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R DIAMY A 7 20 2P = lams UST P F 32 2r RO RS C R T 58S T,

#A LI 108847

. jind e EL i} F—iz (%) HEE LER (%)
1 | United States Treasury MNote/Bond =] 1.250 2050/5/15 29
2 | United States Treasury Note/Bond G 2,750 2042/8/15 2.3
3 | Fannie Mae Pool G S e | 3.000 20477211 1.2
4 | United States Treasury Note/Bond RN 1125 2040/5/15 11
5 | Fannle Mae Pool 45— 3.000 2048/11.4 11
6 | Freddie Mac Pool E Sty | 3500 2047124 0.9
7 | Freddie Mac Pool T—=iN 3500 2049/71 0.9
8 | United States Treasury Note/Bond i 0625 20320/8/15 09
9 | Fannie Mae Pool T—4—m 3.000 20577211 0.8
10 | Santander Dwive Auto Receivables Trust 2018-2 Ot 5.020 2025/9/15 0.8
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68,405,925 52,600,189
1,952,040,232 1,662,973,999
6,005,796 6,001,599
1,451,160 95,149
52,457,834 30,682,000
2,080,360,947 1,752,352,936
2,080,360,947 1,752,352,936
22,687,400
4,277,235 3,555,498
12,936,986 16,480,012
80,814 60,095
1,737,588 1,292,236
5,460 4,056
41,725,483 21,391,897
41,725,483 21,391,897
2,138,617,837 1,777,749,065
99,982,373 46,788,026
147,339,033 130,202,127
2,038,635,464 1,730,961,039
2,038,635,464 1,730,961,039
2,080,360,947 1,752,352,936
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45,476,021 37,671,215
2,139 122
24,410,181 61,275,285
35,109,748 25,943,138
104,998,089 73,003,484
19,262 16,040
487,448 410,815
10,480,938 8,833,756
199,787 196,494
11,187,435 9,457,105
93,810,654 63,546,379
93,810,654 63,546,379
93,810,654 63,546,379
502,739 1,757,723
201,028,661 99,982,373
36,760,730 15,257,035
36,760,730 15,257,035
906,446 592,963
906,446 592,963
28,115,911 23,258,381
99,982,373 46,788,026
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1 1,667.36 1,718.39
5,050,611 1 4,090,193 1
20 20
1 9 25 1 10 2 3 24 2 4
23 23
6,945,536 6,283,913
0 0
250,801,619 203,501,843
161,528,282 140,316,844
419,275,437 350,102,600
1 1,675.11 1,729.43
5,005,922 1 4,048,749 1
20 20
1 10 24 1 11 2 4 24 2 5
25 25
6,966,832 6,013,042
0 0
245,231,075 199,544,876
159,648,067 139,278,543
411,845,974 344,836,461
1 1,683.59 1,739.81
4,892,451 1 3,964,057 1
20 20
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331,870,702
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30,774,249 30,679,100 95,149
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5,995,005 6,001,599
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6,150
145,400
151,550
2 3 14 2 8 24
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1.0011
(10,011 )
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14,000,000 14,030,240
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2019
12 31
2019 12 31

2019 12 31

105,305,829,788 107,691,671,017
1,318,806,111

6,921,032

757,666,485

291,172,975

110,066,237,620

317,651,254
462,294,658
4,613,022
21,389,622
4,161,596
104,285,964
2,774,395
84,537
917,255,048

2019 12 31 109,148,982,572

111,775,618,515
(2,767,096,082)

2,205,714,899
(2,065,254,760)

2019 12 31 109,148,982,572

AUNHDUSD 44,309.30
MJIPHDJIPY 237,018.72
MUNHDJPY 1,334,000.90
MUNHDUSD 210,354.02
NJPHDJIPY 100,000.00
NUNHDJPY 1,020,343.77
SJPHDJPY 4,986,618.04
SUNHDJPY 2,580,279.61
YJPHDJPY 33,640.38
YUNHDJPY 113,079.39
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2019 12 31
( )
=8 o an om Rapm . e
A E 30 i E&m)
BRI
»m
FGLMC-4drilh FGLMC POOLE TE1E1 0 3 0000 OB M3 UsD 1152033 125.001.738 126,101 648 0.12%
FOLMC POOLN LUES006S 3 SO0, ORAO11M2 LS 768,957 B4 08 85T a7 528,555 0.0
FGLMC POOLE LUESS02E 3 S00% o712 usD 0, 08 B8 681,752 GBS, EAS 0.0
FGLMC POOLE LES0Z5 3 5000 DaRD1 42 usor 721,102 78,818,272 EZ 408 019 0.0
FGLMC PODOLE LESS05E 4 S00% 05014 usor 4585 23T B5 122,572 57410401 0.05%:
FGLMC SF 15! FGLMC POOLE J33TTE 20006 021 a1 UsDr AG7.010 £5. 015,842 S56E1.478 0.0
FGLMC SF 304 FGLMC POOLE GOTH48 3 500% O401/44 ush o, TO3, TS TET 641 345 TTT.801,013 0.7 1%
FGLMC POOLE GEOESA 3 800 070146 uso 15E, 314 22 A28 558 23 080, 743 0.02%
FOLMC POOLE G511 380 2 500% 00148 usor 186 514 20,364,962 2 295 430 0.02%:
FGLMC POOLER G51555 2 500 080148 usor 127688 78,454,385 83052265 0.0
FOLMC POOLER 0B 737 2S00 1101048 (=] BSDSTE §7.253.568 101,848 721 0.0
FGLMC POOLN GETTOS 3 5000 040147 ush 5. 504 486 B3 797, 303 B33 A42 254 0.58%
FGLMC POOLE GETTOSE 3 500 120147 usor 10,420,757 1202 180,159 1,958 200, 145 1.0
FGLMC POOL# ORSa58 1 000% 00048 uso y=:-3=11-1 5 350 20 B5 080, 538 0.Cors
FGLMC POOLR 054753 4 S00 020148 s 874,887 100,538,787 100,412,065 0, Cerds
FOGLMC POOLE O55354 3 SO0 0401148 sy 51367 5.TA7.B0S & 580 555 0.01%
FGLMC POOLN C58159 5 000 GE01/48 ush 204,832 24 340,027 23878120 0.02%
FGLMC POOLE OBIA30 & D00 010148 uso A4 BES &5 471 478 51 584 525 0.05%
FGLMC POOLE 053585 4 D00 DEADNMS usor 1,532 884 172,854 664 173,830,479 0.15%:
FOLMC POOLE 053550 4 DO DEO1MS uso 1,575 614 177,958,958 178 684 BES 0.15%
FrRAA- £ D8 FEIMA PDOLE ABSE4E 3 500 100142 usor BBEIT2 94 831 052 100,807 424 0.0
Frha POOLE ATSHST 3.000% 05143 LS 277,768 28,680,240 31077 483 .05
Friba POOLE BFOVET 3.0000% 02 ST USD B 225020 BT3.421.8a0 SR 0EE 542 0.Ba%
Fribaa POOLE BFD A5 3 000 Q8 ST uso 150, 054 6, 380, S8 16 TEG B4 0.02%
FERIKA POOLE BFOZ1T 3. 0008% 090157 usor 28 445 3,101 832 3178857 000
FEIMA ROOLE BFOISZ 3, 000%: 050 1/58 usor 204 985 22,345,780 27 804 BES 0.02%:
FriWia POOLE MATZES 3. 000% 0201/43 UsSD TOTIE 7306 057 TENIEZD Q01%
FHMA SF 1580 Frl BHTGAT 2 580005 1250152 usor 2 D50 B 2T 205 4 7R5 2T 0.25%
Frd BOGF25 2 8000 1150538 uso P Sha 54 167 422 84, 225 0pd 0.0
F MAIBSE 2 5000 12801734 usor 1,458,036 161,293,607 161,051,240 0.A5%:
FR CHOGS1 2 00 11501734 (=]l 18272 T8.943.565 T G40.012 0.07%
FR SEODED 2 500 1290133 (-] ] B0, 152 103,942,138 105779911 0,105
FR DR 30000 00 02 uso By, K 104 897 107 08 05, ToE 0.90%:
FR DWS005 3.000% 1000 32 uso 1,418,741 158 521,081 158 822 510 0.15%
FR ZRE1ES 3.000% 0N A3 uso 450 472 25 100,885 S8 853573 0.05%:
FR ZE7403 3 000% 0504231 usn 3524082 428 540,515 440025, 820 0.40%
FR ZSE1 11 25000 120452 UsDh = 33T 208 255,480,679 ey =] 0. 2a%
Fripda SE 300k FG GOTI00 6%, 441/60 USh 455 8% &f 0F3 612 57374 558 £ G5
Frd ABTSED 3.000%: 0101543 uso Bh087T 783,738 784,562 0.07%:
Frl ABB407T 3 5%, D2001043 usor 1,797 444 21,105,871 205 411,342 0.159%:
Fr ABSSET 3 000% Q201743 LS TE4.851 B5 STO.E50 85830, 788 00
Fr ALSII0 3 5% Qamirds Ush 248714 B8, 458 335 98 378,530 0.Celr
Fri ALSHET 4 59% 1000 a4 USD 4T3 842 B3, 444 204 S5 0ol 501 £ G5
Fr ALE34A 3 5% 020N /2044 uso 1,481, 781 184 457 T16 165,315,813 0.15%:
Frl ALES42 4 B9 03401/35% (Fi={n] TE0,073 102,002,980 81,624 313 0.0
FH BJS455 300008 080145 (=] ] 542,408 B4, 702,800 BE.037 208 0,055
Frl BEhSBGE 3. 000% 020047 UsDr 13,267,191 1453 924 803 1,488 201,907 1.38%
FH BO2SS0 3 000%: O0D1r45 LUSD 1197042 132 508,638 132.570.010 QA%
Fr BORGSA 3 0000 05901749 uso 1.M3mn2 180 343 45T ARG A28 625 0.17%
Frl BOM 013 3 DaD0r: ORS A4S uso 22 BaS 23,243 508 23728 BES 0.02%
Fr FMOD2S 3 000 OSiE1rdE (=] IT.508 85,185,149 BE 365,733 0,0
Fr PR ESS 3 S00% OFA1Ma sy 3225058 358 003,065 381 635 952 0. 35%
Frd FaT 743 3.0000%: 01 /04T ush S50 152 SR ST0.083 870 513,518 0.52%
Frd AOSED 3 5000 O80T rda uso 1,545 575 174,271,822 T A 0.15%
FEIKA POOLE AL BE20D 4 500% 08D1/4Z usor 20T TIZ 251 676 444 244 ETE 4TE 0.22%:
FrIMA POOLE ALTE4E 3.500% 120145 usor 503,805 80,200,638 58.378.242 0.05%:
FEIMA PODLE ASTEAT 3 S00% OT/01/M4E usn 1,621,853 182,349,850 188 514,447 0.17%
FriMia POOLE AW G525 3 500 O0D1/45 Ush 1750 549 185, 376, 736 154,532,114 0.18%
Friba POOLE ATZI2E 4 000% 0TS ush 1,855 502 2. TI 212 210,756,916 0.15%:
FRKA POOLE BED2440 3 50009 O1/D1047 usor 1,084 037 115 684 782 122 379,157 o.91%
FrMA PDOLE ECS48Z 4,000% 0701548 s 4 187113 428 0ET 275 475 795 105 0445
FEIMA POOLE BOASST 3.000% 110148 LS 812,383 91,360,568 S004.048 £.0eEr
Frha POOLE BDASSZ 30000 1101546 LS 308,251 4. 732,520 34,384, TED .05
FrMA POOLE BOASA0 3 0000 11/01/46 usor 30, 008 AT AT 36891, TOS 0.0%:

66/110



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

2019 12 31
( )
ARNE S EEE
L L 3] AR =] 3 —— P R
BRRRTE(RE)
SEiRE)

FHMA SF 304548 FHMA POOLE BOASED 2.0007% 1101728 LS 320,008 37 AT 3E.811,705 0.05%
(e Frinia, POOLE BEQEIT 4.000% OT01/4T usD 54,316 6,528, 442 &170,072 0.01%
FrMA POOLE BEDEED 4. 5000 DBD1/M4T usD 142,848 17,101,847 16,418,230 0.02%

FHMA POOLE BEITIT 4.0000% 070147 s 23508 247 653,650 26.853.6389 Q0%

FrIMA POOLE BE2TTA 4.000% 10/01/47 usD 85511 £8,135, 244 5007 824 0.085%

Frins POOLE BE2TTS 4.500% DS01/47 usD 421,926 21,841,812 48813, TES 0.04%

FrMA POOLE BE2TE4 40000 110147 usD 725,01 87,788,772 2872247 0.08%

FrHMA POOLE BHISED 4.0000% DED1A4T LsD 63,045 7.589.130 7126373 Q0%

FrbA POOLE BHA2E0 4.0000% 080147 uso 130,267 15,624,834 14,885,819 0.01%

Frihia, POOLE BHATOE 4.500% 050147 UsD 48811 5,820,589 5,620,204 0.01%

FrMA POOLE BHSETZ 4.0000% DED1M4T usD 140,360 16,833,789 16,138,659 0.01%

FrMA POOLE BEHEETS 4.0000% OT/D1/4T7 usn 23,349 9,993,715 §.457,848 Q.01%

FrIMA POOLE BHE1ES 4.000% 070147 usD 213,280 25672822 24,412 TEE 0.02%

FrMa POOLE BHETEE 4.0000% DE01/4T usD 291,942 F5,142,578 33401 834 0.05%

FrMA POOLE BHEVTD 45000 D707 usD 551,585 E6,607 241 63,827 587 0.05%

FrMA POOLE EHINEE 4.000r% D2M1/4T LsD 261,070 0,733,533 28872324 Q0G%

FrMA POOLY BHINTO 4.000% 001147 uso 424,783 50,081,668 48724322 0.04%

FrMA POOLE BHEITY 4.5000% DBD1M4T usD 825,315 28,808,725 95,558,265 0.0e0%

FHMA POOLE B.1588 4.000% 1001747 LS 257,140 30,808,164 28395978 Q0%

FHMA POOLE BJ1602 4. 500% 1001747 LS 104,100 12422457 11,820,587 o.01%

Frhia POOLE B 1662 3.5000% 1201/47 usD 2,812,687 317,936,283 327 674 656 0.3

FrMA POOLE BUI2ES 4 0000 11/01/47 usD 202578 24,542,207 23,141,288 0.02%

FHMA POOLE BJ4558 3.500% 0D /48 s T TIZ 78,747,071 85,044,018 Q0%

Frbas POOLS B.9151 5.000% 0501548 uso 7,005,950 818,088,431 B14,561 165 0.75%

Frhia, POOLE BIKIZ11 4.5000% 0M01/48 UsD S98,159 174,373,181 114,378,314 0.10%

FHMA POOLE BKBE23 4.5000% DED1/28 usD 5,158,154 561 568,951 €00 534 350 0.55%

FHMA POOLE EM3144 4.000% 1101047 Lsn TATESTT 133,297,738 136,098,754 Q.13%

Frdhia, POOLS BMEEIY 3 500% 0201148 UsD 16,613 67,589,218 0,143,108 0.06%

FrMA POOLE BROOT2 4.5000% D&D1/28 usD 861,376 28,904,794 28 855 483 0.0

FrMA POOLE BNI5ED 4.0000% D018 usD 4,243,030 453,952,223 480617 611 0.44%

FrMA POOLE BNASST 4.000% D2D1/25 usD 237268 53,924,214 95,859,164 0.05r%

FR G819 3. 500% 080149 usD 291,652 32,007,151 33136254 0.03%

FR QAT818 3.000% 0801149 usD 554 457 €3, 460,681 64,004 183 0.05%

FR QAZ1TT 3.200% DE49 LS 64T E1,176,260 63,740,361 0.05%

FR CA2 159 3.000% OR0N/49 usD 192478 20,962 481 21458118 0.02%

FR QAZ215 3.500% 0B:0N/49 UsD 1,391,182 151,685,362 155,870,212 0.14%

FR QAZZ1E 3. 500% ORDN/49 usD SaT.888 64,504,724 65932665 0.05%

FR QAZITE 3.500% 0049 LsD 5688 £6,008,383 67818137 Q.05%

FR QAZ0G2 30000 G501/48 uso ek ] 30,883,848 31,202.323 0.03%

FR QAZZ25 3.000% 10001749 usD 297,106 43,452 528 43 848 TEE 0.0d%

FR QAZITD 3.000% 10001/49 usD 184,432 21,265,636 21,481 481 0.02%

FR QASFEE 3.000% 1000143 usn 1,400,771 154,583,050 15%.113,665 Q.14%

FR CA4812 3.000% 1100749 usD 87,7 .39, 237 & 28 505 0.01%

FR QA48E1 3.0000% 1107/49 usD 418,300 46,275,767 46,250 587 0.048%

FR QA48E5 3.000% 110049 LS 1,452,071 180,951 163 180,331,339 0.15%

FR CA453E 3.000% 1200749 usD ThaS28 83,624,908 23315921 0.08%

FR RAT110 3 800% 0T 049 usD 14,728,448 122897 148 1,218 658 284 1.21%

FR ZTOSE2S B 000% 10vA1aE UsD 4, 764, 426 532,008,032 533,188,103 0.45%

GHMA SF S0 GRMA POOLE BDT109 4.000% 1119547 usD 5TE, 205 68,275,828 65961318 0.05%
GhMA POCLE BOT125 4,000% 121547 uso 25,347 55,844,524 82928872 0.05%

