/11/2029

Select Medical Corp., 144A 6.25%
15/08/2026

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

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

Sirius XM Radio, Inc., 144A 4.125%
01/07/2030

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

Six Flags Theme Parks, Inc., 144A 7%
01/07/2025

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

Springleaf Finance Corp. 6.875%
15/03/2025

Springleaf Finance Corp. 7.125%
15/03/2026

Sprint Capital Corp. 6.875%
15/11/2028

Sprint Communications, Inc. 11.5%
15/11/2021

Sprint Corp. 7.125% 15/06/2024

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

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

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

Summit Materials LLC, 144A 6.5%
15/03/2027

Summit Midstream Partners LP, FRN
9.5% Perpetual

Tallgrass Energy Partners LP, 144A
6% 01/03/2027

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

Targa Resources Partners LP, 144A
5.5% 01/03/2030

Targa Resources Partners LP 5.125%
01/02/2025

Targa Resources Partners LP 6.5%
15/07/2027

Targa Resources Partners LP 6.875%
15/01/2029

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

Teleflex, Inc., 144A 4.25% 01/06/2028

Tenet Healthcare Corp., 144A 7.5%
01/04/2025

Tenet Healthcare Corp., 144A 4.875%
01/01/2026

Terraform Global Operating LLC, 144A
6.125% 01/03/2026

Terrier Media Buyer, Inc., 144A
8.875% 15/12/2027

Tesla, Inc., 144A 5.3% 15/08/2025

T-Mobile USA, Inc. 6.5% 15/01/2026

Townsquare Media, Inc., 144A 6.5%
01/04/2023

TransDigm, Inc., 144A 8% 15/12/2025

TransDigm, Inc., 144A 6.25%
15/03/2026

Uber Technologies, Inc., 144A 7.5%
15/05/2025
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970,000
1,365,000
1,690,000
2,355,000
1,910,000
1,920,000
1,945,000
735,000

10,130,000
4,005,000

1,270,000
3,155,000
3,000,000

9,399,860
3,170,000

698,000
1,405,000

2,045,000
1,025,000
1,385,000
2,675,000
6,285,000
3,750,000
1,290,000
2,265,000
2,010,000

720,000
2,265,000

5,000,000
4,115,000
3,105,000

7,408,000
7,065,000
3,507,000

3,010,000
7,965,000

1,225,000

A
usp

782,489
1,101,132
1,702,219
2,412,368
1,978,101
1,895,597
1,994,452

763,941

10,353,215
4,134,422

1,303,344
3,810,451
3,329,325

10,527,843
3,231,989

717,631
1,392,559

2,082,955

141,028
1,236,112
2,424,045
6,023,795
3,621,056
1,296,450
2,370,255
2,047,476

738,090
2,410,809

4,879,475
4,067,924
2,965,275

7,379,442
7,392,993
3,028,803

3,175,174
7,941,543

1,228,828

Pt
HAR (%)
0.06

0.09

0.06

0.81
0.32

0.10

0.26

0.83
0.25

0.06
o011

0.01
0.10

0.19

0.06
0.19

0.38

0.23

0.58
0.58
0.24

0.25
0.62
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R PR DR
fAE B TR usD fr# (%)
Uber Technologies, Inc., 144A 7.5% usb 3,765,000 3,754,816 0.29

16/09/2027
United Airlines Holdings, Inc. 5% usb 220,000 181,088 0.01
01/02/2024
United Airlines Holdings, Inc. 4.875% usD 1,465,000 1,165,437 0.09
15/01/2025
United Airlines Holdings, Inc. 6% usb 1,270,000 1,265,079 0.10
01/12/2020
Univar Solutions USA, Inc., 144A usb 2,150,000 2,159,009  0.17
5.125% 01/12/2027
Univision Communications, Inc., 144A usD 1,595,000 1,698,675 0.13
9.5% 01/05/2025
Univision Communications, Inc., 144A usSD 2,695,000 2,473,165 0.19
6.625% 01/06/2027
USA Compression Partners LP usb 2,225,000 2,174,582 017
6.875% 01/04/2026
USA Compression Partners LP usD 1,685,000 1,533,432 0.12
6.875% 01/09/2027
Vail Resorts, Inc., 144A 6.25% usb 1,320,000 1,383,525 011
15/05/2025
ViaSat, Inc., 144A 5.625% 15/04/2027  USD 1,915,000 1,968,017 0.15
VICI Properties LP, REIT, 144A 4.625%  USD 1,620,000 1,578,188 0.12
01/12/2029
VICI Properties LP, REIT, 144A 4.125%  USD 925,000 881,354 0.07
15/08/2030
Vistra Energy Corp., 144A 8.125% usb 2,645,000 2,765,678 0.22
30/01/2026
Vistra Operations Co. LLC, 144A 5.5% usb 3,655,000 3,740,326 0.29
01/09/2026
Vistra Operations Co. LLC, 144A 5% usD 2,040,000 2,057,340 0.16
31/07/2027
W.R. Grace & Co-Conn., 144A 4875%  USD 1,700,000 1,727,829 0.14
15/06/2027
Watco Cos. LLC, 144A 6.5% usb 2,825000 2,909,750 023
15/06/2027
Weekley Homes LLC 6.625% usb 350,000 353901  0.03
15/08/2025
Weekley Homes LLC 6.625% usb 1,995,000 2,017,234 0.16
15/08/2025
Wynn Las Vegas LLC, 144A 5.25% usb 4,995,000 4,406,239 035
15/05/2027
Wynn Resorts Finance LLC, 144A usb 1,965,000 1,752,230 0.14
5.125% 01/10/2029
‘Yum! Brands, Inc., 144A 7.75% usb 1,660,000 1,796,361 0.14
01/04/2025
‘Yum! Brands, Inc., 144A 4.75% usb 720,000 725,555 0.06
15/01/2030
Zayo Group Holdings, Inc., 144A 4% usD 1,240,000 1,177,083  0.09
01/03/2027
Zayo Group Holdings, Inc., 144A usb 1,695,000 1,664,015 0.13
6.125% 01/03/2028
797,241,266  62.64
s At 917,013,703  72.06
F2AUA
Cheniere Energy, Inc. 4.25% usb 966,000 625,804 0.05
16/03/2045
DISH Network Corp. 3.375% usb 1,455,000 1,323,419 0.10
15/08/2026
1,949,223 0.15
RS At 1,949,223  0.15
FAUA
T-Mobile US, Inc. Rights 27/07/2020 usD 6,200 1,230 -
1,230 -
#X 1,230 -
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SRR B AR usD H#E (%) R R (G- i
o & E & WHE  BGHETA usD Lt (%)
§
FAYH EUR 128546 USD 144707 02/07/2020  JP.Morgan ®6) -
Anvil Holdings, Inc. 05/02/2012 usb 2,684 27 - EUR 78997 usD 88668 31/07/2020  JP.Morgan (66) -
27 _ EUR 1500624  USD 1697079 21/08/2020 Morgan Stanley @116) -
BATE 3 27 - NOK 8906000  USD 931803 31/07/2020 Clibank ~ (14170) -
ZOMDEBIDB BT BT 918,064,183  72.21 NOK 1105586 USD 1188776 81/07/2020  JP.Mogan  (52751) -
BE [ Eh TV TS & NOK 733 USD 758 81/08/2020  JP.Morgan @ -
SEK 101002  USD 10877 02/07/2020  JP.Morgan ®) -
SEK 160083  USD 17,189 81/07/2020  JP.Morgan (58 -
SEK 70201914 USD 7556645 31/07/2020 NetWest (34451 -
Z DAMEE [FTBE A fiET 2% usD 72857 EWR 64966 31/07/2020  JP.Morgan 9 -
usD 1182328  EUR 1056978 21/08/2020 Citibank @716 -
FANSUR UsD 1523232 EUR 1304622 21/08/2020 DeutscheBank  (41686) -
SmurfitStone Gontainer Corp. UsD 7275 - - usb 9681503  EUR 8922304 21/08/2020 Goldman  (330299)  (0.03)
Preference* Sachs
- - UsD 700129 EUR 635000 21/08/2020 HSBC  (12411)
FAUH usb 11447330 EUR 10501304 21/08/2020 MorganStanley  (336283)  (0.03)
iHeartMedia, Inc. ‘A" USD 17,322 146371 001 usD 8300023  EUR 7647689 21/08/2020  StateStreet  (272521)  (0.02)
146,371 0.01 usb 29 NOK 280 01/07/2020 J.P. Morgan - -
#HR B 146,371  0.01 usb 10288 NOK 99432 31/07/2020  JP.Morgan i -
FDMEG TR RS 3t 146,371 0.01 usD 497 SEK 4648 01/07/2020  JP. Morgan - -
AETREGCHDZER & QR (1,102,239)  (0.08)
HiAES # 1,246,194,633 97.92
RETHEGCHH2HE @D 2= 7 (A (270,027)  (0.02)
29k - FTHIVE - AT THE]
(gﬂﬂx) By 26,451,503  2.08
B o i Ao ZOMEE EfFD 30,442 -
A % BEHFS BRE #E -+ WA usD [ (%) MEE A 1,272,676,668 100.00
1900000 USD Baclys  Teslainc.53%  Sel  100% 20/06/2021  (18692) -
15/08/2025
ZLDy b ;;741@ + A7y TS (18692 - £l = e
W2hvhn B aHieE B N
ZLYYE - 774V - AT TEE] (18692) - MR (%)
v 2RI # (B FAYH 70.46
FIUR 2.92
HFH 2.85
AFVR 217
s ¥ =
e L] Shide 21t
B s @ TII) 2.05
e o WD M WAE BONES  uo MRG0 i 2
EUR 64,966 usb 72,810 01/07/2020 J.P. Morgan 7 - P Db 093
EUR 182423253 USD 204512702 81/07/2020  JP.Morgan 92507 001 4RSI 053
NOK 99432  USD 10233 01/07/2020  JP.Morgan 11 - 757 ¥ B 051
NOK 222878480  USD 22393676 31/07/2020 NatWest 570683 004 <hoF 048
NOK 186045194  USD 19152803 31/08/2020 Morgan Stanley 18457 - POy 047
SEK 4648 USD 497 31/07/2020  JP.Morgan - - FeZFSY T 0.4
usb 36 EWR 308 01/07/2020  JP.Morgan 1 - jrane: 018
usD 59  EUR 534 02/07/2020  JP.Morgan 1 - e 01
usD 4052744 EUR 3607531 81/07/2020  JP.Morgan 6550 - kg 010
usb 771853 GBP 614000 24/07/2020 Bank of 16378 - F1 0.10
Amerca RYZH— K« kAT 008
usd 12004285  GBP 9831883 24/07/2020  StateSteet 126906 001 Ei 003
UsD 151522 NOK 1468950 31/07/2020  JP.Morgan % - HHEE 3 o702
usb 45 SEK 420 02/07/2020  JP.Morgan - - BB N GE OMRE (D 208
UsD 163783 SEK 1526210 81/07/2020  JP.Morgan I - pen 100,00
> = .4
RETREECO B 7 (&R 832212 0.06

