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3 | United States Treasury Note/Bond =5k ] 0375 2026/1/37 26
4 | United States Treasury Mote/Bond N 2750 2042/815 1.8
5 | United States Treasury Note/Bond EEiN 1625 20501115 17
6 | United States Treasury Note/Bond [Eak ] 1.375 205048415 1.6
7 | Freddie Mac Pool TN 2500 2050/101 1.5
8 | Fannie Mae Pool TN 3.000 20477241 09
9 | Fannie Mae Pool T-4—R 3,000 2048/111 0.8
10 | Freddie Mac Pool == 3.500 20471241 08
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2020 8 24 2021 2 24
52,600,189 58,130,559
1,662,973,999 1,524,232,046
6,001,599 5,998,602
95,149
30,682,000
1,752,352,936 1,588,361,207
1,752,352,936 1,588,361,207
10,939,780
3,555,498 3,286,436
16,480,012 5,451,894
60,095 57,425
1,292,236 1,234,898
4,056 3,819
21,391,897 20,974,252
21,391,897 20,974,252
1,777,749,065 1,643,218,112
46,788,026 75,831,157
130,202,127 123,728,881
1,730,961,039 1,567,386,955
1,730,961,039 1,567,386,955
1,752,352,936 1,588,361,207
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2020 2 26 2020 8 25

2020 8 24 2021 2 24
37,671,215 32,266,525

122

61,275,285 32,337,222
25,943,138 5,133,068
73,003,484 5,203,765
16,040 8,284
410,815 364,925
8,833,756 7,846,976
196,494 182,323
9,457,105 8,402,508
63,546,379 13,606,273
63,546,379 13,606,273
63,546,379 13,606,273
1,757,723 181,317
99,982,373 46,788,026
15,257,035 5,505,673
15,257,035 5,505,673
592,963 432,701
592,963 432,701
23,258,381 20,328,513
46,788,026 75,831,157
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2021 2 24
12
133 60 61
2 23 8 23
2020 8 24
2021 2 24
2020 8 24 2021 2 24
2,138,617,837 1,777,749,065
13,998,272 14,545,238
374,867,044 149,076,191
1,777,749,065 1,643,218,112
46,788,026 75,831,157
2020 2 26 2020 8 25
2020 8 24 2021 2 24
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2020 2 26 2020 3 23 2020 8 25 2020 9 23
5,124,025 4,163,070
0 0
205,484,961 177,999,342
140,818,933 128,251,832
351,427,919 310,414,244
1 1,718.39 1 1,765.62
4,090,193 1 3,516,193 1
20 20
2020 3 24 2020 4 23 2020 9 24 2020 10 23
6,283,913 4,162,796
0 0
203,501,843 177,250,451
140,316,844 128,204,485
350,102,600 309,617,732
1 1,729.43 1 1,769.41
4,048,749 1 3,499,658 1
20 20
2020 4 24 2020 5 25 2020 10 24 2020 11
24
6,013,042 4,949,648
0 0
199,544,876 171,092,742
139,278,543 124,241,602
344,836,461 300,283,992
1 1,739.81 1 1,778.73
3,964,057 1 3,376,370 1
20 20
2020 5 26 2020 6 23 2020 11 25 2020 12
23
5,843,532 3,946,771
0 0
192,641,847 169,263,647
136,171,060 124,311,167
334,656,439 297,521,585
1 1,750.39 1 1,782.38
3,823,780 1 3,338,468 1
20 20
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2020 6 24 2020 7 27 2020 12 24 2021 1 25
5,160,885 3,705,245
0 0
190,394,882 168,089,917
136,314,935 123,707,158

331,870,702 295,502,320
1 1,757.74 1 1,784.76
3,776,104 1 3,311,388 1

20 20
2020 7 28 2020 8 24 2021 1 26 2021 2 24
4,302,713 3,936,277
0 0
179,472,391 166,910,234
129,454,912 123,079,040