GHMAZ SF30ipM  SHMAZ POOLK BBSAYS 4,000% 0220047 uso 55122 & 541 881 £.430,231 0.01%
GRIMAZ POOLR BBAINT 4 000% OB20v4T UsD 206,506 34,567 485 33836872 0.03%

GRMAZ POOLM BBSEZS 40009 0B20v4T usD 77,383 9,020,254 8,821,045 a.01%

GRIMAZ FOOLR BDS04% 4,000 D420v43 uso 1574510 225,028,514 IDEE23420 0.21%

GRIMAZ POOLR BFI0A2 4.000% OT20ue usD 4604 318 524 812 a7 828.812,085 0.48%

GRMAZ POOLM BF4IZ2 4 500% 03208 usD 2,876,667 331,637,635 342 879 504 0.31%

GRIMAZ POOLM BGATED 4.000% 0520043 LS 426,758 48,847 367 48377758 0.04%

GRIMAZ POOLR BG3815 4,500% 0620048 usoD 2742783 316,575,540 318.918,955 0.5

GRIMAZ POOLR BGS109 4, 500% DB/20v48 usD AT83428 435,088 418 434131 574 0.40%

GRMAZ POOLE BGS4ST 4 000% 04020048 usD 514,074 104,187,870 104,424 67T 0.10%

GRMAZ POOLM BG7510 40009 04020043 usD 851,852 97,072,804 96,238,715 0.05r%
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GHMAZ SF 308 GHMAZ POOLE BHDSS3 4 000% 0720048 LISD TaB 025 A5,281 560 84 B0 573 0.08%
(B5) GHMAZ POOLE BHT02 4 D00% 06/20045 uso 10,680 B0 504,524 B0, 220,440 0.06%
GHMAZ POOLE BHES2S 4 000% 0720048 uso 0T 508 25,006 233 34 564,028 0,00%
GHMAZ POOLE BHEST2 4 000% DR20M4S uso 558 038 84404 072 54077 295 0.08%
GHMAZ POOLF BHB3AT 4 000% 07205 s 2,997 805 281,545, TR 290 447 181 0.27%
GHMAZ POOLE MAS1 62 4 D0 0520048 uso 5,640,448 841,301 033 37 0G0, 5680 0.58%
GHMAZ POOLE MAS2ES 4 000% 08720045 uso E26, 710 71,150,288 70,771,418 0, 08%
BRERGEEH 22 155242 816 22 248 305 101 20, 38%
CMOICMBS
L1 ]
MBS - i BAMK 2019-BH24 A3 2 960% 111582 usor 425,200 47 B2 8% 47 545 630 0.04%
BECMS 2015-8RCH A2 4 187% 041035 uso 2,140,000 265,218 872 255772808 0,23%
B 20150071 A 3 300% 12006541 uso 2,581,000 288,535,320 256 AP 965 0.27%
BX 201801 & FLOAT 1015838 uso 2,306 000 257, 204 480 260,810,758 0. 24%
BXP 201 7-GM A 3.378% 081338 LISD 1,041 000 117,771,145 118,874 659 011%
GWT 20T8W0LF A FLOAT 1215029 usor 524,000 57,033 337 57002250 0.05%
CMES Hikl BECMS 2018-TALL E FLOAT 03537 uso 2,548,000 D614, 433 321,094,741 0.20%
BX 20180011 E 40755 120001 uso 1,087 000 114,441 585 114,831,071 011%
BX 201551 B FLOAT 1015035 uso 393,000 42 202 205 43814787 0,04%
CAWNT 2015000LF B FLOAT 12158028 uso 546,000 &1 a4 10T B16TI518 0,08%
GWT 20TBWOLF © FLOAT 1215029 LISD BT 000 1,387 B8 71,383,553 0.0M%
GWT 201 8WNOLF D FLOAT 1215020 uso 500,000 0, 373 631 54,328,045 0.05%
WLERMECMD CAS 2017002 2M1 FLOAT 0825529 uso TD.47 765G TAR 7895109 001%
CAS 2007-C03 1M1 FLOAT 10425029 uso 57,357 6,240,031 6,244 538 0.0M%
CAS 2017-C05 1M1 FLOAT 0225320 LISD 05T 882 548 w34 309 0L00%
CAS 20MER04 2M2 FLOAT D8/25/30 uso 45,000 B3 805 157 T0,581,557 0.06%
CAS 20M8-R0O5 1M2 FLOAT 072538 usD 113,075 12,280 382 12,362,451 0%
MWST 200801 B FLOAT 19/28/81 uso 1,974,867 221,350,260 218147128 0.20%
MWST 20481 C FLDAT 1172551 LISD 1,612,000 203,118,140 197,424 1848 018%
STACR 20N T-DMAT M1 FLOAT 0772528 uso 300,750 32 5858, 205 33732355 0.03%
STACE 201 &DMAT M2 FLOAT 07250 [H1=1s] 95472 10,342 812 10,450,775 001%
WLE R {FOMD -
L udich ARRW 20181 A1 FLOAT 04425048 usor BES 168 72570 08% T 108829 0.07%
CHASE 2018-ATR2 A11 FLOAT OTr25:M0 uso 381,750 41 275 876 41,351,381 004%
JPMMT 20185 A11 FLOAT 11/25048 uso 249,383 25,672,778 27 085944 0.02%
JPRMT 20188 A11 FLOAT 12/25/49 [§1218] 428,434 45,470, E38 46,530,630 004%
JPMMT 20187 411 FLOAT 25252050 uso THE MG 84 854 G651 55 284 820 0,3%
JPMMT 20164 TVE 411 FLOAT 12725046 uso 1,068, 728 115,312 848 116,193,120 011%
MRZIT 2018-24 A1 FLOAT 022538 uso B31,813 93,140,532 a5 1684 4838 0.00%
SPET 201890 A FLOAT 100242020 usD &, 055,000 435 58T 825 441 750,140 040
SPST 20194 A& FLOAT 062420 usor 3,647 000 408,184 625 3a7 561,220 0, 36%
TRHT J0168-HE1 A1 FLOAT 0452548 uso 1,500 052 161, 403 855 163,378,582 0.15%
WLEREHCMO 2=
rud AOMT 2018-2 A1 FLOAT 07127148 uso 350,437 38,546 081 36,554,881 0.04%
WL MO -
HEk B CAS 20M8R03 1M FLOAT 0825031 uso 1,508 a5 165,645 341 198 255 601 0.18%
SPET 2019WL1 D FLOAT Q2582 uso TT3000 B3.543 115 84,226 942 0.08%
SPST 2019WL1 E FLOAT Q2582 uso 1,562,000 169,622 810 170,197,203 0.16%
WLERM H— F JPMMT 20154 AM FLOAT D8I2505 usor 1,137,535 124,019,650 123518171 0.11%
CMO-CHBE &3 4,348,155 408 4,355 340,807 4 25%
i
FEx =4
WEY—ER . &M IHS MARKIT LTD 4.000% 03001726 1444 s 1,557 000 172,178,038 178, 735,020 0.16%
|HS MARKIT LTD 4. T50% 02525 1444, uso 1,673,000 245,100,245 32 BET 042 0. 20%
IHS MARKIT LTD 5.000% 1101722 1444 uso 1,215,000 140,500 803 140 520816 0.13%
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R EE - BE MARVELL TECHNOLD 4. 200% 06/22/23 usp 955,000 104,956, 227 109,667 449 0.10%
MARVELL TECHNOLO 4.875% 062228 uso 3,368,000 380,002,521 404,750,720 0.37%
Hy
R HUTRIEN LTD 5 000% 04001149 uso 558,000 50,766,554 72045 820 0.07%
EREEER WASTE COMNECTION 3.5009% 05601720 usD 3545000 392,068, 273 £08,547,100 0.37%
AT
WREEEELY—R PARK AERDSPACE 5.250°% ORMS22 1444 usp 2,232 000 253,216,651 253,108 280 0.24%
FILA
(oY Th BHP PARIBAS FXioFL O1/0/25 1444 ush 1,488,000 177,244, 200 ATEB05 04 R
BNP PARIBAS FXI0FL 1171025 1444 ush 1,018,000 112,423, 653 112021 341 0.10%
4EUR
Bl A Ay AGED CAP PLC 2 375% 1024728 usD 7.071,000 TET, 40, 335 758,180 665 0.70%
BEEG—ER .k EXPERLAN FINANCE 2. T50% OL0MA0 1448 usD £,120,000 £42, 158, 857 550,958 OB 0.60%
wEh-REE PPL WEM HLDG 5.375% 0501721 1444 ust 2/585,000 274,391 624 200,532,042 0.27%
FARLSLE
wE - #R- 432 ARDAGH PRG FIN 4 2500 0901 S22 1448, ust 7,227,000 TEB,B11,554 TO6,855 483 0.7%%
BEEmY— R GE CAPITAL INTL 4 418% §1/15/35 usD 230,000 i, 250 OBE TIE516 500 0.874%
[[S-L L3 )
BERE DH EURCPE 2 200% 1115724 usD 1,083 000 117,813, 358 117,988 701 o.11%
OH EUROPE 2 B00% 1111523 UsD 554,000 64,588, 107 64,458 057 0.08%
DM EURCPE 3,.400% 111548 = T4, 000 £2,647 535 84,290,724 0.68%
ES = YahU Y ERS ACTAVIS PUNDING 3 45% 031 822 = 2818000 200,532 304 313370967 0.285%
ACTAVES PUNDING 3 80% O3M 425 = 1,762,000 153,202 849 201,874,720 0.18%
®E - AKE JBS USA LLUGFIN B TS0 020 A28 1444 usD 318,000 37,229,183 18011 011 0.60%
JBS USAFOODVEIN 6 S00% DAMAZS 1444 = 445,000 52,221,705 84,318 262 0,68%
A%
B - B FPETROLECES MEXICA 6 5400 012030 1444 usD 1,118,000 120,219,757 129,413 269 0.12%
PETROLECS MEXICA 7890% 0122050 1448 uso 1,020,000 109,531,813 121,354 167 011%
E P
*0 - BN MCHDELEZ INTL 2.250% 0/15/24 1444 usp 2,126,000 227,625,070 231,010,453 03%
*R - FiLE CONSTELLIUM NV 5 750% 05/15/24 1448 usoD 2312.000 62,128,556 258,898 569 0.24%
A4 R
BEmG CREDT SUISSE 4,782% OUCGUZE 1444 usp 318,000 75,792,538 274,311 804 0.25%
L]