* NS DFFRE LM T E 11T B,
AERIEBIE, TN LTS,

TA—BY cTILRA A G =T aF N UITy FPLRIEZTIAFRE D LIk L TEY 7,
AAMEPELLRIT, B — Ul e A o A=V B e RN - 77 o NOMBPEIT T 2%
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SGSP Australia Assets Pty. Ltd., Reg.S  USD 400,000 421,106 0.10
3.3% 09/04/2023
421,106  0.10
NVF—
Anheuser-Busch Cos. LLC 4.9% usb 500,000 612517  0.14
01/02/2046
612,517  0.14
NIa—4
Bermuda Government Bond, 144A usb 200,000 225,462 0.05
4.75% 15/02/2029
Bermuda Government Bond, 144A usb 200,000 218,731 0.05
4.854% 06/02/2024
444,193 0.10
79NV
Braskem Finance Ltd., Reg. S 7.375% usD 244,000 243,145 0.06
Perpetual
243,145 0.06
b d
Province of Ontario Canada 2.5% usD 230,000 235,762 0.06
10/09/2021
Suncor Energy, Inc. 2.8% 15/05/2023 usD 60,000 62,536 0.01
Suncor Energy, Inc. 3.1% 15/05/2025 ~ USD 95,000 101,563  0.02
399,861 0.09
#y
AES Gener SA, Reg. S, FRN 7.125% usD 800,000 828,172 0.19
26/03/2079
Chile Government Bond 3.5% usb 865,000 974,422 0.23
25/01/2050
Corp. Nacional del Cobre de Chile, usD 1,515,000 1,566,619 0.36
144A 3% 30/09/2029
Corp. Nacional del Cobre de Chile, Usb 200,000 214,019 0.05
144A 3.625% 01/08/2027
Empresa Nacional de UsD 950,000 1,012,879 0.23
Telecomunicaciones SA, Reg. S
4.75% 01/08/2026
Enel Americas SA 4% 25/10/2026 usb 185,000 196,759 0.05
4,792,870 1.1
HE
Baidu, Inc. 3.875% 29/09/2023 usb 445,000 474665  0.11
State Grid Overseas Investment 2016 usD 470,000 501,288  0.12
Ltd., 144A 3.75% 02/05/2023
State Grid Overseas Investment 2016 usD 700,000 776,787  0.18
Ltd., Reg. S 8.5% 04/05/2027
1,752,740 0.41
Javey
Banco de Bogota SA, 144A 4.375% usb 750,000 763,178 0.18
03/08/2027
Colombia Government Bond 4.5% usb 1,185000 1,293368  0.30
15/03/2029
Ecopetrol SA 5.375% 26/06/2026 usb 500,000 523220 0.12
2,579,766 0.60
FUI—=7
Danske Bank A/S, 144A 3.875% usb 200,000 212,653 0.05
12/09/2023
Danske Bank A/S, FRN, 144A 3.244%  USD 235,000 244,801 0.06
20/12/2025
457,454 0.11

wRER G M
$es i EHEEH usp H# (%)
AV RXYT
Indonesia Government Bond, 144A usb 200,000 207,461 0.05
3.7% 08/01/2022
Indonesia Government Bond 2.85% usD 370,000 378624  0.09
14/02/2030
Indonesia Government Bond 2.95% usD 665,000 685,495 0.16
11/01/2023
Pertamina Persero PT, 144A 6.45% usSD 400,000 514,167 0.12
30/05/2044

1,785,747 0.42
ANV
AerCap lreland Capital DAC 4.875% usb 180,000 177,857 0.04
16/01/2024
AerCap lreland Capital DAC 3.5% usb 150,000 142,050 0.03
15/01/2025
AerCap Ireland Capital DAC 6.5% usb 150,000 167,109 0.04
15/07/2025
AerCap Ireland Capital DAC 4.45% usb 415,000 396,734 0.09
03/04/2026
GE Capital International Funding Co. usD 440,000 461,544 0.11
Unlimited Co. 8.373% 15/11/2025
1,335,294 0.31
ARSIV
Israel Government Bond 2.75% usD 360,000 397,886  0.09
03/07/2030
397,886 0.09
IYx—t
Equate Petrochemical BV, Reg. S usD 560,000 593,090 0.14
4.25% 03/11/2026
593,090 0.14
AFva
BBVA Bancomer SA, 144A 4.375% usb 295,000 314,516 0.07
10/04/2024
314,516 0.07
AV A
Autoridad del Canal de Panama, 144A  USD 200,000 228,861 0.05
4.95% 29/07/2035
Panama Government Bond 3.16% usD 700,000 753812  0.18
23/01/2030
982,673  0.23
)=
Peru Government Bond 2.844% usb 510,000 547225 013
20/06/2030
547,225  0.13
A F—=
Qatar Government Bond, 144A usb 240,000 257,921 0.06
3.875% 23/04/2023
257,921 0.06
JUIFIET
Saudi Arabian Oil Co., 144A 3.5% usb 900,000 974,343 023
16/04/2029
Saudi Arabian Oil Co., 144A 4.375% usb 400,000 452,188 0.10
16/04/2049
1,426,531 0.33
BWr7V%
South Africa Government Bond 4.3% usD 565,000 525,439 012
12/10/2028
South Africa Government Bond 4.85%  USD 1,085,000 1,030,988 0.24
30/09/2029
1,556,427 0.36
®E
Kookmin Bank, Reg. S 4.5% usb 900,000 1,032,655 024
01/02/2029
1,032,655 0.24
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15/06/2023

L e PHIE MO
] 3 ol usp H# (%)
ARV
Banco Santander SA 3.49% usb 200,000 212,565  0.05
28/05/2030
Banco Santander SA 3.5% usD 800,000 832,297 0.19
11/04/2022
1,044,862 0.24
AL A
Credit Suisse AG 2.95% 09/04/2025 usD 265,000 288,155 0.06
Credit Suisse Group AG, FRN, 144A usD 695,000 718,347 017
2.593% 11/09/2025
1,006,502 0.23
AFYR
Barclays Bank plc 5.14% 14/10/2020 usD 460,000 464,799 0.11
Barclays plc, FRN 4.61% 15/02/2023 usb 510,000 537,288 0.12
Barclays plc, FRN 4.338% 16/05/2024  USD 275,000 296,437 0.07
Barclays plc, FRN 3.932% 07/05/2025  USD 430,000 464,872 o011
Barclays plc, FRN 2.852% 07/05/2026  USD 650,000 679,652 0.16
Barclays plc 3.684% 10/01/2023 usb 895,000 929,988  0.22
British Telecommunications plc, 144A UsD 420,000 459,931 0.11
3.25% 08/11/2029
Heathrow Funding Ltd., 144A 4.875% usb 180,000 184,964 0.04
15/07/2023
HSBC Holdings plc 3.9% 25/05/2026 usb 400,000 445,573 0.10
HSBC Holdings plc 4.95% usD 200000 239927  0.06
31/03/2030
HSBC Holdings plc, FRN 3.95% usb 200000 215012 005
18/05/2024
HSBC Holdings plc, FRN 2.099% usb 405,000 408,900 0.09
04/06/2026
HSBC Holdings plc, FRN 3.262% usD 365000 378243 009
13/03/2023
Royal Bank of Scotland Group plc UsD 315,000 344,661 0.08
5.125% 28/05/2024
Royal Bank of Scotland Group plc usD 100,000 109,292 0.03
6.125% 15/12/2022
Royal Bank of Scotland Group plc usD 765,000 824,065 0.19
3.875% 12/09/2023
Royal Bank of Scotland Group plc, usD 380,000 394,653 0.09
FRN 3.498% 15/05/2023
7,378,257 1.72
TAVA
AbbVie, Inc. 4.7% 14/05/2045 usb 270,000 339,121 0.08
AbbVie, Inc. 4.875% 14/11/2048 usb 1,050,000 1,390,740 0.32
AbbVie, Inc. 3.6% 14/05/2025 usb 880,000 974,332 0.23
Aflac, Inc. 3.6% 01/04/2030 usb 145,000 169,515 0.04
Alexandria Real Estate Equities, Inc., UsD 530,000 671,080 0.16
REIT 4.9% 15/12/2030
Alexandria Real Estate Equities, Inc., usD 405,000 451,573 0.10
REIT 3.45% 30/04/2025
Alexandria Real Estate Equities, Inc., usD 530,000 595,693 0.14
REIT 3.95% 15/01/2027
Alexandria Real Estate Equities, Inc., usD 110,000 126,027 0.03
REIT 3.95% 15/01/2028
Altria Group, Inc. 2.35% 06/05/2025 usb 75,000 78,823 0.02
Altria Group, Inc. 4.8% 14/02/2029 usb 290,000 338,052 0.08
American Campus Communities usD 885,000 911,862 0.21
Operating Partnership LP, REIT
3.625% 15/11/2027
American Campus Communities usD 635,000 615,479 0.14
Operating Partnership LP, REIT
2.85% 01/02/2030
American International Group, Inc. UsD 75,000 84,863 0.02
3.9% 01/04/2026
American Tower Corp., REIT 3% usD 410,000 436,649 0.10

iR

Anthem, Inc. 2.25% 15/05/2030

AT&T, Inc. 2.3% 01/06/2027

AT&T, Inc. 2.75% 01/06/2031

AT&T, Inc. 4.5% 09/03/2048

AT&T, Inc. 3.65% 01/06/2051

Bank of America Corp. 4.25%
22/10/2026

Becton Dickinson and Co. 2.894%
06/06/2022

Becton Dickinson and Co. 3.363%
06/06/2024

Becton Dickinson and Co. 2.823%
20/05/2030

Becton Dickinson and Co. 3.794%
20/05/2050

Becton Dickinson and Co. 3.7%
06/06/2027

Becton Dickinson and Co. 4.669%
06/06/2047

Boardwalk Pipelines LP 3.375%
01/02/2023

Boardwalk Pipelines LP 4.95%
16/12/2024

Boardwalk Pipelines LP 5.95%
01/06/2026

Boardwalk Pipelines LP 4.45%
15/07/2027

Boston Properties LP, REIT 3.25%
30/01/2031

Boston Properties LP, REIT 3.65%
01/02/2026

Boston Properties LP, REIT 2.75%
01/10/2026

Brixmor Operating Partnership LP,
REIT 4.125% 15/05/2029

Brixmor Operating Partnership LP,
REIT 4.05% 01/07/2030

Brixmor Operating Partnership LP,
REIT 3.65% 15/06/2024

Brixmor Operating Partnership LP,
REIT 3.85% 01/02/2025

Brixmor Operating Partnership LP,
REIT 4.125% 15/06/2026

Brixmor Operating Partnership LP,
REIT 3.9% 15/03/2027

Bunge Ltd. Finance Corp. 3.75%
25/09/2027

Capital One Bank USA NA 3.375%
15/02/2023

Capital One Financial Corp. 3.2%
30/01/2023

Capital One Financial Corp. 3.9%
29/01/2024

Capital One Financial Corp. 3.75%
09/03/2027

Capital One Financial Corp. 3.65%
11/05/2027

Cardinal Health, Inc. 3.75%
16/09/2025

Cardinal Health, Inc. 4.5% 15/11/2044
Cardinal Health, Inc. 4.9% 15/09/2045

CC Holdings GS V LLC, REIT 3.849%
15/04/2023

Cigna Corp. 4.125% 15/11/2025
Cigna Corp. 4.375% 15/10/2028
Cigna Corp. 2.4% 15/03/2030
Cigna Corp. 4.9% 15/12/2048
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270,000
405,000
1,065,000
345,000
415,000
610,000

175,000
773,000
360,000
375,000
578,000
470,000
105,000
315,000
505,000
40,000
205,000
365,000
730,000
515,000
225,000
299,000
115,000
335,000
332,000
310,000
1,455,000
70,000
255,000
655,000
425,000
390,000

90,000
415,000
910,000

785,000
830,000
175,000
425,000

P
usD

278,217
418,752
1,109,888
404,979
438,747
698,091

181,267
833,586
382,047
419,046
647,426
582,358
105,454
337,929
569,246
42,139
221,918
405,139
784,043
538,014
230,199
309,555
118,721
350,294
344,743
325,057
1,630,280
73,796
277,656
725,137
466,577
435,587

99,177
484,716
982,909

901,694
984,236
182,213
561,614
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HE (%)
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0.26
0.09
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0.08

0.01

0.05
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0.08

0.36

0.02
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0.11

0.02
0.11
0.23

0.21
0.23
0.04
0.13
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CNO Financial Group, Inc. 5.25% usD 597,000 662,619 0.15
30/05/2025

Crown Castle International Corp., REIT ~ USD 250,000 251,376 0.06
1.85% 15/07/2025

Crown Castle International Corp., REIT ~ USD 170,000 185,322 0.04
3.3% 01/07/2030