313,230,016 293,925,551
1 1,761.94 1 1,788.71
3,555,498 1 3,286,436 1

20 20

2020 2 26 2020 8 25
2020 8 24 2021 2 24
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2020 8 24 2021 2 24
5,611,837 18,906,289
600 599
5,612,437 18,906,888

2020 8 24

30,774,249 30,679,100 95,149
30,774,249 30,679,100 95,149
30,774,249 30,679,100 95,149
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2021 2 24
1
2020 8 24 2021 2 24
1 0.9737 0.9539
1 9,737 ) (9,539 )
2021 2 24
166,073.650 14,460,032.700
166,073.650 14,460,032.700
(1,524,232,046)
166,073.650 1,524,232,046
(1,524,232,046)
5,995,005 5,998,602
5,995,005 5,998,602
5,995,005 5,998,602
1,530,230, 648
(1,524,232,046)
1 97.25 99.61
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2021 2 24

10,279,222
45,057,700
18,001,620
82,752
3,068
73,424,362
73,424,362

73,378,439

45,923
73,424,362
73,424,362
73,424,362
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2021 2 24
2021 2 24

73,378,439

5,995,005

2,398,003

44,851,989

19,934,218

99,612

99,612

73,378,439

73,378,439
2020 8 25
2021 2 24

2021 2 24
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2021 2 24
43,150
217,620
260,770
2020 3 14 2021 2 24
2021 2 24

1.0006

(10,006 )
2021 2 24
15,000,000 15,011,100
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20,000,000 20,025,600
10,000,000 10,021,000
45,000,000 45,057,700
18,000,000 18,001,620
18,000,000 18,001,620

63,059,320
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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
MJIPHDJPY 237,018.72
MUNHDJPY 1,334,000.90
MUNHDUSD 210,354.02
NJPHDJPY 100,000.00
NUNHDJPY 1,020,343.77
SJPHDJIPY 4,986,618.04
SUNHDJPY 2,580,279.61
YJPHDJPY 33,640.38
YUNHDJPY 113,079.39
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10,320