BT - BOEING CO2, 250% DEMS2E usD 248,000 99,174,518 101,859,318 0.09%
BOEING CO3 . 200% 0301729 usp 4,550,000 500,314,576 52T ATT 641 0.48%
BOEING CO3, 280% 03017228 uso 853,000 93,579,962 96,630,705 0.05%
BOEING CO3 600% 0MD134 uso 2341000 89,947 258 273,050,188 0.2%%
BEFN - mEes ARCONIC NG 6.150% 0815120 usD 384,000 42,917 BTG 42,792 569 0.04%
amE pE RSl GEN MOTORS FIN 4 300% 07N 425 usD 450,000 50,624, 427 52,314 982 0.08%
GEN MOTORS FIN 4 350% 0VA 7127 uso 1,342,000 147,448,784 153,560 965 014%
GEN MOTCRS FIN 4 350% 040025 uso 1,467,000 165,484, 705 170,220,337 0.16%
GENERAL MOTORS C 4, 200% 100W27 uso 783,000 57,022,514 89072047 0.08%
GEMERAL MOTORS © 5.000% 100428 usp 4,206 000 481,185,100 505,080 586 0.47%
GENERAL MOTORS © 5 400% 040148 usoD 834,000 91,467,312 44,027 ST 0,08%
GENERAL MOTORS C 5.950% 0400149 usD 544,000 75,881, T2 T A2 0.07%
VOLKSWAGEN GRP 2, 850% CIIZ624 1448 =0 1,766,000 190,513,770 198,176,932 0,18%
VOLKSWAGEN GRP 3,200% QIIT626 1444 uso 1,236,000 133,453,655 137 966 464 0.13%
AR P XEFPe? HAVISTAR INTL 6.625% 110125 1444 uso 4,576,000 £65,970, 260 540,939,752 0.50%
aEE ABsE CAALT 201828 B 3.5980% 0THAZT uso 855,000 54,748, 467 98772 EN 0.06%
DRIVE 2017-1 E 5.170% CME24 usoD 3593.000 446,620,651 435119405 0.40%
DRIVE 2047-2 E 5.270% 111524 uso 3,200,000 367,333,234 358,555,578 0.33%
DRIVE 2017-4A4 D 4, 160% 051524 usD BI7.000 90,601,745 81,112 560 0.08%
DRIVE 20151 D 4.050% OBMEZE uso 358,000 40,308,228 40077 445 0.04%
EART 2018-24 D 4.040% 03115724 uso 6,060,000 649,240,603 67332180 0EZ%
EART 201844 D 4. 350% COM&24 uso 3.816.000 470,540 G4 427,860,278 0.35%
SDART 2016-3 E 4.290% 021524 uso 1,588,000 216,058,668 209,176,376 015%
SOART 2017-2 E 4.990% Q0M&/24 usp 3660,000 400,858 537 209,041 046 0.37%
SDART 2018-1 E 4,370% 051525 usD 3,123,000 A33,2T1,428 5106029 0.32%
SOART 2018-2 E 5.020% 0901525 uso 7,782,000 831,683,672 BERTETAR 0.75%
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WLAKE 2017-14 E 5.060% 081574 usp 1,133,000 128,306,820 124,967 624 0114
WLAKE 201814 F 5 600% 0711574 usg 1,186,000 134,777 705 130,785,434 0.12%
WWLAKE 2018-24 F B.040F% 011525 usn 3604000 472,453,109 412197 TES 0.35%
[ ok ERd i L ) KEURIG DR PEFPER 4.587% 0525728 usp 2,783,000 34,294,055 30,210,035 031%
KEURIG DR PEPPER 5.085% (502548 usp 932,000 107,383,755 12528353 0.11%
PEPSICO NG 2.A75% 1051549 usn 2545000 267 IO 26563 B3 0.25%
B - Ak EAGLE MATERIALS 4.500% D0/0126 usp 5,100,000 ST 16 ST, 167 05%
SUMMT MATERIALS 6 125% 09115123 usg 4.281,000 450,258, 925 47337934 0.43%
e - G- ERER DG HOLDINGS 1N 3.50% D171524 usn 1,464,000 132,160,643 175485, 43 0.16%
NS ANHEUSER-BUSCH 4. 750% 01123020 usp 2.362.000 267,153,851 2T TH 0.2
CATV- R R MR CHARTER COMM OPT 4.500% 030WS0 uso 2,855,000 271,308,075 wAnse 0.25%
CHARTER COMM OPT 5.050% 033029 usp 4,359,000 400,578,647 557,937 197 0.45%
CHARTER COMM OPT 5.375% 050147 Wi usp 496,000 25,836,011 50,803,073 005
CHARTER COMM OPT 5. 750% 040148 usg 1,890,000 203,835,265 230,090,889 0.21%
CHOURTER COMM OPT 6. 454% 1023045 usn 520,000 B5,756,505 70,158 850 0.06%
COMCAST CORP 26500 0201730 usp 1,038,000 112,804,529 113434, 16 0.10%
COMCAST CORP 3,150% 0301 usg 1,165,000 125,200,25 152948417 0.12%
COMCAST CORP 4.150% 11528 usn 1,406,000 164,180,620 122s|m 0.16%
COMCAST CORP 42500 101530 usp 1,540,000 172,536,067 182,960, 522 01T
COMCAST CORP & 6007 9015135 usp 1,235,000 180,262 426 160,285,903 0.15%
COMCAST CORP 4.9500% 101558 usp 1,272,000 144,430,450 180,415,229 0.17%
CSC HOLDINGS LLC 5 750% 011570 1448 usp 6,260,000 608,658,560 727,076 503 DE™
C3C HOLDINGS LLC 6.900% [201/79 1448 s 2,777 0o I AEET 30EIN 031%
N BT MGM RESORTS 7.7500% 031522 usp A4,000 47 BE1 358 51,632,005 0.05%
REEE AR T-MOBILE LISA INC 6.375% 000125 usp 3040,000 350,086, 857 JRE95.413 031%
ERHlG - B8 CITGROUP INC 5 250% 030725 usp 1,018,000 1,180 5207 121,924 53 011%
ERHG - &8 CIT BANK NA FXIoFL 02725 BENT usn 2,773,000 300,996,435 30,167 478 0.28%
BEYER - 2M ECLAFAX NG 2 B00% 1201724 ush 3,462,000 379,087 142 AT 08 035%
GLOBAL PAY [NC 3.200% (815725 usp 664,000 10,098,114 T804 750 00T
GLOBAL PAY INC 4.1300% 0515045 uso 300,000 52,750,503 35,386,567 0.05%
PAY PAL HOLDIWG 2 200% 10004024 usp 1,171,000 126,447 400 128654, 704 012%
[PAY PAL HOLDING. 2 650% 10001026 usp 502,000 378,045,951 85,506,850 0354
PAY PAL HOLDING 2 830% 10°01779 s 4,124,000 483,134,571 433,275,388 042%
TOTAL ¥ STEM 5WC 4.800% 040008 usp 4,764,000 551,200,373 5763 TEY 05
YT 2TH—ER VERISK ANALYTIC 4.00% (51525 usp 546,000 62016425 63.9402.0M6 0.05%
VERISK ANALYTIC 5.50f% DE/15/45 uso 1,733,000 197 314,502 254,733,002 0.27%
B - 2R-H32 BALL CORP 4 375% 121130 usp 1,765,000 208,513,468 166,268,071 018%
BALL CORP 5 000% O3M&22 usp 2,845,000 390,526,914 T ERTE 030
BH - BJ3AFS GRAPHIC PACKAGE 4 750%% 0411521 usn 2,065,000 230,065, T4 230,506,076 0.21%
WRECD ING 4 500% T3y usp 1,830,000 218,555,417 ks 0.21%
F—4817-¥2 BROADRIDGE FIMAN 2 500% 1201729 usp 3,408,000 70,270,738 70500654 034%
FIDELITY MATL IN 3.750% 032023 uso 683,000 74,719,454 &1.433,1 0.07%
At 5— DANITA HEALTHCAR 5 125% OTMS74 usp 4,135,000 454 068,675 461,542 142 0.42%
BT BANK OF AMER CRP FXoF L 02007730 MTN usp 3657 000 407,279 523 436655437 040
BANK OF AMER CRP FXIoF L 047327 WTN uso 4,595,000 548,240,000 SELTIT BN 0.52%
BANK OF AMER CRP FXoF L 04724772 usp 4,786,000 548,300 465 556, 567 508 051%
CITIGROUP ING 4.450% 092427 usp 1,884,000 229,295, 553 I3 38005 0%
CITIGROUP INC FXoFL 0125 usg 950,000 109,418,735 11138671 0.10%
CITIGROUP ING FXoFL 1106730 usn 2,908,000 37,110,090 321.462.7TE 0.29%
GOLDMAN SACHS G 4 250% 10720725 usp 1,823,000 209,256,130 25365743 020
JPRORGAN CHASE FXIoFL 0124027 uso 4,222,000 456,728,187 456,308 462 0.45%
JPMORGAN CHASE FQoFL 030630 uso 2,402,000 268,579,630 J81.461 655 0.26%
JPUCRGAN CHASE F)IoFL 1071520 usp 2046,000 290,708,655 200 665 342 0.20%
JPMORGAN CHASE FiloFL 120629 usp 6,367 000 772 681,155 9,785 66 0.73%
MORGAN STANLEY 3950% 0423027 usp 2,468,000 273,502,595 290,336,343 0.27%
MORGAN STANLEY FXoFL 02330 GMTN usp 4,644,000 538,548, 61 571,270,521 0.52%
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EfgMr—-x GENELEC CAP CR 6.75% 031532 usD 1,153,000 165,011,564 165 289 831 0.15%
&n - 28 VISTRA CPERATION 5 S00% 090126 1444 UsD S75,000 107 BT3, 787 112,561, 753 0,900
ih-28 CHCOR ELECTRIC D 3.700% 1114528 usD 1,597 000 162,257 475 180,940, 876 0.17T%
CHCOR ELECTRIC D 3.800% 0610145 usD 2,357 000 247 BAT 576 278552 478 0.26%
frEa BROCOM CRP J FIN 3.875% 01HS2T [11:3] 154,000 16,191 573 17,309 614 0.02%