Crown Castle International Corp., REIT usD 440,000 505,175 012
4.45% 15/02/2026

CVS Health Corp. 4.1% 25/03/2025 usb 640,000 724125 017

CVS Health Corp. 3% 15/08/2026 usb 105,000 114,693  0.03

CVS Health Corp. 3.625% 01/04/2027  USD 200,000 225209  0.05

CVS Health Corp. 3.75% 01/04/2030 usb 295,000 339,358  0.08

CVS Health Corp. 5.125% 20/07/2045 ~ USD 20,000 25,960 0.01

CVS Health Corp. 5.05% 25/03/2048 usb 1,090,000 1424296 033

Discover Financial Services 3.75% usD 1,700,000 1,830,761 0.43
04/03/2025

Ecolab, Inc. 4.8% 24/03/2030 usb 40,000 50,877  0.01

Edison International 4.95% usD 30,000 32,957 0.01
15/04/2025

Energy Transfer Operating LP 5.875% usD 280,000 313,571 0.07
15/01/2024

Energy Transfer Operating LP 4.5% usb 110,000 119,473 0.03
15/04/2024

Energy Transfer Operating LP 2.9% usb 145,000 148972  0.03
15/05/2025

Energy Transfer Operating LP 5.5% usb 75,000 83,268  0.02
01/06/2027

Energy Transfer Operating LP 5.25% usD 230,000 250,891 0.06
15/04/2029

Energy Transfer Operating LP 6% usb 765,000 812,603 0.19
15/06/2048

Energy Transfer Operating LP 6.25% usb 380,000 405,494 0.09
15/04/2049

Energy Transfer Operating LP 5% usb 70,000 67,065 0.02
15/05/2050

Essex Portfolio LP, REIT 3.875% usb 600,000 654,751 0.15
01/05/2024

Essex Portfolio LP, REIT 3.375% usb 440,000 478,493 011
15/04/2026

FirstEnergy Corp. 3.9% 15/07/2027 usD 1,030,000 1,169013 027

General Electric Co. 3.45% usD 90,000 95968  0.02
15/05/2024

General Motors Financial Co., Inc. UsD 150,000 152,188 0.04
4.2% 01/03/2021

General Motors Financial Co., Inc. usD 665,000 712,864 017
5.1% 17/01/2024

General Motors Financial Co., Inc. usD 170,000 179,493  0.04
4.35% 09/04/2025

General Motors Financial Co., Inc. usDb 560,000 584,891  0.14
4.3% 13/07/2025

General Motors Financial Co., Inc. usD 175,000 182,121 0.04
4% 06/10/2026

General Motors Financial Co., Inc. usb 60,000 60,774 001
3.2% 06/07/2021

Goldman Sachs Group, Inc. (The) usb 845,000 929,830  0.22
3.5% 16/11/2026

Healthcare Realty Trust, Inc., REIT usD 940,000 993,019  0.28
3.625% 15/01/2028

Healthpeak Properties, Inc., REIT usD 60,000 65,724 0.02
3.25% 15/07/2026

Healthpeak Properties, Inc., REIT usD 65,000 71,045 0.02
3.5% 15/07/2029

Healthpeak Properties, Inc., REIT usb 70,000 71,925 0.02
2.875% 15/01/2031

Highwoods Realty LP, REIT 3.05% usb 235,000 235155 005
16/02/2030

Humana, Inc. 4.5% 01/04/2025 usb 125,000 142518 008

BT AP MR

S HESA usp M= (%)

Humana, Inc. 4.875% 01/04/2030 usb 465,000 574,247 0.13

JPMorgan Chase & Co. 3.9% usD 150,000 169,819  0.04
16/07/2025

JPMorgan Chase & Co. 3.3% usD 240,000 267,957  0.06
01/04/2026

Keysight Technologies, Inc. 4.6% usbD 620,000 728,751 0.17
06/04/2027

Kilroy Realty LP, REIT 4.375% usb 605,000 650,998 0.15
01/10/2025

Kinder Morgan Energy Partners LP usb 60,000 60,759  0.01
3.5% 01/03/2021

Las Vegas Sands Corp. 3.2% usb 120,000 119,464 003
08/08/2024

Las Vegas Sands Corp. 3.5% usb 195,000 194,030 005
18/08/2026

Marsh & MclLennan Cos.,, Inc. 2.25% usD 180,000 187,258  0.04
15/11/2080

Martin Marietta Materials, Inc. 4.25% usb 370,000 403,862  0.09
02/07/2024

Morgan Stanley 3.7% 23/10/2024 usD 1615000 1,679,094  0.39

Morgan Stanley 3.875% 27/01/2026 usb 565,000 640,204  0.15

Morgan Stanley 3.125% 27/07/2026 usbD 420,000 463,623 011

NiSource, Inc. 3.6% 01/05/2030 usb 350,000 401,235  0.09

Occidental Petroleum Corp. 2.9% usb 870,000 745,581 017
15/08/2024

Omnicom Group, Inc. 3.65% usD 635,000 700,123 0.16
01/11/2024

Oracle Corp. 2.8% 01/04/2027 usb 1015000 1,109,566  0.26

Oracle Corp. 2.95% 01/04/2030 usb 675,000 752,811 0.18

Oracle Corp. 3.6% 01/04/2050 usb 370,000 420,003 0.10

Pacific Gas and Electric Co. 2.1% usb 460,000 455363 0.1
01/08/2027

Pacific Gas and Electric Co. 2.5% usb 530,000 520412 012
01/02/2031

Pacific Gas and Electric Co. 3.3% usb 440,000 431,072 0.10
01/08/2040

Pacific Gas and Electric Co. 3.95% usb 300,000 315225  0.07
01/12/2047

PerkinElmer, Inc. 3.3% 15/09/2029 usD 485,000 521,935 0.12

Perrigo Finance Unlimited Co. 3.9% usb 265,000 282,345 007
15/12/2024

Perrigo Finance Unlimited Co. 3.15% usb 200,000 202,028 005
15/06/2030

Perrigo Finance Unlimited Co. 4.375%  USD 410,000 448,192 0.10
15/03/2026

Plains All American Pipeline LP 3.85% usD 710,000 737,296 0.17
15/10/2023

Regency Centers LP, REIT 3.6% usD 675,000 721,413 0.17
01/02/2027

Reynolds American, Inc. 4% usD 115,000 121,562 0.03
12/06/2022

Reynolds American, Inc. 3.25% usD 90,000 92,714 0.02
01/11/2022

Reynolds American, Inc. 4.45% usD 1,860,000 2,099,295 0.49
12/06/2025

Roper Technologies, Inc. 2.35% usb 120,000 126642 003
15/09/2024

Roper Technologies, Inc. 2.95% usb 190,000 205817  0.05
15/09/2029

Roper Technologies, Inc. 2% usD 90,000 90,168 0.02
30/06/2030

Sempra Energy 3.25% 15/06/2027 usb 619,000 680,462 0.16

Sempra Energy 3.4% 01/02/2028 usD 885000 971211 023

Simon Property Group LP, REIT 3.5% usD 215,000 232,155 0.05

01/09/2025
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Simon Property Group LP, REIT 3.3%
15/01/2026

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

Thermo Fisher Scientific, Inc. 4.133%
25/03/2025

Thermo Fisher Scientific, Inc. 4.497%
25/03/2030

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

UnitedHealth Group, Inc. 2%
15/05/2030

UnitedHealth Group, Inc. 3.5%
15/08/2039

UnitedHealth Group, Inc. 2.75%
15/05/2040

UnitedHealth Group, Inc. 4.45%
15/12/2048

UnitedHealth Group, Inc. 2.9%
15/05/2050

US Treasury 2.125% 31/12/2022
US Treasury 3% 15/02/2048

US Treasury 8.125% 15/05/2048
US Treasury 2.375% 15/11/2049
US Treasury 2% 15/02/2050

US Treasury 2.5% 15/02/2045
US Treasury 3% 15/11/2045

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

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

Ventas Realty LP, REIT 3%
15/01/2030

VEREIT Operating Partnership LP,
REIT 4.6% 06/02/2024

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

VEREIT Operating Partnership LP,
REIT 4.875% 01/06/2026

VEREIT Operating Partnership LP,
REIT 3.95% 15/08/2027

Verizon Communications, Inc. 3%
22/08/2027

Verizon Communications, Inc. 4.75%
01/11/2041

Verizon Communications, Inc. 5.012%
15/04/2049

Verizon Communications, Inc. 4.672%
15/03/2055

Verizon Communications, Inc. 4.862%
21/08/2046

Williams Cos., Inc. (The) 4.3%
04/03/2024

Williams Cos., Inc. (The) 3.9%
15/01/2025

Williams Cos., Inc. (The) 4.85%
01/03/2048

Williams Cos., Inc. (The) 4%
15/09/2025
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240,000
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500,000
775,000
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895,000
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600,000
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498,702
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423,791
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1,020,442
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126,598
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APT Pipelines Ltd., 144A 4.25% usb 1,000,000 1,119,807 0.26
15/07/2027
Ausgrid Finance Pty. Ltd., 144A3.85%  USD 250,000 263,151 0.06
01/05/2023
Ausgrid Finance Pty. Ltd., 144A 4.35%  USD 385,000 429,501 0.10
01/08/2028
Boral Finance Pty. Ltd., 144A 3% usb 535,000 539,702 0.13
01/11/2022
Boral Finance Pty. Ltd., 144A 3.75% usb 1,275,000 1,254,563 0.29
01/05/2028
Brambles USA, Inc., 144A 4.125% usb 85,000 92,871 0.02
23/10/2025
SMART ABS Trust, Series 2016-2US usb 536,807 538,067 0.12
‘A4A’ 2.05% 14/12/2022
Transurban Finance Co. Pty. Ltd., usD 150,000 164,542 0.04
144A 4.125% 02/02/2026
Transurban Finance Co. Pty. Ltd., usb 865,000 914,318 0.21
144A 3.375% 22/03/2027
Woodside Finance Ltd., 144A 3.65% usb 650,000 685,471 0.16
05/03/2025
Woodside Finance Ltd., 144A 3.7% usD 672,000 712,544 017
15/09/2026
Woodside Finance Ltd., 144A 3.7% usb 758,000 780,166 0.18
15/03/2028
7,494,703 1.74
759V
BRF SA, Reg. S 4.875% 24/01/2030 usb 800,000 754,208 0.18
754,208 0.18
FV
Banco Santander Chile, 144A 3.875%  USD 150,000 157,090  0.04
20/09/2022
157,090 0.04
FE
Baidu, Inc. 2.875% 06/07/2022 usb 775,000 794,926 0.18
794,926 0.18
FUI—=2
Danske Bank A/S, 144A 2% usb 200,000 203,168 0.05
08/09/2021
Danske Bank A/S, 144A 2.7% usb 430,000 444,068 0.10
02/03/2022
Danske Bank A/S, 144A 5.375% usb 405,000 451,229 0.10
12/01/2024
Danske Bank A/S, 144A 1.226% usb 455,000 456,822 011
22/06/2024
Danske Bank A/S, FRN, 144A3.001%  USD 200,000 203,216 0.05
20/09/2022
1,758,503 0.41
TSR
BNP Paribas SA, FRN, 144A 3.052% usb 1,060,000 1,119,077 0.26
18/01/2031
1,119,077 0.26
KLY
Bayer US Finance Il LLC, 144A 3.875%  USD 710,000 776,689 0.18
15/12/2023
Volkswagen Group of America Finance ~ USD 440,000 463,849 0.11
LLC, 144A 2.85% 26/09/2024
Volkswagen Group of America Finance ~ USD 935,000 1,068,277 0.25
LLC, 144A 4.625% 13/11/2025
Volkswagen Group of America Finance ~ USD 280,000 299,744 0.07
LLC, 144A 3.2% 26/09/2026
2,608,559 0.61
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AlA Group Ltd., 144A 3.9% usb 685,000 770919  0.18
06/04/2028
770,919 0.18
FTANVIVER
AIB Group plc, FRN, 144A 4.263% usb 390,000 415593  0.10
10/04/2025
Avolon Holdings Funding Ltd., 144A usD 75,000 70,454 0.02
5.5% 15/01/2023
Avolon Holdings Funding Ltd., 144A usD 473,000 434,856 0.10
5.125% 01/10/2023
Avolon Holdings Funding Ltd., 144A usb 120,000 108,923 0.02
3.95% 01/07/2024
Avolon Holdings Funding Ltd., 144A usb 250,000 210,505 0.05
4.375% 01/05/2026
SMBC Aviation Capital Finance DAC, usb 280,000 281,552 0.06
144A 3% 15/07/2022
SMBC Aviation Capital Finance DAC, UsD 200,000 207,871 0.05
144A 4.125% 15/07/2023
1,724,754 0.40
ARSIV
ICL Group Ltd., Reg. S, 144A 6.375% usb 950,000 1,137,601 0.26
31/05/2038
1,137,601 0.26
REDVS
Enel Finance International NV, 144A usD 780,000 810352  0.19
2.75% 06/04/2023
Enel Finance International NV, 144A usb 905,000 991,341 0.23
3.625% 25/05/2027
Eni SpA, 144A 4.75% 12/09/2028 usb 475,000 541,449 012
2,343,142 0.54
AFva
BBVA Bancomer SA, Reg. S, FRN usb 925,000 863,807 0.20
5.125% 18/01/2033
863,807 0.20
*50%
NXP BV, 144A 4.875% 01/03/2024 usb 430,000 480,767 011
NXP BV, 144A 2.7% 01/05/2025 usD 45,000 47,285 0.01
NXP BV, 144A 5.35% 01/03/2026 usb 195,000 230,411 0.06
NXP BV, 144A 3.15% 01/05/2027 usb 95,000 100,613 0.02
859,076  0.20
AL R
Credit Suisse Group AG, FRN, 144A usb 660,000 668,899  0.16
2.193% 05/06/2026
Credit Suisse Group AG, FRN, 144A usD 620,000 708,654 0.16
4.194% 01/04/2031
1,377,553  0.32
24
Bangkok Bank PCL, Reg. S, FRN usD 900,000 864,186 0.20
3.733% 25/09/2034
864,186  0.20
AFYR
Anglo American Capital plc, 144A usD 405,000 422,651 0.10
4.125% 27/09/2022
Anglo American Capital plc, 144A 4% usD 225,000 241,111 0.05
11/09/2027
Standard Chartered plc, FRN, 144A usb 380,000 431,864 0.10
4.644% 01/04/2031
Vodafone Group plc 4.125% usb 450,000 510,307 0.12
30/05/2025
Vodafone Group plc 4.375% usb 565,000 673,657 0.16
30/05/2028
Vodafone Group plc 5% 30/05/2038 usb 250,000 313,133 0.07