10,482
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2019 12 31
( )
= W an om jain “EER SR
(EEM) (B
BRRRTE
*E
FELMC-E Ml FGLMC POOLE TE1E1 0 2.000% 8014432 LUsD 1.152.033 125.041.735 126.101.648 0.12%
FGLMC FOOLE USIOES 3 500% DRNIAAZ Lsn TEREET B4,048, 857 7. 828.559 Q05%
FGLMC POOL® USS026 3 500% 07/01/42 uso £10,086 56,681,752 £3.659.605 n.08%
FGLMG POOLE LSGOT9 3 5000% 0201143 LEn TR 78998272 S2.405.019 Q.05%:
FGLMC POOLE US9036 4 500% DS/01144 UsD 483,237 £5.122.572 57,410,201 n.os%
FOLMC 5F 1588 FOLMC POOLE J33776 3 000% 020131 Ls0 457.010 55,005,542 55661 418 0.05%
FGLMC 5F 306 FGLMC POOLE GOT 845 3 500% 040144 UsD 6703, 705 797.641,345 TFIE.013 0.71%
FGLMC POOLR GEDG5S 3.500% 070146 Ls0 188314 I2. 479,583 23.080.743 0.02%
FGLMC POCLE GE1 360 3. 500% 030148 uUsD 166,514 20,364,962 21,289,430 0.02%
FGLMC POOLR G561 586 3 500% 080148 usn 727688 TH.454. 388 83.052.285 0.0F%
FGLMC POOLE GE1 737 3 .500% 110148 s 90976 97.253.568 101,845,711 0.05r%
FGLMC POOLE GET 703 3.500% 040147 usD 5,504, 486 643, 717,303 G633 442 554 0.55%
FGLMC POOLR GET 706 3 5005 120047 s A0 A4D0TET 1202150158 1198200145 1.10%
FOLMGC FOOL# Q25456 3 000% 08/01/45 usD 759,515 £9.328,201 83,060,625 D08
FGLMC POOLR OS54 783 4 .500% Q201048 LsD 74,887 100.528.787 100.412.065 0.09%:
FGLMC POOLR CE535: 3 500% Darag Lsn 53367 HTIT7.805 5583550 Q0%
FGLMC POOLR O58.158 5 D005 Q80148 usD 04,832 24.340.027 23878120 0.02%
FGLMT FOOLR OG04039 4 000% Q101045 LE0 441,069 49,411,478 51,984,915 Q.05%
FGLMC POOLE 053989 4 D005 D601/49 usD 1,532,884 172,856,664 173820278 016%
FGLMS POOLR Q63950 4 D005 DRI Ls0 1575614 177,950,958 178,684,069 Q6%
FHMA-£ D FHMA POOLE ABSSSE 3 500% 1001042 LED 8852372 94,821,052 100,807 424 0.05%
FHMA POOLE ATIZHST 3.000% 0501543 LED 4T7.768 o8.689. 240 077483 Q.05%:
FHMA POOLH BFOVS7 3.000% 0201/57 Uso 2228000 873,421,840 $15,095.542 D.84%
Frinan POOLE BFO1 A5 3.000% 0601757 usD 150,054 16,360,203 16, TES 945 0.02%
FrMA POOLS BFOZ1T 3.000% 0901/57 UsD 28,419 301822 2am8.857 n.00%
Frns POOLE BFOZES 3.000% 05088 usSD 204,905 22,348,780 22504 869 0.02%
FHMA POOLE MATIE3 3.000% 0201143 LED TOTIE T.306.087 a3 Q0%
FHMA SF ISER FH BHTOS 2.500% 120082 UsD LBE0.80G ML.7I6.256 4. FES.2T1 Q.TF%
FH BOAT25 2.500% 110124 =D £54.994 941974322 S4.229.084 0.09%:
Fr MAZ85E 2 2000 1200134 LUsSD 1,468 0365 161,213,607 161,051,240 0.15%
FR ONDS51 2.500% 110024 Lsn eI 78.942.565 TAS40012 Q.07
FR SB00=0 2.500% 12033 LEn #0152 103,942,939 157753 0.10%