BROADCOM INC 4, 250% 0411526 1444 UsD 2,438,000 268,370,195 81 842, 008 0. it
BROADCOM ING 4, T50% 0411529 1444 usD 7,124,000 TE0,091 802 BAT 307 82T 0.75%
MICROCHP TECH 3922% 060121 uso 3,910,000 426,303,105 434 705 505 0.40%
MICRON TECH 4.575% 020626 usD 52,000 108,421,208 114961 433 011%
MICRON TECH 5.327% D20&29 usD 2,353,000 271,292,806 294 813,907 0.27%
QORVD INC 5.500% 071528 UsD 1,610,000 184 462,023 185 BET 475 0.17%
ETREEIEDA) CADENCE DESIGH S5 4.375% 10011524 usD 5,126,000 569,185,469 585 230 554 10.55%
EFHNE KEYSIGHT TECHNOL 3.000% 10030029 usD 2 461,000 263,858 297 268 B9 E5E 0.25%
TRIMBLE INC 4 S00% D&M 528 UsD 4,800,000 S27.7Ta,007 570,331 443 0.5%
TRIMELE MNAWIG 4.T5% 1201724 usD 4,725,000 546,366,276 S5 062 502 0.51%
Lt Iy CITIZENS FINGRP 3 750% 0701724 usD 041,000 100,350,760 108,252 834 010%
CITIZENS FIN GRP 4 350% D&M01/25 usD 551,000 2,310,963 69,285 215 0.05%
M- HRE0-— SYNCHRONY FINANG 3 950% 120027 usD 2,624,000 283,076,862 90 584 55T 0.23T%
SYNCHRONY FINANC 4 375% 0319724 usD 500,000 56,793,122 58 05T A55 10.04%
SYHCHRONY FINANG 5.150% 031929 usD 2,759,000 265,617 549 253,295 502 0.26%
Gl - KR RAYMOND JAMES £.950% OT/1546 LsD 2,576,000 ZOTE4A008 32778608 0.30%
M- foend—E£R CBOE HOLDINGS 3 650% 0112027 usD 1,763,000 201302178 206572 380 0.15%
XE - t0E-BE CAMPBELL SOUP 00 3 950% 03H 525 usD 1,235,000 133,092,525 143,091 454 013%
CAMPEELL SOUP CO 4 150% 031528 usD 1,857,000 202,700,837 272 B35 325 0.20%
CAMPBELL SOUP 0O 4 B00% 0301548 usD 3,458,000 358,329, 408 438,170,328 0.40%
GENERAL MILLS IN 4,200 041728 UsD 3 E5T 000 415,440,003 443 368 134 0.41%
KRAFT HEINZ FOOD 3.000% DE0126 usD 4,305,000 455,345,058 468 375 47T 0.45%
KRAFT HEINZ FOOD 4.375% DR01/M4E usD 1,793,000 176,049,825 192,423 855 0.15%
KRAFT HEINZ FOOD 4, 625% 0130729 UsD 211,000 93,611,973 A7 044 330 0.09%
MARS INC 2.700% 0470125 1444 UsD 250,000 106,013,252 105 B33 254 0, 10%
MUARS INC 3. 200% 0401730 1444 UsD 1,171,000 129,221,732 134 910 583 0.12%
MARS ING 4. 200% 040155 1444 usD 1,458,000 160,632,955 181,455 614 0.17%
b e CHOICE HOTELS 3 700% 1201129 UsD 2,110,000 228,074,279 231,549,138 021%
HuERgsne NRGENERGY INC 3 750% 0&/15/24 1448 UsD 2,520,000 277 773,01 TE3 413 546 0.26%
HRGENERGY INC B625% 0115027 UsD 3,200,000 376, 460 456 ATV 962 956 0.35%
NRGENERGY ING T 250% 0515126 usD 5,837 000 Ea5, 555,831 Ga 185 574 0.64%
fpen BROVWH & BROWN 4 500% D3MS20 usD 1,152,000 128,652,355 137912 804 0.43%
THaH - RENE FLOWSERVE CORP 3,50% 09522 UsD 2,454,000 256,B08, 255 273,242,008 0.25%
B - -8 WABTEC 3 450% 11115726 usD 1,474,000 154 602,714 62,135 454 0.15%
WABTEC 4.150% D3M 524 usD 2,673,000 299,565, 48 308,630,720 0.28%
WABTEC 4. 700% D9M 528 usD 5 477,000 00,095,788 S5, 294 365 060
ENEE BOSTON SCIENTIFC 3. 750% 030126 UED 1,153,000 127 276,041 134 416 162 0.12%
BOSTON SCIENTIFC 4.000% 030129 usD 1, 108,000 125, 490, 585 133,368 505 0.92%
BOSTON SCIENTIFC 4. T00% 03101745 usD 561,000 105,624 056 127 275 B18 0.92%
Ef-UE ABBVIE INC 7 600% 1172124 1444 UsD 1,536,000 167 508,328 168 464 514 0.15%
ABBWVIE INC 2 950% 11721726 1444 UED 1,613,000 175,852 466 178 74T 796 0, 6%
ABBVIE INC 2 200% 1172129 1444 UsD 1,513,000 165,103,069 16T 485 051 0.15%
ABBWVIE ING 4.050% 11721739 1444 usD 1,862,000 0252483 213,405,160 0. 20%
ABBVIE INC 4. 250% 1172149 1444 usD 1,003,000 116,607 051 124 34T 565 011%
ALLERGAM INC 2 800% 0315723 UED 120,000 12,853,408 13,151,914 001%
BRISTOL-MYERS 3 4D0% 07/26/29 1444 usD 1,027,000 112,457 348 119,547 320 0,11%
BRISTOL-MYERS 4.125% 061530 1444 usD 742,000 &1,638,535 93,245 350 0.05%
BRISTOLAMYERS 4 250% 102649 1444, usD 1,274,000 138 470,795 164 629 476 0. 15%
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ER - LrnrEER ACTAVIS INC 3 25% 1000122 usp 1,527,000 166,462,725 168,672 853 0.16%
E@ - HWD CENTENE CORP 4.250% 121527 1444 uso 2,652,000 258,624,061 300,355,220 0.28%
CENTENE CORP 4 ED5% 1201520 1444 usp 4,530,000 438,811,111 461,259, T35 0.47%
CENTENE CORP 4. TH% 08N A2 usD 172,000 19,555,081 19,089,214 0.02%
CENTENE CORP 6.125% D21 5/24 W usD 1,816,000 208,968,050 205,001,760 0.15%
HUMAKNA IHC 3 950% 03N 5040 usoD G0, 000 64,132,305 £9,320,077 0.06%
R - B HEA G & 125% OB &Y usn 5,785,000 B30, 854 403 BEE (54 TET a.81%
HEA NG & 5000 DZAS27 uso 2,378,000 269,078,423 279,231,153 0.26%
HOA NG 5 125% DEH 5 usD 1,045,000 111,850,174 125,562,308 0.12%
HCA NG 5 2500 DEM 549 usD 1,521,000 161,875,820 155,355,495 0.17%
HOEA NG 75000 02522 usD 2 520,000 238, 74,005 A51 215 B04 0.37%
TILFIFATF VILACDOM NG 5 850% 090143 usD 2,401,000 22T 327,395,036 0.30%
a- SN Qi CONTINENTAL RES 4.500% 041523 usoD 2,756,000 294 677,865 313,961,356 0.29%
CONTINEWTAL RES 5.00% 09015422 uso 2,242,000 247,794,136 245 550, 546 0.27%
HESS CORP 4 300% 04/01727 usD 2 32,000 261,271,876 276 284 05X 0.25%
Same-Ex HOLLY FRONTIER &879% 0401126 usD 1,938,000 o34 876,965 245,129,897 0.22%
FOE AES BELL 2018-1A ADIl 4 940% 11/25/48 uso 357,090 45,652,109 45,318,575 0.04%
DN 301614 A 4, 194% OROTIAS usE 3 647 D00 254 B33 B0 255 705 KIS 0.21%
DOHEN 201818 A3 4 350% DS200EY usD 782,220 E3819.878 B4 858 246 0.08%
DKM 2019-14 A2) 3 7874 5000 UsD 541,270 104,855,716 04,752,682 0. 90%
DHEN 201914 AZIN4.021% CSI0M40 uso 350,090 42,353,428 42,415,065 0.04%
OPABS 301714 A3 4118% 0725047 usn 417 480 47,258, 180 47 85 2 0.0us
DPABS 201714 AZ1 3,082% OT/25047 uso 255,930 42715818 43,160,578 0.04%
CPABS 04814 AT 4.116% O7/2848 UsD 1,861,438 07 B4T, 256 208,408,040 0,958
DPABS J018-14 AZI 4 328% OTI25ME uso 337,725 37,910,692 38,281,768 0.04%
OPARS 30itih A2 3 65E% 102580 usn 3,858,000 a3 170,545 A1 350, 255 0,385
JACK 2015408 K23 & ST CA2EMY usn 4,010,000 432,007 400 440,105, 38T 0.40%
JACK 2019-1A AZ1 3 080% 02500 usD 2,028,000 218,496,720 222,292,687 0.20%
JACK 2019-1A AZI & ATE% CEII5ME usoD 4,060,000 437,424,400 445 155, 157 041%
PLNT 204544 A2 5 858% 1205448 usn 1,714,000 1B, 307, 187 183 B4, 150 a.175%
WEN 201814 A21 3 573% 01 5048 usn 539,540 70,857 952 70,359,162 0.06%
WEN 20814 AZII 3.824% 03N15048 usD 150,320 19,596,653 19,951 555 0.0T%
WEN 201514 AZ| 3.783% 06/1 544 usoD 1,418,870 158,207,956 157 461,562 0.14%
WEN 20814 AZI1 4 DA0% D154 usD BET B4 4B, 160,585 o7 D0k, G55 0.00%
PEER G E T CEORGIA-PACIFIC 3 16% 1115121 1448 usp 3,875,000 442126799 429077 463 0.35%
BR—ER CIGHA CORP 3.400% 09N 7721 uso 356,000 42,805,471 42,955,851 0.04%
VS HEALTH CORP 3.000% 081526 usD 230,000 30,683,175 32,080,885 0.07%
CVE HEALTH CORP 3,250% 081529 usD 468,000 48,274, 480 1,755,061 0.05%