HEE g MR M
BERG R TEHH usD EER (%)
Vodafone Group plc 5.25% usD 250,000 327,679 0.08
30/05/2048
Vodafone Group plc 4.875% usD 400,000 502,436 0.12
19/06/2049
3,422,838 0.80
TAVH
225 Liberty Street Trust, Series 2016- usD 100,000 109,080 0.03
2251 ‘A', 144A 3.597% 10/02/2036
280 Park Avenue Mortgage Trust, usD 288,256 286,128 0.07
FRN, Series 2017-280P ‘A’, 144A
1.064% 15/09/2034
AbbVie, Inc., 144A 2.95% 21/11/2026  USD 650,000 707,519 0.16
AbbVie, Inc., 144A 3.2% 21/11/2029 usb 190,000 209,894 0.05
AbbVie, Inc., 144A 4.05% 21/11/2039  USD 440,000 515,895 0.12
Ally Auto Receivables Trust, Series usD 45,000 45,267 0.01
2017-2 ‘B’ 2.33% 15/06/2022
Altria Group, Inc. 3.4% 06/05/2030 usb 60,000 64,578 0.02
American Airlines Pass-Through usb 169,434 169,732 0.04
Trust ‘AA’ 3.35% 15/04/2031
American Airlines Pass-Through usD 247,314 173,153 0.04
Trust ‘B’ 3.7% 15/04/2027
American Airlines Pass-Through usD 194,760 138,280 0.03
Trust ‘B’ 3.756% 15/04/2027
American Express Credit Account usD 385,000 385,356 0.09
Master Trust, FRN, Series 2017-5 ‘B’
0.765% 18/02/2025
Americredit Automobile Receivables usD 610,000 639,946  0.15
Trust, Series 20182 ‘C' 3.59%
18/06/2024
Americredit Automobile Receivables usD 880,000 892,723  0.21
Trust, Series 20164 ‘D’ 2.74%
08/12/2022
AmeriCredit Automobile Receivables usb 677,301 677,848 0.16
Trust, Series 2017-2 ‘B’ 2.4%
18/05/2022
AmeriCredit Automobile Receivables usD 1,330,000 1358075 032
Trust, Series 20173 ‘C’ 2.69%
19/06/2023
Angel Oak Mortgage Trust | LLC, FRN,  USD 396,079 407,520 0.09
Series 20192 ‘A1’, 144A 3.628%
25/03/2049
Apple, Inc. 1.65% 11/05/2030 usb 425,000 435,765 0.10
Apple, Inc. 2.65% 11/05/2050 usb 235,000 243,643 0.06
Applebee’s Funding LLC, Series 2019-  USD 385,000 341,584 0.08
1A 'A2I, 144A 4.194% 07/06/2049
ARI Fleet Lease Trust, Series 2017-A usD 1,870 1871 -
‘A2, 144A 1.91% 15/04/2026
AR Fleet Lease Trust, Series 2016-A usD 25,174 25186 001
‘A3, 144A 2.11% 15/07/2024
ARI Fleet Lease Trust, Series 2017-A usD 610,000 612813  0.14
‘A3, 144A 2.28% 15/04/2026
Ascension Health 3.945% 15/11/2046  USD 390,000 492,193 0.1
Ascentium Equipment Receivables usb 9,003 9,032 -
Trust, Series 2017-1A ‘A3’, 144A
2.29% 10/06/2021
Ashford Hospitality Trust, FRN, Series usD 242524 225,988 0.05
2018-ASHF ‘A', 144A 1.084%
15/04/2085
Ashford Hospitality Trust, FRN, Series usD 355,000 324,148 0.08
2018-ASHF 'B’, 144A 1.434%
15/04/2035
Atrium Hotel Portfolio Trust, FRN, usb 725,000 676,973 0.16
Series 2017-ATRM ‘A, 144A 1.114%
15/12/2036
Avis Budget Rental Car Funding usD 1,165,000 1,165,090 0.27

AESOP LLC, Series 2015-2A ‘A’,
144A 2.63% 20/12/2021
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Avis Budget Rental Car Funding usb 1,370,000 1,372,125 0.32
AESOP LLGC, Series 2017-2A ‘A’,
144A 2.97% 20/03/2024

Avis Budget Rental Car Funding usD 1,000,000 1,011,930 0.24
AESOP LLC, Series 2018-2A ‘A,
144A 4% 20/03/2025

Avis Budget Rental Car Funding usb 270,000 274,380  0.06
AESOP LLC, Series 2019-2A ‘A,
144A 3.35% 22/09/2025

Avis Budget Rental Car Funding usD 630,000 598,348 0.14
AESOP LLC, Series 2020-1A ‘B,
144A 2.68% 20/08/2026

Avis Budget Rental Car Funding usD 960,000 915,222 0.21
AESOP LLG, Series 2018-1A‘C’,
144A 4.73% 20/09/2024

Avnet, Inc. 3.75% 01/12/2021 usb 490,000 501,492 0.12

Avnet, Inc. 4.625% 15/04/2026 usb 845,000 968,535 0.22

Banc of America Commercial usb 855,000 740,348 017
Mortgage Trust, FRN, Series 2016-
UB10 ‘C’' 4.91% 15/07/2049

Bank of America Corp., FRN 3.366% usb 1,375000 1,502,082 035
23/01/2026

Bank of America Corp., FRN 3.824% usb 675,000 765474 018
20/01/2028

Bank of America Corp., FRN 4.271% usb 575,000 678,117  0.16
23/07/2029

Bank of America Corp., FRN 2.496% usb 1,495,000 15672819 037
13/02/2031

Bank of America Corp., FRN 2.676% usD 390,000 402,937 0.09
19/06/2041

Bayview Mortgage Fund IVc Trust, usD 196305 199,151 005
FRN, Series 2017-RT3 ‘A", 144A
3.5% 28/01/2058

Bayview Opportunity Master Fund IVb UsD 130,489 133,479 0.03
Trust, FRN, Series 2017-SPL4 ‘A’
144A 3.5% 28/01/2055

Benchmark Mortgage Trust, Series usb 990,000 1,187,441 0.28
2018-B8 ‘A5’ 4.232% 15/01/2052

Benchmark Mortgage Trust, FRN, usb 415,000 451,440 0.1
Series 2018-B1 ‘B’ 4.059%
15/01/2051

Betony CLO 2 Ltd., FRN, Series 2018- usD 1,055,000 1,027,180 024
1A AT, 144A 1.84% 30/04/2031

Booking Holdings, Inc. 4.1% usD 175,000 196,908 0.05
13/04/2025

Booking Holdings, Inc. 4.5% usD 185,000 213,049 0.05
13/04/2027

Booking Holdings, Inc. 4.625% usD 220,000 258,604  0.06
18/04/2030

Gameron LNG LLC, 144A 2.902% usD 160000 171976 004
15/07/2031

Gameron LNG LLC, 144A 3.302% usD 175000 194302 005
15/01/2035

Cameron LNG LLGC, 144A 3.701% usb 130,000 141384 008
15/01/2039

Capital Auto Receivables Asset Trust, usb 1,030,000 1,053323  0.24
Series 2018-1 ‘B', 144A 3.09%
22/08/2022

Capital One Multi-Asset Execution usD 310,000 302,785 007
Trust, FRN, Series 2005-B3 ‘B3’
1.769% 15/05/2028

CarMax Auto Owner Trust, Series usD 91,101 91,756  0.02
2017-4 ‘A3 2.11% 17/10/2022

Charter Communications Operating usD 565,000 574,336 0.13
LLC 2.8% 01/04/2031

Charter Communications Operating UsD 715,000 703,822 0.16
LLC 3.7% 01/04/2051

IR etk A MR

Sts FESE usp M (%)

Charter Communications Operating usb 600,000 688,621 0.16
LLC 4.908% 23/07/2025

Charter Communications Operating usb 100,000 133352  0.03
LLC 6.484% 23/10/2045

Cheniere Corpus Christi Holdings LLC, ~ USD 420,000 430,197 0.10
144A 3.7% 15/11/2029

Cheniere Corpus Christi Holdings LLC ~ USD 130,000 143,117 008
5.125% 30/06/2027

Cigna Corp., 144A 4.5% 25/02/2026 usb 505,000 587,883 0.14

Cigna Corp., 144A 3.4% 01/03/2027 usb 357,000 393677  0.09

Citigroup Commercial Mortgage usD 1,310,000 1,404,636 0.33
Trust, Series 2016-P3 ‘A3’ 3.063%
15/04/2049

Citigroup Commercial Mortgage Trust, ~ USD 110,000 116,071 0.03
Series 2015-GC27 ‘AS’ 3.571%
10/02/2048

Citigroup Commercial Mortgage Trust, ~— USD 280,000 251,838 0.06
FRN, Series 2018-B2 ‘C’ 4.673%
10/03/2051

Citigroup, Inc., FRN 3.106% usD 465,000 500,181 0.12
08/04/2026

Citigroup, Inc., FRN 4.412% usD 570,000 674,992 0.16
31/03/2031

City of New York 6.271% 01/12/2037 usbD 165,000 256,134 0.06

COLT Mortgage Loan Trust, FRN, usb 286,772 292,247 007
Series 20184 ‘A1, 144A 4.006%
28/12/2048

Comcast Corp. 3.15% 01/03/2026 usb 240,000 267,024 006

Comcast Corp. 3.3% 01/04/2027 usD 845,000 951,248  0.22

Comcast Corp. 3.25% 01/11/2039 usb 800,000 883346  0.21

Comcast Corp. 4.7% 15/10/2048 usb 260,000 349,342 0.08

Comcast Corp. 2.8% 15/01/2051 usb 625,000 643285  0.15

Comcast Corp. 3.3% 01/02/2027 usb 1,155000 1,299,048  0.30

COMM Mortgage Trust, Series 2014- usb 395,000 429,500 0.10
UBS5 ‘A4’ 3.838% 10/09/2047

COMM Mortgage Trust, FRN, Series usD 170,000 177,023 0.04
2015-L.C21 ‘B’ 4.339% 10/07/2048

COMM Mortgage Trust, FRN, Series usb 610,000 631,891 0.15
2015-PC1 ‘B’ 4.43% 10/07/2050

Crown Castle Towers LLC, 144A usD 25,000 25307 001
8.222% 15/05/2042

Crown Castle Towers LLC, 144A usb 255,000 268926 0.6
3.663% 15/05/2045

CSAIL Commercial Mortgage Trust, usb 670,000 723910 0.17
FRN, Series 2016-C7 ‘AS’ 3.958%
16/11/2049

DBCG Mortgage Trust, FRN, Series usb 985,000 964,135 0.22
2017-BBG ‘A’, 144A 0.884%
15/06/2034

Deephaven Residential Mortgage usbD 192,045 195,907 0.05
Trust, FRN, Series 2018-3A ‘A1’
144A 3.789% 25/08/2058