FR ZRESE2 3.000% 050132 Lsn 546,283 104647907 106.061. 709 0.10%:
FR 245009 3.000% 1001732 usD 1,418,747 196,921,081 158.522.510 LRES
FR Z¥9163 3.000% 0101733 usD 498 472 845,103, 869 S88530T3 005
FR Z57403 3.000% Q5011 Lsn 3.524.082 438,510,515 440,035,610 0.A40%
FR ZSE111 2.500% 120432 usD 2.337.206 255 488 679 257 018,508 0.24%
FHMA SF 308k FG GOTIH0 §%. 41040 LEn 455.983 +3.073.912 STET4.355 0.05%:
Fr ABTES3 3,600% 010143 Uso 65,987 7831728 7.841 682 0%
FH ABS40T 3.5%. DaO1M43 Lsn 1.797 444 421,106,871 05411342 015%
FH ABSSET 3.0000% 0203 usD 754,851 85,570,650 85.638.788 0.05%:
FH ALSHO 3.5% 040144 ED 48714 B0, 456.325 $8.376.530 Q.0F%
FI ALSSET 2 85 10401734 UsD 472842 53,444,501 56,595,301 b.05%
FH ALEFHE 3.5% O0NE044 LEn 1,481,751 164.457.T16 1E8.NSE613 Q16%
FH ALES4Z 4 5% 03401845 LEn TR0 102.002.580 1624379 0.05%
FH BuJB45E 3.000% 080148 LED SH.406 E4.T02.800 65.037.209 0.05%
FH BM2ESE 3.000% 0201 147 LED 13287991 1.493.924.803 1.488.201.907 1.36%
FH BORSS0 3.000% ON/S uso 1.187,042 132,506,638 132570.010 A%
FH BO2HGE 3 .000% 084G =D 1.manz2 188,843 457 189 426.625 QAT
FH BO4 113 3.0000% 08:01/48 LEn 413.848 23,343,535 I3.7I6.869 002%
FH FMD0ZE 3.000% O0vIAE UsD 750G B5. 188,141 B85.366.733 0.05%
I FM1689 3.500% O7TRNMS uso 322505 358,003,065 351635994 0.37%
FH P T4 3.000% 01T UsD 5098, 152 568.570.085 ST0.513.218 0.52%
FH QADEED 3.500% 06015 Lsn 1505575 174,371,532 LEE = el 016%
FHMA PODLE ALEE2D 4. S00% 080142 usD 2032712 251,678,444 244 678 ATE 0.2%
FHMA POOLE ALTE4EE 3.500% 12701545 LEn HRAEE B0 200,638 S8.378.242 0.05%:
FHMA POOLS ASTEAT 3.500% D716 UsD 1621593 182,349,650 186,514,247 B.AT%
FHMA POOLE AYGEIS 3.500% 0301145 Ls0 1.730.549 185.376.736 194832114 Q.15%
FHMA POOLE AZ2323 4 DD0% 070145 uso 1,828 500 27022 10795518 0%
FHMA POOLE BOG44D 3 500% 0101547 Lsn 1084007 115684, 752 122 378157 Q1%
FHMA POOLE EDSA82 4.000% 0701146 LsD 4187113 458,067,275 4TS 7505 0.4=%
FHMA POOLE BLE5ST 3.000% 1101746 ED 812.383 91,369,968 #0.0714.043 Q0.05%:
FHMA POOLE BOASST 3.000% 110146 =D 08231 H.TI2.530 34.284.769 0.03%
FHMA POOLE BCESED 3 000% 1101146 LsD 330008 AT H811.705 0.05%
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FHM& SF 3045 FHMA PODLE BORSED 3 000 11017048 ushD 330,008 37.173,323 38,811,705 0.05%
) Frpa POOLE BEDEST 4.0005% OTD1/&T LUsh 54,3168 6,538, 442 8170072 001%
FHMA POOLE BEQESD 4 S00% 08501147 UsD 142 846 17,101 817 16,418 530 002%