VS HEALTH CORS 4 100% D248 uED 3,188,000 231 A4 008 as8 801 TE2 0,245
CVS HEALTH CORP 4. 300% 037528 uso 2,450,000 260,460,162 295,737 912 0.27%
VS HEALTH CORP 5.050% 072548 UsD 1,475,000 163,650,668 90,257 B0 0475
AT I BUCKEYE PARTHERS 4 875% 0201721 uso 1,250,000 137,031,578 141 514,965 0.13%
CHEMIERE CORP CH 3.700% 111523 1444 usD 4,643,000 505,964,038 515,893,652 0.47%
EL PASDICORP 6.50% D520 usD 78,000 7,568,154 5736714 001%
ENERGY TRAMSFER 4.950% 06/1528 10% usD 273,000 20,530,065 32,537 435 0.00%
EHERGY TRAMSFER 5.500% 060127 usD 147 0050 16,780,268 17 887 129 0.02%
ENERGY TRAMSFER 5.875% (/1524 usD 551,000 70,508,738 71,985,818 0.07%
ENERGY TRAMSFER 6.000% 06/15/43 30¥ usD 2,148,000 251,587, 244 272,775,448 0.75%
EGT MIDSTREAM PT 5.500% 07/1528 10% usD 2,550,000 288,167, TS 276 BET B3 0.25%
HESS MIDSTREAM P 5.125% 061528 1444, usn 3,519,000 86,851,998 A57 GRS TO1 0.26%
KINDER MORGAN 4 300% 03128 usD 555,000 55,710,088 70,565,231 0.06%
KINDER MORGAN & 200% 030148 usD 356,000 43,058,274 48,784,778 0.04%
KINDER MORGAN 5 550% G045 usD 578,000 67,224 507 T BED 0 0.07%
HGPL PIPECOLLC & 375% OBr1502 1444 usn 4,251,000 456,303 008 450,140, 06T 0.44%
NGPL FIPECOLLE 4.875% DEMADT 1444 usD 2,718,000 3267078 314,842,063 Q.29
PLAING ALL AMER 4 650% 1001825 usD 2,915,000 328,078,936 339,658,084 0.31%
SABIME PASS LICU 4.200% 031 528 usD 1,165,000 132,820,717 134,315,067 0.12%
TALLGRASS MRG 4 T50% 10001723 1448 uso 1,544,000 171,381,837 167,700,522 0.15%
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L—2H GLF CAPYFIN || 5.375% D456 UsD 838,000 97,901,297 100,835,870 0.06%
TREWAF—ER JOMES LANG LASA 4,400% 111522 UsD 3,263,000 335,355,413 370,476,940 034%
U=t - g CROWN CASTLE INT 3.100% 111529 S0 2823,000 4,847 316 11,365,004 0.20%
CROWN CASTLE INT 3 850% 0900127 uso 1,080,000 119,293,850 124318536 o1%
CROWN CASTLE INT 4 000% 1111549 S0 1,433,000 154,500,809 161,928 M3 0.15%
CROWN CASTLE INT 4 300% 02529 usD 1,306,000 145,560 944 157,445 572 1%
CYRUSONE LPAZY RU 2 900% 11524 UsD 1,219,000 132,396,285 133,254,738 0%
CYRUSOME LPACY RU 3.450% 111529 UsD 2625000 285,414, 545 286,581,273 0.26%
ECUINIY NG T.625% 1118724 UsD 1,152,000 125,595,800 125,657,489 0%
ECUINIY, INC 2.500% 1118726 usD 064,000 104,950,075 105,142,360 0.10%
ECUINIE NG 3.200% 1118720 usD 2,470,000 236,345 407 237,938,204 0.22%
GLP CAP/FIN || 3.350% Q0424 usD 309,000 41,463 484 43,495 707 004%
GLP CAP/FIN || 4.000% 01530 S0 2,634,000 279,395 508 207,540,283 027%
GLF CAPYFIN || 5 250% D5/ S0 72,000 83,147 501 56,197,154 008%
h¥ - EERERL AUTCEDME INC 3 750% QAMBZ8 uUsD 1,580, 000 24,452 868 229,267 502 oaM%
COREILLY AUTOMOT 3 E00% 090127 S0 50,000 5,473,068 5,804,826 QiM%
CREILLY AUTOMOT 3 500% S0 105 UsD 2,265,000 248,143,513 260,230,255 0.25%
COREILLY AUTOMOT 4 350% 060128 S0 385,000 44,192 418 46,756,353 004%
ihFE =K EF ) MORDSTROM ING 4.375% 0410130 UsD 2,524,000 75,180,670 280,305,244 0.26%
I =LAk MCDOMALD'S CORP 2 625% D029 MTH usD 2,851,000 257,400,175 267,205 403 0%
MCDONALDRS CORP 3 625% COW0 149 MTH USD 1,248,000 120,582 024 138,608,271 3%
STARBUCKS CORP 4 450% 08150 usD 1,860,000 162,557 300 184,335,357 airs
HRERE LAM RESEARCH 4 D00% 031 5729 USD £17,000 46,8653 851 40,950,015 €.05%
e HUNT INGALLS 4D 5.000% 11715025 1448 usD 650,000 658,140,310 844,450,158 0.50%
B - =8 RELIGNCE 5T & AL 4.50% D41 522 usD 1,134,000 119,487 610 130,336 BET 012%
STEEL BYHAMIGE §.125% 101721 ush 2 883 P 48 A5 883 77,807 355 0.58%
STEEL DYHAMIGS 5 800% 10601724 usn 654,000 78,170,420 73,562 548 0.07%
Bl — thER ALLEGHENY TECH 5.AT5% 120127 ush 4,101,000 447 D05 388 FETRE T 5 0.43%
A=pi=|=Lirf LoD WELLS FARCD OO FXpoFL 10430730 MTH ush 3 500,000 250,788 373 383,405 998 0.38%
BE - B8 ATAT ING 3 B00% 0711525 us0 1,723,000 192,994,004 198,449,640 0.18%
ATAT ING & 350% Q0129 uso 2,298,000 63,436 850 278,061,609 0.25%
ATAT ING & 75% 081505 ush 1,662,000 171,288,186 204,748 585 018%
ATAT NG & A50% Q001738 ush 1,522 000 161,007 843 191,931 841 018%
CENTURYLINK ING 5 BO0% 031 522 T ush 844,000 95,504 253 96,857 535 0.09%
CENTURYLINK ING & 450% 061 521 & ush 1,822 000 219,853 815 219,108, 144 0.20%
LEVEL 3 FIN ING 3.875% 1071529 1444 usD 2,724,000 295,714,268 98,798 587 02m%
VERLZON COMM I 4 823% 091 8748 uso 578,000 63,304 528 74,450,471 007%
VERIZION COMM INC 2 625% 08N STE us0 2,013,000 208,229,202 222386472 0.20%
VERIZIDN COMM INC 4. 328% 082 us0 2,254,000 254 BEE 683 278,239,684 0.25%
VERIZON COMM ING 4, 852% D846 usD 784,000 0,060, 479 10592217 0.10%
ER HASBROING 3.000% 111524 us0 1,195,000 130,132.256 121,117,272 012%
HASBROING 3850% 111926 uso 1,593,000 172,711,467 174,594,251 0.16%
HASBRD NG 3.500% 111929 uso 4,291,000 465,103 286 ATOE44 454 043%
F LB WATCO D06 LLOF 6 375% 040123 1444 S0 1,533,000 176,584, 587 169,553,392 0.16%
F [ BT XPOLOGESTICS 6.500% DEMSDD 1444 uso 2,868,000 oT5BTS 492 273,783,302 0.25%
BT G2 A B ELANCO ANIMAL 4. 272% 028723 Wi uso 957,000 106,112,160 109,919,583 010%
ELANCO ANIMAL 4.500% 0R/28728 Wi uso 1,404,000 159,932 545 165,817,958 0.15%
A S0 63,006,054.129 B%.354,850 503 25 93%
Pl
=@
il | US TREASURY WIE 1.500% 0OV 822 ush 4,448,000 483,730 781 452,348 088 o.4d%
US TREASURY WE 1.625% 021526 usD 2,831,000 14,613,852 315,807,802 0.20%
US TREASURY Wil 1.6254% 081520 Ush 6,428,400 B0, 437 208 & 1 0R 245 062%
US TREASURY W 1.625% 1073126 uUsD 3,610,000 00,65, 950 34T 497,139 0.36%
US TREASURY WiE 1. T50% 0731 ush 3 80,500 3 569,016, 697 255,208 431 254%
US TREASURY W 2.000% 053124 usD 11,869,500 1,291,313,993 1,308,006, 431 1.20%
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WAL EiRE) U5 TREASURY WEB 2 125% 05311 1] 25994, 000 29534 955 BRI TERET 0.30%
LS TREASURY BB 2 2500 dr30rd IS0 20027 0 TIXATE 85 225623474 0%
LS TREASURY WB 2 250% 081545 S0 239651 500 2 542 B0 690 253 085,162 239
LS TREASURY WEB 2 3T5% 022404 K50 12826, 000 1441 859 183 1445035 M6 1.30%
LS TREASURY BB 2 3T5% 0453020 S0 2903 000 16,333 851 316321 54 029%
LS TREASURY WB 2375% 0516729 LD 12,856 800 1,465 545 104 1453515 968 1.33%
U5 TREASURY WEB 2.500% 013124 LD 13,576,000 1,498,354 215 1524272998 1.40%
LS TREASURY WB 2 525% 12031723 (154 3, 000 106, 255 986 111,561 060 0.10%
US TREASURY WB 2 AT5% 051545 LIS 6 245,000 51060 590 3G BT 593 0.58%
U5 TREASURY WEB 2.875% 1103073 L] 4 855,000 549 653073 S51.978.263 051%
UE TREASURY BB 3.000% 0211545 (154 7083000 S-N.E;?&TQG AT 430 112 0.80%
uso e O AT
ERNEEN: FEEET 105,305,873 788 107 891,671,047 95 07%
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1,715,921,789