Deephaven Residential Mortgage usb 563,597 568,451 0.13
Trust, FRN, Series 2018-4A ‘A1’
144A 4.08% 25/10/2058

Denver City & County School District usD 70,000 84,904 0.02
No. 14.242% 15/12/2037

Diamondback Energy, Inc. 2.875% usb 715,000 716,710 0.17
01/12/2024

Diamondback Energy, Inc. 3.25% usb 495,000 498,922 0.12
01/12/2026

Diamondback Energy, Inc. 3.5% usb 705,000 685,129 0.16
01/12/2029

District of Columbia 5.591% usb 60,000 80,022 0.02
01/12/2034

Driven Brands Funding LLC, Series usD 266,625 262,509 0.06

2019-1A'A2', 144A 4.641%
20/04/2049



T. A9 -7S54R USAAAT77 R

S

Driven Brands Funding LLC, Series
2020-1A ‘A2, 144A 3.786%
20/07/2050

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

Energy Transfer Operating LP 4.95%
15/06/2028

Equitable Holdings, Inc. 4.35%
20/04/2028
Expedia Group, Inc. 5% 15/02/2026
FHLMC A26586 6% 01/09/2034
FHLMC A71375 6% 01/01/2038
FHLMC A71803 6% 01/01/2038
FHLMC A90053 4.5% 01/12/2039
FHLMC A91947 5% 01/04/2040
FHLMC A93451 4.5% 01/08/2040
FHLMC A94185 4% 01/10/2040
FHLMC A94251 4% 01/10/2040
FHLMC A94576 4% 01/10/2040
FHLMC A94713 4% 01/11/2040
FHLMC A95734 4% 01/12/2040
FHLMC A96312 4% 01/01/2041
FHLMC A97620 4.5% 01/03/2041
FHLMC C01787 6% 01/02/2034
FHLMC C09036 3.5% 01/03/2043
FHLMC G01777 6% 01/02/2035
FHLMC G01899 6% 01/09/2035
FHLMC G03551 6% 01/11/2037
FHLMC G04814 5.5% 01/10/2038
FHLMC G05535 4.5% 01/07/2039
FHLMC G05659 4.5% 01/10/2039
FHLMC G05955 5% 01/08/2040
FHLMC G05958 5% 01/08/2040
FHLMC G06231 4% 01/12/2040
FHLMC G06506 4% 01/12/2040
FHLMC G07543 4.5% 01/08/2041
FHLMC G08016 6% 01/10/2034
FHLMC G08534 3% 01/06/2043
FHLMC G08677 4% 01/11/2045
FHLMC G08756 3% 01/04/2047
FHLMC G60038 3.5% 01/01/2044
FHLMC G60180 4.5% 01/05/2042
FHLMC G60334 4.5% 01/10/2041
FHLMC G60440 3.5% 01/03/2046
FHLMC J03640 6% 01/10/2021
FHLMC Q04674 4% 01/12/2041
FHLMC U90432 3.5% 01/11/2042
FHLMC U95033 3.5% 01/09/2042
FHLMC U99094 3.5% 01/03/2044
FHLMC V80025 3% 01/04/2043
FHLMC REMICS, FRN, Series
4621 'FK’ 0.685% 15/10/2046
FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2017-DNA2
‘M1’ 1.368% 25/10/2029
FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2017-DNA3
‘M1’ 0.918% 25/03/2030
FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2018-SPI1
‘M1, 144A 3.727% 25/02/2048

usb
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225,000

8,752

155,000
695,000

600,000
1,366
791
1,139
38,607
5945
127,954
1,542
1,340
524
1,098
10,041
41,326
1,331
33475
134,805
27,564
8,806
31,890
118,112
65,150
98,556
64,040
176,943
65,648
335
18,093
158,591
219,228
507,324
249,698
107,678
74,278
54,004
740,196
1,283
25,246
113,495
83,813
119,602
24,304
131,510

63,605

39,241

168,213

izt
usD

226,125

8,711

167,950
781,232

620,090
1,682
880
1,268
42,964
6,836
142,426
1,682
1,470
575
1,206
11,086
45,354
1,482
39,119
146,059
32,196
10,288
37,233
135,512
72,520
109,781
73617
208,440
72,034
368
20,157
185,097
235,082
548,397
263,698
116,617
82,682
60,108
809,865
1,294
27,715
122,799
90,590
129,376
26,049
131,900

63,764

39,276

162,509

NORGE
H*E (%)

0.05

0.01
0.03
0.02
0.03
0.02
0.05
0.02

0.04
0.05
013
0.06
0.03
0.02
0.01
0.19

0.01
0.03
0.02
0.03
0.01
0.03

0.01

0.04

Sl

FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2014-HQ2
‘M2’ 2.368% 25/09/2024

FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2015-DNA1
‘M2’ 2.018% 25/10/2027

FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2015-DNA3
‘M2’ 3.018% 25/04/2028

FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2015-HQ2
‘M2’ 2.118% 25/05/2025

FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2018-HQA1
‘M2AS’ 1.268% 25/09/2030

FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2018-DNA1
‘M2AT’ 1.218% 25/07/2030

FHLMC Whole Loan Securities Trust,
FRN, Series 2017-SCO1 ‘M1’, 144A
3.585% 25/12/2046

Fifth Third Bancorp 2.55% 05/05/2027

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

Firstkey Mortgage Trust, FRN,
Series 2014-1 ‘B2, 144A 4.016%
25/11/2044

Fiserv, Inc. 3.2% 01/07/2026

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

FNMA, FRN, Series 2018-C01 ‘“1ED2’
1.018% 25/07/2030

FNMA, FRN, Series 2017-C04 ‘2ED2'
1.268% 25/11/2029

FNMA, FRN, Series 2017-C02 ‘2ED3’
1.5618% 25/09/2029

FNMA, FRN 763199 3.069%
01/10/2033

FNMA, FRN 848522 3.34%
01/12/2035

FNMA AB5614 3.5% 01/07/2042
FNMA AB5615 3.5% 01/07/2042
FNMA AB5807 3.5% 01/08/2042
FNMA AL3024 3.5% 01/01/2043
FNMA AL6167 3.5% 01/01/2044
FNMA AL9061 3% 01/08/2046

FNMA AO4163 3.5% 01/06/2042
FNMA AO6755 3.5% 01/06/2042
FNMA AP7510 8.5% 01/09/2042
FNMA AQ7277 3.5% 01/12/2042
FNMA AQ8803 3.5% 01/01/2043
FNMA AS9031 3% 01/06/2033

FNMA AS9032 3% 01/08/2043

FNMA AS9236 3% 01/02/2044

FNMA BFO198 4% 01/11/2040

FNMA BM5356 3.5% 01/01/2044
FNMA MA1213 3.5% 01/10/2042
FNMA MA1463 3.5% 01/06/2043

FNMA REMICS, Series 2018-44 'PC’
4% 25/06/2044

Ford Credit Auto Owner Trust, Series
2018-1‘C’, 144A 3.49% 15/07/2031

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

usb

usb

usb

usD

usb
usb

usb
usb

usb
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usD

usD
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usb
usb
usbD
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usbD
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175,000
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148,784

300,000
514,495

817,888
1,005,278
816,720
7,409
10,464

304,395
24,928
50,903
21,384

465,456
41,749
20,329
30,092

103,602
80,962
40,008
12,060
52,5685
11,939

572,384
34,592

103,242

631,524

208,484

540,000

400,000
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74,101

53,092

75,080

67,654

548,741

695,503

246,095

188,605

,189,110

142,464

331,905
553,120

792,301

984,246

814,250

7,596

10,573

328,940
26,937
55,028
23,112

503,196
44,229
21,981
32,539

112,001
87,545
43,261
12,773
55,716
12,651

621,289
37,371

111,588

682,851

213,702

556,495

404,661
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(%)

0.02

0.02
0.02
0.13

0.16

0.04
0.28

0.08
0.13

0.18

0.23

0.08
0.01
0.01
0.01
0.12
0.01
0.01
0.01
0.03
0.02
0.01

0.01

0.14
0.01
0.03
0.16
0.05

0.13

0.09




T. A9 -7S54R USAAAT77 R

%
Fox Corp. 3.05% 07/04/2025
Fox Corp. 4.709% 25/01/2029

Galton Funding Mortgage Trust,
FRN, Series 20182 ‘A22’, 144A 4%
25/10/2058

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

Gatlton 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

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

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

GMF Floorplan Owner Revolving
Trust, Series 20184 'B’, 144A 3.68%
15/09/2023

GNMA, 10, 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, 10, Series 2011-88 ‘El' 4.5%
20/11/2039

GNMA, FRN, Series 2018-122 ‘FE’
0.49% 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, IO, Series 201324 ‘Ol 4%
20/02/2043
GNMA 3306 5.5% 20/11/2032
GNMA 3490 6.5% 20/12/2033
GNMA 3611 6% 20/09/2034
GNMA 4060 6% 20/12/2037
GNMA 4558 4.5% 20/10/2039
GNMA 4559 5% 20/10/2039
GNMA 4577 4.5% 20/11/2039
GNMA 4715 5% 20/06/2040
GNMA 4772 5% 20/08/2040
GNMA 4801 4.5% 20/09/2040
GNMA 4834 4.5% 20/10/2040
GNMA 4854 4.5% 20/11/2040
GNMA 4946 4.5% 20/02/2041
GNMA 4978 4.5% 20/03/2041
GNMA 4979 5% 20/03/2041
GNMA 5054 4% 20/05/2041
GNMA 710927 5% 15/10/2039
GNMA 723339 5% 15/09/2039
GNMA 782888 5% 15/02/2040
GNMA 782889 5% 15/02/2040
GNMA 783403 3.5% 15/09/2041
GNMA 783726 3.5% 20/03/2043
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30,000

280,000
324,226

139,412
829,016

172,000
200,000

115,000

70,000
615,000
960,000

18,698
63,100
168,569
1,254
231,724
115,690
480
143,616
33,294

49,222
52,117
31,677

3464
69,000
14,007

7,149
10,551

7,487
29,724
24,963
26,040
94,420
26,302
57,580
43471

7,107
15,084
25,951
25,951
49,492
71,619
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32,489
336,848
336,675

144,097

858,071

135,183
216,179

115,327

70,774

637,283

971,966

623
3,232
177,607
7
231,115
16,633
3
148,891
4,928

56,754
62,491
37,198
3,984
75,770
15,931
7,850
11,924
8458
32,635
27,409
28,590
105,510
28,878
64,995
47,938
8,001
17,273
29,727
29,727
52,901
77,026

MO
HE (%)

0.01
0.08
0.08

0.03
0.20
0.03
0.05

0.03

0.02
0.15

0.23

0.04

0.05

0.01
0.01
0.01

0.02

0.01
0.01
0.01
0.02
0.01
0.02
0.01

0.01
0.01
0.01
0.02
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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 AA403 3% 15/05/2043
GNMA AJ9334 3.5% 20/10/2044
GNMA AL4508 3.5% 20/02/2045
GNMA AM4385 3.5% 20/05/2045
GNMA AM4931 3.5% 20/04/2045
GNMA AMB053 3.5% 20/05/2045
GNMA AR0556 3.5% 20/01/2046
GNMA AR7632 3.5% 20/02/2046
GNMA AS8186 3.5% 20/05/2046
GNMA AS9176 3.5% 20/05/2046
GNMA AS9216 3% 20/05/2046
GNMA AS9217 3% 20/05/2046
GNMA AS9258 3% 20/07/2046
GNMA AS9259 3% 20/07/2046
GNMA AS9260 3% 20/07/2046
GNMA AT3441 3% 20/07/2046
GNMA AT3442 3% 20/06/2046
GNMA AT4041 3.5% 20/05/2046
GNMA AT4164 3% 20/07/2046
GNMA AT4176 3% 20/07/2046
GNMA AU0255 3% 20/08/2046
GNMA AU0271 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 BR2487 3.5% 20/12/2049
GNMA MAQ221 4% 20/07/2042
GNMA MAO318 3.5% 20/08/2042
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 MA3033 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
GNMA MA3662 3% 20/05/2046
GNMA MAB663 3.5% 20/05/2046
GNMA MAB664 4% 20/05/2046
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usb

usbD
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HEA
93,774
6,276
212,976
40,662
202,930
1,139,029
367,358
114,776
6,32
10,177
19,238
42,454
14,278
13812
30,866
15,668
253,120
22,091
16,206
26,099
16,743
24,570
50,700
40,721
73,274
59,601
1,473
93,630
17,925
23,398
35,721
39,763
19,443
24,063
46,062
69,747
35,396
592,426
88,086
88,174
5,867
58,179
39,320
580,167
31,705
189,741
323,464
423,738
187,704
121,488
2,144,999
100,560
216,292
516,704
318,770
6335
781075
15,659
391,075
280,758
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usD
107,314
7317
237,130
46,531
217,194
1,224,743
397,079
123,764
7,364
10,872
20,715
45,669
15,281
14,872
33,203
16,876
272,604
23,798
17,455
28,197
18,027
26,546
54,599
43,776
78,810
64,059
1,573
100,810
19,299
25,101
38,416
42,969
20,851
25,882
51,310
77,885
39,411
630,081
97,079
95,844
6,467
64,123
42,741
630,636
34,463
206,481
351,481
459,161
205,281
129,969
2,288,036
115,854
237,021
552,191
341,252
6,943
836,205
16,636
418,890
303,542