FrHMA POOLE BE2T32 4. 000% OTD1M4T UsD X35 108 27,853,680 2B 853 639 0.02%

FHMA POOLE BE27TT4 4.000% 10501047 usD BEH1T 68,135, 244 65087 524 00E%:

FrHA POOLE BE2TTS 4.500% 000147 ush 421,95 81 840 E12 48613, 765 00w

FrMA FOOLE BE2TE4 4.000% 11/01/4T UsD 725,01 BT TRE,TTZ N2 AT2 247 0.05%

FHKA POOLE BHIGED 4. 000%: DER01/4T UsD 63,045 7.588 130 7228373 001%

FHMA POOLE BHAZ20 4 000 0801147 usD 120,267 15,634 834 14,888 519 Q0%

FrbA POOLE BHATOE 4. 500% 0501047 UsD 48811 5,830,559 5,620,004 001%:

FHKA POOLE BHSETZ 4.000% 0501147 uso 140,360 16,8348, 765 16,135,655 001

FrA FOOLE BHSETI 4.000% OTO1/4T usD B3.349 9,993,786 5,457 Bad 001%

FHKA POOLE BHE1ES 4 000% 071547 usD 13,262 25 672,622 24 412, TES 0.02%

FHMA POOLE BHS1ES 40008 0601147 usD 291,542 35142 878 3401 B34 00E%:

FHMA POOLE BHEITD 4 500% OT0104T usD 851 585 B 50T Ba1 B3.637 BaT 0 0%

FrbA POOLE BHE1EE 4. 000% 020147 LUsD 1,070 &, 733,523 25872 32 0.03%

FHMA POOLE BHIATD 4.000% 0501047 usD 425,783 50 081,669 48,724 332 0%

FrMa POOLE BHBATY 45005 0801747 UsD B25,315 08 808, T25 95 508 265 0.0

FHMA POOLE BJ1538 4 000% 10001547 usD 257140 30,508,164 25391 976 Q0E%

FHMA POOLE BL1808 4 5005 10001547 usD 104,100 12,422 187 14,620 887 0.01%

FrMA POOLE BJ166Z 3.500% 120147 LUsD 2512 65T 37,936,283 327 674 B85 0.30%

FHKA POOLE BJ326E 4 D005 1100747 usD 202578 24 542 207 23,141 268 00C%

FrMA POOLE BJ4558 3. 500% 01048 uUsD moTR 79,747,071 85044 018 005

FrHKA POOLE BJ91 81 5.000% 0501 /48 uUsD 7,005, S50 848,069,431 814 991 165 0.75%

FHMA POOLE BI211 45000 0301748 uso 96 158 114,379,181 114,378,314 010%

FHMA POOLE BRES2E 4 500% 060148 usD 5,158,154 521,566,951 E00,534 359 0.55%

FHMA POOLE BEMI44 4 0005% 1101047 LUsD 1,178577 132, 267 728 136,068, 754 012%

FrHIKLA, POOLE BMS334 3. 500% 0201545 uUsD E18E13 67,589,219 TO 149108 00E%

FrMA POOLE BHODT2 4. 500 D201/48 LUsD BE1 378 S8 504 Tod 98 655 489 0.0

Frps, POOLE ENZEED 4. 00059 00158 S0 4 243,030 453 952 223 420 817 621 0 4a%

FribA PODLE BH4541 4 000 0201145 ush BED BEA 5,934 214 G5.850 184 0.0

FR QAT618 3.500% 08013 UsD 291,652 32077151 33,135, 254 0.03%

FR QA1818 3.000% 080149 s 854 457 63, 460,650 B4 554 153 0.05%

FR QA2117 3.500% 080149 LUsD 564171 B1,176, 360 B3 240 681 0.05%

FR QAZ150 3.000% 080059 usD 192,478 20,962,481 21,456 115 0.02%
FROAZ2S 3.500% 08040 UsD 1,381,182 151,888 282 155,970,212 0.14%

FR QAZZ16 3 5000 030149 LUsD SET BOSE 64, 504 T2 65932 665 0.05%

FR QA22TE 35005 B0 uUsD E0E 918 66,023,283 B7 819137 00E%

FRQAZ0S2 3.000m% O as usD az418 30 8848 Bay 31,202,323 0.0E%

FR QAZZ25 3.000r% 10001749 UsD 397 106 43,452 538 43,848 305 0059

FR QAZ3IT0 3.0005% 10049 LUs0n 154, 432 21,265,636 21,481 461 0.02%

FR QAZHEE 3.000% 1000145 usD 1,400,771 154, 583,050 155,113 5665 014%

FR QA4B12 3.000% 1104045 LsD 57,78 8, 368,237 8 384 505 0.01%

FRCASE41 3000m% 11008 usD 415,300 af 278 TET 25 258 587 0%

FR QA48E5 3.000% 110149 usD 1,452,071 160,951,183 180,331,329 0.15%

FR QA4536 3. 0005 120049 UsD 154 538 B3, 634,505 83315931 0.0E%

FR RATII0 3.5005%: 07009 UsD 11,728,849 1.258,971,145 1,318,658, 584 1.21%:

FR ZTOS2S 3 000% 10901138 usD 4 TEA AN 832 888,032 833 188 103 0 45%

GHMA SF 30FEW GHMA POOLE BOT109 4, 000% 11/15M47 LUsD S5TE 905 B8, 275,826 B5.961 318 0.05%
GiHMA POOLE BOT135 4.000% 12M5MT usD 125347 B B4 524 82 528,872 00E%