1,594,275

1,714,327,514

1,775,382,633

0.9656

2 8 31

73,455,035

0

73,455,035

73,378,439

1.0010
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100,000
100,000
40,000
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26 1,233,048,725,219
859 14,042,319,951,738
36 91,165,290,214
193 1,256,166,938,083
1,114 16,622,700,905,254
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34 35
2019 3 31 2020 3 31
41,087,475 32,932,013
18,773,228 28,548,165
153,518 996
12,438,085 11,487,393
3,295,109 4,674,225
327,064 331,543
56,925 11,674
573,874 480,129
491,914 2,815,351
77,197,195 81,281,494
1,461,316 1,278,455
1 1,096,916 1 1,006,793
1 364,399 1 270,768
894
2,411,540 3,524,781
885,545 3,299,065
1,522,040 221,784
3,931 3,931
23
9,269,808 9,482,127
1,611,931 261,361
4,499,196 5,299,196
1,312,328 1,302,402
1,748,459 2,508,004
97,892 111,162
13,142,665 14,285,364
90,339,861 95,566,859
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34 35

2019 3 31 2020 3 31
2,183,889 3,702,906
5,697,942 4,803,140
1,053 966
48,968 9,999
4,883,723 4,582,140
764,196 210,034
6,724,986 6,673,320
3,341,238 4,090,268
576,632 1,338,183
1,344,466 1,373,328
48,609 65,290
19,917,766 22,046,438
1,895,158 2,118,947
177,851 174,139
2,073,009 2,293,087
21,990,776 24,339,526
2,000,000 2,000,000
19,552,957 19,552,957
2,428,478 2,428,478
17,124,479 17,124,479
45,949,372 49,674,383
123,293 123,293
45,826,079 49,551,090
31,680,000 31,680,000
14,146,079 17,871,090
67,502,329 71,227,341
846,755 7
846,755 7
68,349,085 71,227,333
90,339,861 95,566,859
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34 35
2018 4 1 2019 4 1
2019 3 31 2020 3 31