MR
B (%)

0.03

0.06
0.01
0.05
0.28
0.09
0.03

0.01

0.01

0.06
0.01

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
0.15
0.02
0.02

0.01
0.01
0.15
0.01
0.05
0.08
0.1
0.05
0.03
0.53
0.03
0.06
0.13
0.08

0.19

0.10
0.07
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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 MA4382 3.5% 20/04/2047
GNMA MA4452 4% 20/05/2047
GNMA MA4511 4% 20/06/2047
GNMA MA4513 5% 20/06/2047
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 MA5194 5% 20/05/2048
GNMA MA5195 5.5% 20/05/2048
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 MA5654 5.5% 20/12/2048
GNMA MA5709 3.5% 20/01/2049
GNMA MA5713 5.5% 20/01/2049
GNMA MA5820 5.5% 20/03/2049
GNMA MA5988 5% 20/06/2049
GNMA MA6144 3% 20/09/2049
GNMA MAB209 3% 20/10/2049
GNMA MAB531 3% 20/03/2050
GNMA MAB588 2.5% 20/04/2050
GNMA MAB656 3% 20/05/2050
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
2.455% 25/07/2044
Hardee’s Funding LLC, Series 2018-1A
‘A2I', 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
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
Hyundai Capital America, 144A
2.375% 10/02/2023
Independence Plaza Trust, Series
2018INDP ‘C’, 144A 4.158%
10/07/2035
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185,711
78,801
262,478
23,575
231,764
789,341
979917
576,180
86,428
57,946
1,070,908
98,102
34,204
260,345
274,379
405,264
1,058,451
397,713
496,773
67,522
363,170
91,464
107,595
288,518
339,386
445951
328,699
52,057
228,449
198,571
1,500,986
914,703
1,919,009
367,925
399,164
1,745,000

460,000
165,000

13,628

471,600

495,000
225,000
285,000

14,250
36,022
586,014

400,000

600,000

P
usD
198,664
84,292
279,339
25,774
253,149
842,178
1,053,228
619,111
95,729
64,166
1,167,085
108,654
38,910
284,008
303,870
448,798
1,137,330
440,337
545,244
73,708
400,361
98,621
114,715
314,792
361,546
485,205
348,749
56,761
248,507
215,984
1,555,434
948,213
1,992,599
380,209
423,532
1,959,188

502,108
169,943

13,728

481,787
519,346
238,338
305,743

14,208

35,592

599,302

403,601

626,763

P
HE (%)

0.05
0.02
0.07
0.01
0.06
0.20
0.24
0.14
0.02
0.02
0.27
0.03
0.01
0.07
0.07
0.10
0.26
0.10
0.13
0.02
0.09
0.02
0.03
0.07
0.08
0.11
0.08
0.01
0.06
0.05
0.36
0.22
0.46
0.09
0.10
0.46

012

0.04

012
0.06
0.07

0.01

0.14

0.09

0.15
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InTown Hotel Portfolio Trust, FRN,
Series 2018-STAY ‘A", 144A 0.884%
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‘A2I", 144A 3.982%
25/08/2049

Jimmy Johns Funding LLC, Series
2017-1A'A2l', 144A 3.61%
30/07/2047

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

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

JPMorgan Chase & Co., FRN 2.083%
22/04/2026

JPMorgan Chase & Co., FRN 2.182%
01/06/2028

JPMorgan Chase & Co., FRN 2.739%
15/10/2030

JPMorgan Chase & Co., FRN 2.522%
22/04/2031

JPMorgan Chase & Co., FRN 2.956%
13/05/2031

JPMorgan Chase & Co., FRN 3.109%
22/04/2051

Kaiser Foundation Hospitals 3.5%
01/04/2022

Kinder Morgan, Inc., 144A 5.625%
15/11/2023

Magnetite XVIII Ltd., FRN, Series 2016-
18A ‘AR, 144A 1.472% 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%
15/02/2027

Mileage Plus Holdings LLC, 144A
6.5% 20/06/2027

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

Mill City Mortgage Loan Trust, FRN,
Series 20172 '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 2016-AA ‘A4’ 144A 1.76%
17/01/2023

Morgan Stanley, FRN 2.699%
22/01/2031

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
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405,000

170,000

507,450
92,388

165,000

30,301

1,070,000
650,000
760,000
545,000
520,000
495,000
250,000
265,000

1,035,000

410,000

635,000
375,000
430,000

46,709
189,337
239,479
220,219

730,000

205,000
525,000

470,000

usD
381,779

166,505

523,506

90,993

194,415

30,302

1,113,009

674,597

816,673

579,161

551,414

536,356

262,294

299,185

1,021,186

595,057

700,655

416,520

431,613

47,370

194,762

250,800

221,246

776,026

213,782

562,536

481,911

MR
H#E (%)

0.09

0.12

0.02

0.16

0.19

0.13

0.12

0.06

0.07

0.24

0.14

0.16

0.10

0.01

0.05

0.05

0.18

0.05

0.13

0.11
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Morgan Stanley Bank of America
Merrill Lynch Trust, FRN, Series 2015-
C24 *AS’ 4.036% 15/05/2048

Morgan Stanley Bank of America
Merrill Lynch Trust, Series 2015-

C27 ‘AS’ 4.068% 15/12/2047

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

Morgan Stanley Capital | Trust, FRN,
Series 2015-MS1 'AS’ 4.031%
15/05/2048

Morgan Stanley Capital | Trust, Series
2017-H1‘AS’ 3.773% 15/06/2050

Morgan Stanley Capital | Trust, FRN,
Series 2017-ASHF ‘B', 144A 1.434%
15/11/2034

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

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

MVW Owner Trust, Series 2014-1A A,
1444 2.25% 22/09/2031

Navient Private Education Loan Trust,
Series 2017-A ‘A2A", 144A 2.88%
16/12/2058

Navient Private Education Loan Trust,
Series 2018-BA ‘A2A", 144A 3.61%
16/12/2059

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

Navient Private Education Refi Loan
Trust, Series 2020-CA ‘A2A', 144A
2.15% 15/11/2068

Navient Student Loan Trust, FRN,
Series 2018-1A ‘A2’ 144A 0.518%
25/03/2067

Nelnet Student Loan Trust, FRN, Series
2005-4 ‘A4’ 1.375% 22/03/2032

Neuberger Berman CLO XVI-S Ltd.,
FRN, Series 2017-16SA ‘A’, 144A
2.069% 15/01/2028

Neuberger Berman Loan Advisers
CLO 29 Ltd., FRN, Series 2018-29A
‘AT, 144A 2.265% 19/10/2031

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

New York City Transitional Finance
Authority Future Tax Secured 5.508%
01/08/2037

New York State Dormitory Authority
3.879% 01/07/2046

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

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

Pacific Gas and Electric Co. 3.5%
01/08/2050

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

QVC, Inc. 5.125% 02/07/2022

QVG, Inc. 4.375% 15/03/2023

Sabine Pass Liquefaction LLC, 144A
4.5% 15/05/2030

Sabine Pass Liquefaction LLC 5%
15/08/2027
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370,000

115,000

975,000

20,000

165,000

1,210,000

180,000

119,964

15,222

122,145

1,030,598

1,008,601

775,000

623,428

534,032

951,415

430,000

343,768

175,000

550,000

70,000

225,000

530,000

445,000

700,000
225,000
90,000

1,080,000

396,917

123,850

1,013,398

21,462

177,107

1,097,650

185,529

120,122

15,118

124,092

1,054,470

1,032,812

786,140

618,810

490,430

943,069

421,641

357,323

246,395

582,277

74,116

237,914

515,340

435,041

710,360
224,870
99,734

1,150,793

0.09

0.03

0.24

0.01

0.04

0.26

0.04

0.03

0.03

0.25

018

0.14

0.11
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0.06
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0.06
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Sabine Pass Liquefaction LLC 5.875%
30/06/2026

Santander Drive Auto Receivables
Trust, Series 20182 ‘B’ 3.03%
15/09/2022

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

Santander Drive Auto Receivables
Trust, Series 2018-1 ‘C’ 2.96%
16/03/2024

Santander Drive Auto Receivables
Trust, Series 2018-2 'C’ 3.35%
17/07/2023

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

Santander Retail Auto Lease Trust,
Series 2020-A ‘C’, 144A 2.08%
20/03/2024

Santander Retail Auto Lease Trust,
Series 2019-C 'D’, 144A 2.88%
20/06/2024

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%
16/01/2050

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 ‘BT’ 144A 3.84%
25/08/2047

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

SLM Student Loan Trust, FRN, Series
20089 ‘A’ 2.491% 25/04/2023

SLM Student Loan Trust, FRN, Series
20085 ‘A4’ 2.691% 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%
16/10/2035

SMB Private Education Loan Trust,
Series 2018-C 'A2A, 144A 3.63%
15/11/2085

SMB Private Education Loan Trust,
FRN, Series 2017-A 'A2B’, 144A
1.085% 15/09/2034
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30,000

28,652

1,388

169,116

230,000

385,000

425,000

625,000

440,000

945,000

400,000

360,000

650,188

308,896

94,566

440,520

209,342

99,415

205,910

107,528

54,976

511,744

475,221

667,413

470,279

437,341

35412

28,687

1,390

160,353

233,074

391,125

422,735

622,969

449,974
977,330
405,376
381,560

657,914

319,379

97,802

454,637

217,113

99,314

201,633
105,867

56,282

520,295

492,070

687,718

493,402

432,516

0.01

0.01

0.04

0.05

0.09

0.10

0.14

0.10

0.23

0.09

0.15

0.07

0.02

0.11

0.05

0.02

0.02

0.01

012

0.11

0.16

0.1

0.10



L2

LS S
ERSE

usD

Wi
HE (%)

SMB Private Education Loan Trust,
FRN, Series 2015-B ‘A3’, 144A
1.935% 17/05/2032

SMB Private Education Loan Trust,
FRN, Series 2015-C ‘A3, 144A
2.135% 16/08/2032

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 0.918% 25/09/2048

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 2016-2 ‘C’ 2.95%
15/05/2024

T-Mobile USA, Inc., 144A 3.5%
15/04/2025

T-Mobile USA, Inc., 144A 3.75%
15/04/2027

T-Mobile USA, Inc., 144A 3.875%
15/04/2030

T-Mobile USA, Inc., 144A 4.5%
15/04/2050

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 0.768%
25/02/2057

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

Towd Point Mortgage Trust, FRN,
Series 2018-2 ‘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 20162 ‘A1A’, 144A 2.75%
25/08/2055

Towd Point Mortgage Trust, FRN,
Series 2015-3 ‘A1B’, 144A 3%
25/03/2054

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

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

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

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

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

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

usb

usb

usD

usD

usb

usbD

usD

usD

usb

usD

usb

usD

usD

usD

usb

usb

usb

usb

usD

usb

usD

usD

usD

usb

400,000

445,000

1,045,000

130,000
614

493,652

365,000

703,057

240,000

1,190,000

430,000

230,000

423,647

183,346

114,343

989,830

654,218

319,379

107,012

28,487

36,563

123,898

41,870

65,272

1,110,000

670,000

403917

452,014

1,088,938

133,180
617

508,160

366,000

703,172

262,696

1,318,496

479,921

272,819

432,301

188,489

113,551

1,025,983

692,172

341,700

109,549

28,774

37,019

125,420

42,477

67,028

1,186,960

754,205

0.09

0.11

0.25

0.03

0.12

0.08

0.16

0.06

0.31

0.11

0.06

0.04

0.03

0.24

0.16

0.08

0.03

0.01

0.01

0.03

0.01

0.02

0.28

0.18

HREUE feld IR MR

SR EE LTEEE usD M (%)
Transcontinental Gas Pipe Line Co. usb 240,000 275,187 0.06