GHMAZ SFI0E®  GHMAZ POOLM BBSA14 4 000% D247 uso 5122 6,541 B8 6430231 001%
GHMAZ PCOLE BRIST 4,000% 0820447 ush 296,506 34,557 485 A 6IEET2 0.03%

GHMAZ POOLY BBSAZS 4 000% DE2ONET uUsD 77,383 0020, 254 8821045 001%

GHMAZ POOLE BDS045 4 000% 0420043 usD 1574510 225058 514 LI A0 Q21%

GHMAZ POOLS BF2082 4 000% 07208 UsD 4804 316 524, 812 287 525.912,085 0.45%

GHMAZ POOLM BF4S22 4 500% 032048 LUs0 2 576 66T 331,637,635 342 573 B0a 0.31%

GHMAZ POOLR BGITED 4.000% 052048 usD 406 T8 48 847 28T 48 377 TEE 00

GHMAZ PODLE BGEE1S5 4. 500% DE2DVEE UsD 2 742 TRE 346,578,540 2155918 885 0=

GHMAZ POOLE BGS109 4.500% DE2DVEE UsD 3,753 425 435 068,415 434 131,674 0.40%

GHMAZ POOLE BGS45T 4 000% D4r2vas UsD 14074 104 187 570 104 424 B77 0.10%

GHMA2 POOLE BGTS10 4 000% 0420048 LsD BE51 B52 a7.072 854 OF 238 TS5 0.0
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GHMAZ 5F 3098 GRMAZ POOLF BHOBED 4 000% 0T raiis ush 748 025 85 251 960 B4 940,678 0.08%
(&) GHMAZ POOLY BHTH0Z 4 000% 0620548 ush 610,660 69,604,524 68,220,440 0.06%
GHMAZ POOLY BHESZE 4.000% 0720043 ush 307 908 35,008,233 34,964 0033 0.03%
GHMAZ POOLE BHEST? 4 000r% DErI4a UsD 565,035 64,404 073 54,077 239 0.06%
GHMAZ POOLR BHED4T 4.000% 0Trrdd ush 2557 805 01 545, T 290,447,191 0.27%
GHMAZ PODLE MASYSZ 4.000% 05/20/48 usno 5840, 443 841,201 033 B37.030,689 0.58%
GHMAZ POOLR MASZGH &4 000% 0620188 ush 626,710 71,150,255 0,771,418 0.06%
ERRRGEAN 22,195,242 818 22,248,308, 101 20, 38%
CMOICMBS
-
CMBS - T0id BANK 2019-8H24 A3 2 860% 111582 ush 425 200 AT 602 563 47 549 630 0.04%
BBCMS 2015-SRCH A2 4.197% 081038 ush 2,140,000 285218572 255 772 809 0.23%
B 20190011 A 3.208% 120841 ush 2.581,000 288,635,320 200 465 oas 0.27%
B 2018000 A FLOAT 1045135 ush 2358, 000 257,704 450 260,910,753 0.24%
BXP 201 T5M A 3 3TE% 06N 3E usno 1,041,000 17,771,145 118,874,659 0.11%
GWT 2018WOLF A FLOAT 12N 579 UED 528,000 o7 0E3 337 57,002,250 0.05%
CMBS Hil BBCMS 2018-TALL E FLOAT 031 Sr37 ush 2948000 300614433 321,004, 741 0.26%
EX 20180011 E 4.075% 120941 usn 1,087,000 114,441 5685 114 831,071 0.11%
BX 2019-XL B FLOAT 10115028 Ush 363,000 42, 002 305 42 814 787 0.04%
GWT 2018 WOLF B FLOAT 12M5729 ush 588,000 83 8484 327 53,973,534 0.06%
GWT 20 8-WOLF C FLOAT 12N 572 usD 657 000 71,367 648 71,383,553 0.0M%
GWT 2018-WOLF D FLOAT 1215729 ush 500,000 5437363 54,328,045 0.05%
WLER{HCTWD CAS 2017-C02 261 FLOAT 08/25/20 usD O, 747 TEa3 748 7,885,109 0.01%
CAS 2017-C03 1M1 FLOAT 10025728 ush 57,367 6,240,031 G244 539 0.0%
CAS 2017006 1M1 FLOAT 02725730 ush 8,057 582588 954,329 0.00%
CAS 2016-R04 2MZ FLOAT 08S/38 UsD 845,000 88 605 157 T 581 857 0.06%
CAS 2016-R05 1MZ FLOAT QTR539 UED 113,075 12,580,362 12,362,431 Q.01%
MWST 2018-W1 B FLOAT 11728051 ush 1874 8687 M 350 0 215,147 128 0.20%
MWST 20181 C FLOAT 11/25/51 usnD 1,812,000 203,116,140 187 424 183 0.18%
STACR 2017-DMAT M1 FLOAT 0712520 usD 309,750 32 BSE 205 33,732,355 0.03%
STACR 2018-DNAT M2 FLOAT O7/25/30 ush #5472 10,342 812 10,460,775 0.01%
WLERHTMD -
R4 ARRW 2018-1 A1 FLOAT DAZ5ME ush 663,159 72,370,083 73,108,629 0.0M%
CHASE 2MS-ATRI AT1 FLOAT 07125049 Ush 381,750 41275 878 41,361,381 0.04%
JPMMT 2018-5 A11 FLOAT 11725/40 usD 249 383 28 ET27TE 27085044 0.02%
JPMMT 201848 A1 FLOAT 12725748 usno 428 434 45,478 688 &8 530,630 0.04%
JPMMT 201587 A11 FLOAT 2012502050 ush &5, 219 84 854 681 85 284 020 0.33%
JPMMT 2018LTVZ A11 FLOAT 12425049 usD 1.068,728 15312848 118,163,120 011%