84,812,585 84,426,075
16,483,356 16,912,305
1,235,553 1,208,954
113,622 68,156

102,645,117 102,615,492
36,100,556 34,980,736
387,028 340,791
375 375
24,389,003 25,132,268
9,956,757 10,586,542
14,432,246 14,545,725
936,075 698,723
1,254,114 990,002
47,007 44,209
978,185 738,330
63,558 71,386
22,877 22,790
142,485 113,286

63,067,153 62,142,897
10,859,354 10,817,861
189,198 174,795
9,098,957 9,087,800
1,571,197 1,555,264
60,115 40,436
7,255 8,906
361,479 320,037
588,172 651,265
1,511,876 1,479,503
521,184 505,189
590,667 882,526
45,292 44,352
16,247 1,843
1,344,466 1,373,328
48,609 65,290
130 233
3,302,806 3,625,424
131,074 104,627
8,112 1,620
188,367 197,094

19,585,212 20,119,543

19,992,752 20,353,050
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34 35
2018 4 1 2019 4 1
2019 3 31 2020 3 31
1,749 4,440
73,517 11,185
8,582 49,164
5,528
177,066 297,886
24,919 7,394
19,797 3,473
305,633 379,073
17,542 19,750
1
175,164 169,505
31,680
5,659 104
198,365 221,042
20,100,019 20,511,082
353,644 1,169,758
353,644 1,169,758
19,121 1 16,085
19,121 16,085
20,434,543 21,664,754
6,386,793 7,045,579
71,767 385,835
6,315,026 6,659,743
14,119,516 15,005,011
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34 2018 4 1 2019 3 31
2,000,000| 2,428,478|17,124,479|19,552,957| 123,293(24,580,000( 300,000{ 200,000( 19,146,562
12,520,000
14,119,516
7,100,000
300,000
200,000
6,600,000
)
7,100,000 300,000/ 200,000 5,000,483
2,000,000| 2,428,478|17,124,479|19,552,957| 123,293|31,680,000 14,146,079
44,349,855| 65,902,812 795,002 795,002 66,697,815
12,520,000 12,520,000 12,520,000
14,119,516 14,119,516 14,119,516
7,100,000 7,100,000 7,100,000
300,000 300,000 300,000
200,000 200,000 200,000
6,600,000 6,600,000 6,600,000
51,753 51,753 51,753
)
1,599,516 1,599,516 51,753 51,753 1,651,270
45,949,372| 67,502,329 846,755 846,755 68,349,085
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?,000,000( 2,428,478[17,124,479[19,552,957|123,29331,680,000( 14,146,079 45,949,372 67,502,329

11,280,000 11,280,000 11,280,000

15,005,011} 15,005,011 15,005,011

3,725,011 3,725,011 3,725,011

?,000,000| 2,428,478[17,124,479[19,552,957|123,29331,680,000( 17,871,090 49,674,383| 71,227,341

846,755 846,755 68,349,085

11,280,000

15,005,011

846,763 846,763 846,763

846,763 846,763 2,878,247

7 7 71,227,333
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34 35
2019 3 31 2020 3 31
229,897 320,020
927,688 949,984
34 35
2018 4 1 2019 4 1
2019 3 31 2020 3 31
1,550 -
439 9,609
17,130 6,475
34 2018 4 1 2019 3 31
24490 24,490
A 15,510 15,510
40,000 40,000
1
1
2018 6 20 . 12,520,000 313,000 | 2018 3 31 2018 6 21
2
2019 6 20 11,280,000 282,000 | 2019 3 31 2019 6 21
A
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35 2019 4 1 2020 3 31
24,490 24,490
A 15,510 15,510
40,000 40,000
1
2019 6 20 11,280,000 282,000 | 2019 3 31 2019 6 21
A
2
2020 6 17
2020 6 17 12,000,000 300,000 | 2020 3 31 2020 6 18
A
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34 2019 3 31
1 41,087,475 41,087,475
2 18,773,228 18,773,228
3 12,438,085 12,438,085
4 3,295,109 3,295,109
5
1,488,684 1,488,684
77,082,582 77,082,582
1 4,883,723 4,883,723
4,883,723 4,883,723
35 2020 3 31
1 32,932,013 32,932,013
2 28,548,165 28,548,165
3 11,487,393 11,487,393
4 4,674,225 4,674,225
5
2,988 2,988
77,644,787 77,644,787
1 4,582,140 4,582,140
4,582,140 4,582,140
1
1
2
3
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1
2
34 35
2019 3 31 2020 3 31
276,764 259,369
4,499,196 5,299,196
®)
3
34 2019 3 31
1 1 5 5 10 10
1 41,087,475
2 18,773,228
3 12,438,085
4 3,295,109
> 153,518 1,995 996
( )
35 2020 3 31
1 1 5 5 10 10
1 32,932,013
2 28,548,165
3 11,487,393
4 4,674,225
5
996 994 997
( )
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34 4,499,196 35 5,299,196

34 2019 3 31
1,326,372 111,223 1,215,148
158,321 153,000 5,321
1,484,694 264,223 1,220,470
3,990 4,000 9
3,990 4,000 9
1,488,684 268,223 1,220,460

276,764

35 2020 3 31
2,988 3,000 11
2,988 3,000 11
2,988 3,000 11

259,369
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34 2018 4 1 2019 3 31
394,222 353,644
35 2019 4 1 2020 3 31
1,298,377 1,169,758
159,526 5,528 1
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34 35
2018 4 1 2019 4 1
2019 3 31 2020 3 31
2,154,607 2,289,044
300,245 302,546
1,918 2,087
10,147 18,448
158,018 187,749
438 1,476
2,289,044 2,422,901
34 35
2019 3 31 2020 3 31
2,289,044 2,422,901
2,289,044 2,422,901
150,568 130,155
243,317 173,798
1,895,158 2,118,947
1,895,158 2,118,947
1,895,158 2,118,947
34 35
2018 4 1 2019 4 1
2019 3 31 2020 3 31
300,245 302,546
1,918 2,087
43,920 38,861
69,519 69,519
3,640 11,303
411,963 401,711
34 35
2019 3 31 2020 3 31
0.09 0.09
1.00 4.42 1.00 4.42
104,720 103,477
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34 35
(2019 3 31 ) (2020 3 31 )
173,805 221,053
10,915 10,778
411,675 420,513
80,253 78,439
7,961 10,410
138,994 47,781
102,490 331,395
10,152 14,116
4,569 50,942
125,839 82,684
135,542 323,132
580,297 648,821
54,458 53,321
7,360 7,360
166,740 166,740
28,976 28,976
29,494 11,532
3
2,069,527 2,508,004
2,069,527 2,508,004
321,067
321,067
1,748,459 2,508,004

100 5
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AMOne 2016 7 13 DIAM
DIAM MHAM
8 4
2016 10 1
DIAM MHAM TB
2016 10 1
MHAM TB
MHAM TB
DIAM MHAM
One
MHFG
3
DIAM MHAM
* 1 0.0154
*
3 DIAM MHAM MHFG
MHAM 103 8,408 DIAM 490
15,510
MHFG 50.00
MHFG 20.00
MHFG 70.00
MHFG 50.00 51.00
3 MHAM MHFG
MHAM

DIAM
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21 25 9 13
10 25 9

MHAM 144,212,500
144,212,500

12
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76,224,837
20
40,451,657
11,605,537
11,792,364
9,256,209
4,539,592
53,030,000
53,030,000
16.9
34 35
2019 3 31 2020 3 31
104,326,078 94,605,736
104,326,078 94,605,736
10,571,428 8,278,713
10,571,428 8,278,713
93,754,650 86,327,023
66,696,733 62,885,491
39,959,586 34,810,031
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34 35
2018 4 1 2019 4 1
2019 3 31 2020 3 31
9,043,138 8,954,439
9,043,138 8,954,439
9,091,728 9,111,312
7,489,721 7,536,465
187,243 04 188,411 64
3,811,241 3,811,241

5,241,252 5,149,555
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1
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90
90
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1
34 2018 4 1 2019 31
35 2019 4 1 2020 31
2
34 2018 4 1 2019 31
35 2019 4 1 2020 31
3
34 2018 4 1 2019 31
)
14,040 6,048,352 915,980
1,270,000
1,251 10,215,017 1,670,194
35 2019 4 1 2020 31
)
14,040 5,793,912 1,112,061
1,251 10,294,840 1,231,431
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34 35
2018 4 1 2019 4 1
2019 3 31 2020 3 31
1,708,727 13 1,780,683 32
352,987 92 375,125 27
34 35
2018 4 1 2019 4 1
2019 3 31 2020 3 31
14,119,516 15,005,011
14,119,516 15,005,011

40,000 40,000
(24,490 ) (24,490 )
(15,510 ) (15,510 )
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@
C - )
279,928
70,000
1 46,773
38,971
2 1,840
1 1,500
2020 3
1
2
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@
®
*
®
©
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