LLC 4.6% 15/03/2048
UBS Commercial Mortgage Trust, usb 775,000 842,122 0.20

FRN, Series 2017-C5 ‘AS’ 3.777%

15/11/2050
UMBS 190360 5% 01/08/2035 usb 13,481 15,494 =
UMBS 254869 5.5% 01/09/2033 usb 45,553 52,264 001
UMBS 254903 5% 01/10/2033 usb 8,193 9,406 =
UMBS 545759 6.5% 01/07/2032 usD 14,426 16,978 -
UMBS 725027 5% 01/11/2033 usb 8,731 10,025 =
UMBS 725229 6% 01/03/2034 usbD 44,986 52,082 0.01
UMBS 725232 5% 01/03/2034 usb 3,654 4,195 =
UMBS 725238 5% 01/03/2034 usb 14,660 16,832 -
UMBS 725423 5.5% 01/05/2034 usD 113,373 130,174 008
UMBS 735061 6% 01/11/2034 usb 4,818 5,627 -
UMBS 735115 6% 01/12/2034 usb 1,631 1,904 =
UMBS 735141 5.5% 01/01/2035 usD 27,700 31,810 001
UMBS 735500 5.5% 01/05/2035 usb 9,490 10,956 =
UMBS 735502 6% 01/04/2035 usbD 2,973 3,471 -
UMBS 735578 5% 01/06/2035 usb 22,602 25954 001
UMBS 735579 5% 01/06/2035 usb 3,529 4,052 -
UMBS 735580 5% 01/06/2035 usD 2,085 2337 =
UMBS 735591 5% 01/06/2035 usb 1,016 1,167 -
UMBS 735667 5% 01/07/2035 usb 6,925 7,951 =
UMBS 735669 5% 01/04/2035 usb 5,647 6,483 -
UMBS 735997 5.5% 01/11/2035 usb 8,237 9,506 =
UMBS 745428 5.5% 01/01/2036 usb 55,942 64,374 0.02
UMBS 745458 6% 01/04/2036 usb 142 166 =
UMBS 745947 6.5% 01/10/2036 usb 2,207 2575 -
UMBS 750412 6.5% 01/11/2033 usD 13,810 15,370 =
UMBS 888174 5.5% 01/06/2035 usb 264,839 304,355  0.07
UMBS 888223 5.5% 01/01/2036 usb 10,533 12,106 =
UMBS 888284 5.5% 01/04/2037 usb 38,704 44,468 001
UMBS 888430 5% 01/11/2033 usb 8,768 10,068 =
UMBS 888567 5.5% 01/12/2036 usb 64,324 73,938 0.02
UMBS 889117 5% 01/10/2035 usb 129,520 148,711 0.03
UMBS 889298 5% 01/12/2036 usb 27,420 31,560 0.01
UMBS 889307 5% 01/07/2037 usD 10,410 11,952 =
UMBS 889479 5% 01/07/2037 usb 85,717 98,470  0.02
UMBS 889579 6% 01/05/2038 usb 2,009 2,347 -
UMBS 889829 5% 01/07/2035 usb 99,967 114,820  0.08
UMBS 890738 3.5% 01/09/2043 usb 142,086 155,403 0.04
UMBS 900724 5.5% 01/08/2021 usD 428 435 -
UMBS 901646 6.5% 01/12/2036 usb 1,116 1,296 =
UMBS 902382 6.5% 01/11/2036 usb 5,432 6,050 =
UMBS 906064 6% 01/01/2037 usD 385 449 =
UMBS 933051 6.5% 01/10/2037 usb 30,522 33,992 0.01
UMBS 942477 6% 01/08/2022 usb 517 535 -
UMBS 948410 6% 01/08/2022 usb 349 352 -
UMBS 995024 5.5% 01/08/2037 usb 118,821 136,585  0.03
UMBS 995051 6% 01/03/2037 usD 36,129 42,208 001
UMBS 995112 5.5% 01/07/2036 usb 18,303 21,020 =
UMBS 995113 5.5% 01/09/2036 usb 112,781 129,470 0.03
UMBS 995203 5% 01/07/2035 usb 52,683 60,487  0.01
UMBS 995388 5.5% 01/08/2037 usb 5,337 6,138 -
UMBS 995434 5% 01/09/2023 usb 5111 5,388 -
UMBS 995629 6.5% 01/12/2032 usb 14,642 16,731 -
UMBS AB6317 3.5% 01/09/2042 usb 14,347 15,532 =
UMBS AB6491 3% 01/10/2042 usbD 41,154 44,774 0.01
UMBS AB6670 3% 01/10/2042 usb 30,990 33,716 0.01
UMBS AB6768 3% 01/10/2042 usb 51,961 56,206 0.01
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UMBS AB7846 3% 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
UMBS AD0220 6% 01/10/2038
UMBS AD8438 5% 01/06/2040
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 Al1888 4.5% 01/05/2041
UMBS AJ7679 3.5% 01/12/2041
UMBS ALO065 4.5% 01/04/2041
UMBS AL0251 5% 01/07/2037
UMBS AL0546 5% 01/07/2041
UMBS AL0803 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 3% 01/01/2044
UMBS AL7991 3.5% 01/01/2046
UMBS AL8310 3.5% 01/03/2044
UMBS AL8387 4% 01/03/2046
UMBS AL8600 3.5% 01/04/2031
UMBS AL8626 3.5% 01/06/2046
UMBS AL8733 3% 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 AQ0535 3% 01/11/2042
UMBS AR8293 3% 01/05/2043
UMBS AS0406 3% 01/09/2043
UMBS AS0563 4.5% 01/09/2043

HRE R
BHESH
86,511
162,653
125,903
211,739
474,768
30,116
149,627
179,625
105,119
46,366
19,845
37,470
210,704
67,852
70,199
753,132
14,622
551,666
2,018
77,105
135,389
45,460
12,687
13,603
59,429
218,671
64,202
40,871
26,600
33,225
7,329
108,216
5,252
14,798
148,644
195,168
21,583
13,720
18,400
136,665
14,061
64,539
134,737
711,704
428,598
653,402
18,591
213,115
50,869
669,644
426,111
171,677
428,800
588,356
637,287
236,699
29,992
381,192
118,793
156,636

UsD
93,584
175,373
134,973
243,437
528,800
33925
174,663
200,748
120,060
50,940
22,104
41,159
229,780
74,537
77157
839,175
16,145
614,377
2314
88,674
148,769
50,615
14,085
15,621
63,501
243,446
73,726
44,893
29,218
37,002
8414
124,259
6027
16994
170,692
212,671
25432
15,753
21,123
146,461
15,204
71,236
145,649
752,855
466,172
698,717
20,103
249,001
56,651
716,493
455628
182,515
463,709
646,031
677,466
262,568
32,442
408,426
129,253
173,172

iR
b (%)

0.02
0.04
0.03
0.06
012
0.01
0.04
0.05
0.03
0.01
0.01
0.01
0.05
0.02
0.02
0.20

0.14

0.02
0.03
0.01

0.01
0.06
0.02
0.01
0.01
0.01

0.03

0.04
0.05
0.01

0.03

0.02
0.03
0.18
0.1
0.16

0.06
0.01
017
0.1
0.04
0.1
0.15
0.16
0.06
0.01
0.10
0.03
0.04

i)

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
UMBS AS5713 3.5% 01/09/2045
UMBS AS5842 4% 01/09/2045
UMBS AS5887 4% 01/09/2045
UMBS AS6191 3.5% 01/11/2045
UMBS AS6302 3.5% 01/12/2045
UMBS AS6324 3.5% 01/12/2045
UMBS AS6328 3.5% 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 AT1934 3.5% 01/04/2043
UMBS AT2016 3% 01/04/2043
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 BC0887 3% 01/05/2046
UMBS BC1747 3.5% 01/01/2046
UMBS BC4714 3% 01/10/2046
UMBS BC5074 3.5% 01/07/2044
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 BJ9613 3% 01/10/2049
UMBS BM1423 2.5% 01/05/2032
UMBS BM1495 3.5% 01/01/2036
UMBS BM1879 3.5% 01/01/2044

usbD

usb

usD

usb
usb
usb

R Tetd
f il

54,779
67,722
30,939
608,855
382,512
128,900
1,187,738
157,445
326,655
22,848
23,657
48,078
197,638
779,120
277,214
75,090
91,536
14,073
745811
783,195
965,404
427,545
283,660
200,613
292,270
603,991
199,924
608,997
164,441
18,845
147,128
261,315
21,406
28,828
754,783
22,796
60,004
255,151
104,184
136,059
46,903
41,207
52,662
923,291
1,118,307
184,669
913,058
459,878
809,528
508,853
115,869
108,287
187,304
111,021
80,654
1,000,923
337,100
289,187
284,824
222,200

UsD
60,996
75,450
33,110

662,163
407,664
140,186
1,272,622
167,232
351,322
24,541
25,576
51,715
211,344
832,495
294,184
80,540
98,693
15,307
795,065
837,516
101,285
465,026
303,333
213,700
309,420
653,164
213,789
661,180
178,765
20,382
158,200
280,106
23,120
30,995
828,903
24,621
65,517
268,786
113,307
146,357
49,660
43,440
56,680
1,004,240
1,195,806
196,944
987,388
492,620
862,052
550,708
125,302
117,039
202,563
120,059
87,220
1,069,007
355,424
307,553
304,654
242,889

MirtE
B (%)

0.01
0.02
0.01
0.15
0.09
0.03
0.30
0.04
0.08
0.01
0.01
0.01
0.05
0.19
0.07
0.02
0.02

0.18
0.19
0.02
0.1
0.07
0.05
0.07
0.15
0.05
0.15
0.04

0.04
0.07
0.01
0.01
0.19
0.01
0.02
0.06
0.03
0.03
0.01
0.01
0.01
0.23
0.28
0.05
0.23
0.11
0.20
0.13
0.03
0.03
0.05
0.03
0.02
0.25
0.08
0.07
0.07
0.06
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UMBS BM1890 2.5% 01/01/2032
UMBS BM1984 3.5% 01/11/2047
UMBS BM3148 4.5% 01/11/2047
UMBS BM3212 3.5% 01/11/2032
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 BM4834 3% 01/03/2046
UMBS BM4896 3% 01/02/2047
UMBS BM5109 3% 01/12/2032
UMBS BM5111 3% 01/11/2033
UMBS BM5147 4% 01/10/2048
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 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 3.5% 01/08/2049
UMBS BO1410 3.5% 01/09/2049
UMBS BO1437 3.5% 01/10/2049
UMBS BO1464 3.5% 01/10/2049
UMBS BO7256 3% 01/01/2035
UMBS CA1563 4.5% 01/04/2048
UMBS CA1900 4.5% 01/06/2048
UMBS CA2204 4.5% 01/08/2048
UMBS CA2206 4.5% 01/08/2048
UMBS CA2207 4.5% 01/08/2048
UMBS CA2419 4.5% 01/10/2048
UMBS CA3514 4.5% 01/05/2049
UMBS CA4571 4% 01/11/2049
UMBS CA4794 3% 01/12/2049
UMBS CA4823 4% 01/12/2049
UMBS CA4885 3% 01/12/2034
UMBS CA5068 3% 01/01/2035
UMBS CA5186 4.5% 01/01/2050
UMBS CA5593 3% 01/04/2040
UMBS CA5594 3% 01/04/2040
UMBS CA5595 3% 01/04/2040
UMBS CA5696 4.5% 01/05/2050
UMBS FM1445 3% 01/08/2049
UMBS FM2547 3% 01/02/2035
UMBS FM2792 5% 01/07/2045
UMBS FM2870 3% 01/03/2050
UMBS FM3462 3.5% 01/12/2033
UMBS MA0561 4% 01/11/2040
UMBS MA0583 4% 01/12/2040
UMBS MA0907 4% 01/11/2041
UMBS MA0971 4% 01/02/2042
UMBS MA1086 3.5% 01/06/2042
UMBS MA2471 3.5% 01/12/2045
UMBS MA2495 3.5% 01/01/2046

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

BT
S
169,590
612,309
455,052
364,162
1,192,410
87,741
1,758,758
236,771
960,876
19,760
182,956
241,483
425601
874,272
1,172,229
203,346
128,968
143,001
11,511
361,159
703,210
636,060
386,579
397,017
160,222
98,121
62,479
484,100
459,395
330,716
288,271
372,525
200,765
231,719
11,858
107,600
27,116
364,517
277,257
725,448
54,940
579,540
650,072
88,068
112,637
123916
145410
369,142
183,744
482,103
101,743
920,016
1,315,000
137,542
91910
18,850
30,447
34,269
114,376
452,880

Bt
usD
177,965
658,420
510,187
380,042
1,299,191
94,909
1,900,940
253,646
1,076,895
21,476
198,883
257,584
461,793
936,573
1,235,642
216,907
142,048
158,230
12,511
386,097
756,462
682,719
412,810
427,587
173334
104,029
65,717
500,191
483,206
347,857
307,669
400,406
220,523
249,057
12,745
115,655
29,145
395,719
296,930
768,566
58,241
622,079
695,480
94,700
121,424
133,118
155,935
399,428
199,811
517,504
116,484
983,366
1,395,861
151,126
100,991
20,717
33475
37,092
122,254
484,779

WiRbE
& (%)

0.04
0.15
012
0.09
0.30
0.02
0.44
0.06
0.25
0.01
0.05
0.06
0.11
0.22
0.29
0.05
0.03
0.04

0.09
0.18
0.16
0.10
0.10
0.04
0.02
0.02
0.12
0.1
0.08
0.07
0.09
0.05
0.06

0.03
0.01
0.09
0.07
0.18
0.01
0.14
0.16
0.02
0.03
0.03
0.04
0.09
0.05
012
0.03
0.23
0.32
0.04
0.02

0.01
0.01
0.03
0.1

2]
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 MA3088 4% 01/08/2047
UMBS MA3149 4% 01/10/2047
UMBS MA3151 3% 01/10/2037
UMBS MA3182 3.5% 01/11/2047
UMBS MA3211 4% 01/12/2047
UMBS MA3238 3.5% 01/01/2048
UMBS MA3384 4% 01/06/2048
UMBS MA3415 4% 01/07/2048
UMBS MA3851 4.5% 01/11/2049
UMBS MA3907 4% 01/01/2050
UMBS QA7625 3% 01/03/2050
UMBS RA1906 4% 01/12/2049
UMBS RA2111 4% 01/02/2050
UMBS RA2607 4.5% 01/05/2050
UMBS SB0015 3.5% 01/06/2033
UMBS SB0222 3% 01/11/2034
UMBS SD0080 3% 01/09/2049
UMBS SD0286 3% 01/04/2050
UMBS SD0393 3% 01/06/2050
UMBS SD8039 4% 01/01/2050
UMBS 783941 5% 01/12/2041
UMBS ZS7403 3% 01/05/2031
UMBS ZT0538 3.5% 01/03/2048
United Airlines Pass-Through Trust ‘A’
2.9% 01/11/2029
United Airlines Pass-Through Trust ‘AA’
2.7%01/11/2033
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
Valero Energy Corp. 2.85%
15/04/2025
VEREIT Operating Partnership LP,
REIT 3.4% 15/01/2028
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 ‘A1, 144A 3.626%
25/03/2058
Verus Securitization Trust, Series 2020-
INV1 AT, 144A 1.977% 25/04/2060
Verus Securitization Trust, Series 2020~
INV1 ‘A3’ 144A 3.889% 25/04/2060
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
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633,935
10,992
664,077
13,325
70,894
50,242
2,446
463,146
530,967
167,428
239,866
21,001
475,000
732,343
386,042
20,416
1,506,515
234,860
400,747
1,105,989
250,770
624,033
253,953
206,350
939,836
145,000
1,708,628
328,628
1,165,954
393,980
145,000

90,000
210,000
66,980
77,095
145,000
40,000
415,000
365,000

440,782
93,702

130,000
100,000
265,000
805,000

570,000

FHif
usD
670,623
11,825
705,982
14,342
75,168
53,261
2613
495,185
566,165
165,986
253,683
22,331
501,288
775,863
409,190
21,942
1,597,034
247,770
431,687
1,183,505
271,366
659,332
272,628
224,393
991,615
163,496
1,811,086
377,378
1,243,824
423,210
122,852

83,235
259,820
56,881
64,374
208,065
42,269
418,866
370,841

447,267

94,058

129,868
101,249
338,910
831,926

588,216
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0.04
0.06
0.01
0.12
0.18
0.10
0.01
037
0.06
0.10
0.28
0.06
0.15
0.06
0.05
0.23
0.04
0.42
0.09
0.29
0.10
0.03
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0.03
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Vistra Operations Co. LLC, 144A 4.3%  USD 724000 763333  0.18 usb usD L (%)
15/07/2029 Unfted States ~ UMBS, 350%, usD 735,000 772,985 546 018
Volvo Financial Equipment Master usD 140,000 139,950  0.03 of America  25/07/2050
Owner Trust, FRN, Series 2017-A‘A’, United States ~ UMBS, 4.00%, UsD 605,000 641,300 (142) 015
144A0.684% 15/11/2022 ofAmerica  25/07/2050
Wachovia Defeasance WFCMS Il usb 35,000 38,420 0.01 % 4 1
LLC, Series 2015-NXS2 ‘AS’ 4.039% sz"iiz:é? U;BE;Q%%O s 445000 67818 oot
15/07/2058 TBAEE | (n‘//b“:l*vv v F#
Wells Fargo & Co, FRN 2.188% UsD 325000 336064 008 N 18768371 53455 820
30/04/2026 TBARGG| 13,768,371 53455 320
Wells Fargo & Co., FRN 2.393% usD 1545000 1,596,738 037
02/06/2028
Wells Fargo & Co., FRN 2.879% usb 820000 876261 020
30/10/2030 B PRIEG |
Wells Fargo & Co., FRN 2.572% usb 660000 690346  0.16 Fil
L0205 b b @ e
V\geOH/SOZE/irngOﬁ\ Co., FRN 3.068% usb 950000 998061  0.23 o &% #= S EEE  EOMEA UsD M (%)
Wells Fargo Gommercial Mortgage UsD 200000 308299 007 EUR 62345923  USD 69895360 31/07/2020  JP.Morgan 31616 001
Trust, Series 2016-C33 ‘A3’ 3.162% GBP 3898  USD 4794 02/07/2020  JP.Morgan 1 -
15/03/2059 usD 199365  EUR 177,100 02/07/2020  JP.Morgan 863 -
Wells Fargo Csommercial JI\({\)ortgage usb 930,000 960,129 0.22 usb 43570 EUR 38680 31/07/2020 JP.Morgan 186 -
Trust, FRN, Series 2017-C38 ‘B = By
3917% 15/07/2050 AEFPHREGICH»ZRMIRE B GRE) 32666 0.01
Wells Fargo Commercial Mortgage usD 905,000 828,772 0.19 p
Trust, FRIN, Sories 2015020 G EUR 38717 USD 43584 02/07/2020  JP.Morgan (189) -
4216% 15/06/2048 EUR 177100 USD 199487 31/07/2020  JP.Morgan (852) -
WFCM, Series 2015-NXS2 'C' 4.394%  USD 30,000 27,661 001 GBP 6,190071 USD 7717700 31/07/2020  StateStreet  (100918)  (0.03)
15/07/2058 UsD %2724 EWR 82734 01/07/2020  JP.Morgan © -
WFRBS Commercial Mortgage usD 449355 476438 0.1 UsD 4790 GBP 3894 31/07/2020  JP.Morgan 0] -
Trust, Series 2014-C20 ‘A4’ 3.723% Z IV
15/05/2047 HBETHEG OSSR A (BED (101,969)  (0.03)
WFRBS Commercial Mortgage Trust, usD 1,000,000 1,064,197 0.25 _ -
FRN, Series 2014-C22 ‘AS’ 4.069% RETHBE D AFHE 3D 28 7 A (69,303 (0.02)
15/09/2057
WFRBS Commercial Mortgage Trust, UsD 79,000 81,797 0.02
FRN, Series 2014-C19 ‘B’ 4.723%
15/03/2047
WFRBS Commercial Mortgage Trust, usD 490,000 489,509 0.1 ﬁ%mg I
FRN ‘C' 4.201% 15/03/2045
Willis North America, Inc. 3.6% usD 505000 547,187  0.13 . & & i
15/05/2024 SEE e ER usD [t (%)
Wgﬂl@g&q‘ﬁg‘%ﬁ;?;ﬁ?f/SOTS’/UZS&Q . usb 540000 344329 008 US 2 Year Note, 30/09/2020 28 USD s -
y
Worldwide Plaza Trust, Series 2017-  USD 390000 432447 010 US Long Bond, 21/09/2020 N 8 U 100834 003
WWP ‘A’, 144A 3.526% 10/11/2036 SEMEmElchh 3FHiERE F (EE 111,985 003
235,604,949 54.77
% &t 263,655,891 61.29 3: ?J:E‘Ns‘e‘ 3% og; igégo “éj; ig E?ifj; 0oy
‘ear Note, 21/ f -
- 263,655,801 61.29
H{igﬂgﬁﬁtﬂgggﬁgmgf e US 10 Year Utra Bond, 21/09/2020 (67  USD (64829)  (0.02)
US Utra Bond, 21/09/2020 (52 USD (110990)  (003)
HiRES # 411,105,906  95.57 SEMEBENCAHH ZIER 3 ED (256,385)  (0.06)
SMEEIcHr B D & #H B (144,400 (0.03)
TBARYS
Fali] N —
) i D % M LIy b e FITHIVE « XTw TEHE]
2] St R F:Ti7) usD usD Lt# (%)
United States ~ GNMA, 450%, usD 1,055,000 1,125,886 (1315 026 (@\)
of America 16/07/2050 e = FE e
United States ~ UMIBS, 200%, usD 1,665,000 1,702,723 10406 040 Sk B BEEES SEG %H -}  ®EA usD I (%)
of America 25/07/2050 o o
United States ~ UMBS, 250%, usD 6300000 6563566 50468 152 465000 USD  Barclays Gg@jﬂg%g OC;Q Sl 100% 20/12/2020 8
of America 26/07/2050 5
75,001 D Gol I Elect I 100% 20/12/202 -
Urited Staes UMBS, 450% USD 2020000 2494008 (7414 058 §75000 - USp Gogren ngi;aogﬁuvgéz Sel 1006 207122020 %0
o
of America 26/07/2050 BLOw ke FTIAVR  RT v T 08 _

BE e33R
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45,000 USD  Barclays Devon Energy I 100% 20/12/2024 (939) -
Com. 7.95%
15/04/2032
60000  USD Morgan  DevonEnergy I 100% 201122024 (1252) -
Stanley  Com.7.95%
15/04/2032
95000  USD Citbank  Devon Energy I 100% 20/12/2024  (1983) -
Com. 7.95%
16/04/2032
1080000 USD Bankof  Boeing Co. I 100% 20/12/2021  (22,766)  (0.01)
America  (The)8.75%
Merl  15/08/2021
Lynch
ZLI9 b« FTA4IVE « AT BRG] (26,940)  (0.01)
ChHH B A BfD
SLIWE - FTE)VE - A7 TEE| (26,132)  (0.01)
IChh B TS 7 (B
5e 19,318,011  4.49
ZOMEE & (242,785)  (0.06)
MigE 430,181,132 100.00
EdfallEta=lae: 3
MREELER (%)
T AU A 81.76
AFYR 252
F—=ZA+ZV7 1.84
7Y 115
TANT YR 0.71
RAY 061
apvey 0,60
i 0.59
AA A 055
A2 054
TUR—Y 052
A YRR 042
M7 7VH 036
ARAZTIV 035
PIITIET 0.33
AFva 027
TIVA 026
ARAL Y 024
i 0.24
TIVN 0.24
VAvane 023
a4 0.20
Ea2 0.20
i 0.18
NbF— 014
Iy r—hk 0.14
b= 0.13
NIa—H 0.10
et g 0.09
12—V 0.06
HitFgs =t 95.57
B Uz oyiE (i 4.43
&t 100.00
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