NRZT 2018-24 A1 FLOAT Q32535 ush 831,813 93,140 532 S5 104 485 0.06%
SPST 201910 A FLOAT 10v2452020 ush 4055, 000 435 567 825 441, 780,140 0.480%
SPET 20194 A FLOAT 06824720 ush 3647 000 408,154 625 397 561,220 0.36%
TPHT J0MB-HE1 A1 FLOAT 04/25/43 ush 1,501,052 161,403,659 163,378,682 0.15%
WLERHCWD L—
e ADMT 20438-2 A1 FLOAT 07127748 ushD 350,437 38,548 081 38,534 B81 0.04%
WL BEHCMO -
HikiE CAS 2018-R03 1M2 FLOAT 08525731 ush 1.808, 965 195 645 341 198,255 801 0.16%
SPET 2018WL1 D FLOAT 0825752 usD 73,000 83843115 B4,224,082 0.08%
SPST 20199011 E FLOAT 0825052 usnD 1,562,000 189,622 810 170,187,303 0.18%
WLERE Hati= k. JPMMT 20154 AM FLOAT 062545 ush 1,137 535 124 015 850 123,816,171 0.11%
CMO- GBS i 4,548,155 408 4, 355, 243,607 4, 25%
iR
riEa—4
EEY—ER-8M  |HS MARKIT LTD 4.000% Q201726 1444 ush 1.557.000 172.175.038 178,735,020 0.18%
|HE MARKIT LTD 4, 750% 021525 1444 ush 1,873,000 215,108,265 22 BET 042 0.20%
|HS MARKIT LTD 5.000% 1101722 1444 ush 1.2415,000 140500 803 140 920,616 0.13%
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ERE RS - B MARVELL TECHNCLO 4 200% DEMEZER usD 555,000 104 585 227 106,567 445 0,90%
MARVELL TECHNCLO 4 878% DEZ2RE uso 3,358,000 380 802 521 404,790,721 0.37%
iy
B= MUTRIEN LTD & 000% Dam1 /a3 usp 555,000 0,765 664 TZ0EEEN 0.07T%
ERERES WASTE CONNECTION 3/500% 050124 uso 3,545,000 352 968 273 208,547 190 0.37%
FATHE
HEREELLU—2 PARK AERCSPACE 5 250% 081522 1444 usD 2232000 253,216,651 259,108,260 0.24%
FILA
e I BMP PARIBAS FXtaFL 01110725 1448 UsD 1,420,000 177,244,280 176,505,014 0.96%
BMP PARIBAS FXtoFL 11115528 1448, usD 1,018,000 112,423 683 112,020 341 0,90%
EE S
BE- D40 A w2 CLAGED CAP FLC 2.375% 1007429 UsD T.071,000 TET 440,355 759,189,665 0.70%
[T TR ) EXPERIAN FINANCE 2 T50% O30&/30 1444 UsD 5,139,000 552 158 557 550,958 088 0.50%
Bh—-BE FFL WEM HLDG 5 375% 050121 1444 usD 2,595,000 74 391 B34 290,532 042 0.27%
FARLBIWE
HE - R 438 ARDAGH PHG FIN & 250% 09M%22 1444 usD 7,227,000 TES 11,834 THE.B55.483 0.73%
Baemd—Ea GE CAPITAL INTL 4.418% 1171535 usD 6,239,000 881,232 D8 T26,516.509 0.67%
%L 307 7]
GEYE O ELROPE 2 200% 111524 usD 1,053,000 147 813,238 117,988,791 0.91%
CH EWROPE 2 600% 11115729 usD 594,000 64,535,107 64,458 057 0.06%
DH EURCPE 3 400% 1111548 uso Téa, 000 B2 84T £28 84,550,724 0.08%
Bl - Dz Y ERR ACTAVIS FUNDING 3.45% 03M S22 usD 2,818,000 309,532,354 313,370,967 0.26%
ACTAVIS FUNDING 3.80% 03528 usD 1,763,000 153,202 846 201,474,720 0.98%
RE - MUE JEE SA LLXFIN B.750% D2MS2E 1444 USD 346,000 27,329,189 38,001011 0.03%
JBS USAFOOIFIN 6. 500° D4/1523 1444 usp 449,000 52,221,708 54,315,262 0.05%
EE 3O
B = B FETROLEDS MEXICA 68405 D1/23/30 1484 UsD 1,115,000 120,218,757 120,423,260 0.12%
PETROLECS MEXICA T 8500 012350 1444 usD 1,000,000 109,531,813 120,354 167 0.17%
Ty
Bl - EN MONDELEZ INTL 2 250% 0G/1H24 1444 UsD 2,129,000 227 625,0M0 23,010,453 0.21%
&F - FLE COMSTELLIUM N 5 TS09% OS/MS/24 1844 USD 2,312,000 262,128 558 258,508 569 0.24%
AAA
BERET CREDIT SNSSE 4.287% 010928 1444 UsD 2,218,000 275,752 538 274,311 554 0.25%
=R
BEFE - B BCEING CO 2 250% 061 82§ usD 548,000 59,174 818 101,856,318 0.06%
BOEING CO3.200% 0301129 usD 4 E50,000 509,314,576 527477 541 0.48%
BOEING O3, 250% 0101728 UED 853,000 53679 662 OE,530, 708 0.05%
BOEING 03, 600% 0501134 usD 2,341,000 259 947 265 273,050,188 0.25%
BTEEH - BEEn ARCOMIC INC £.150% DEMS20 UED 185,000 42017 ETE 42,702 560 0.04%
AR O ETer GEN MOTORS FIM 4 300% 0713258 usp 450,000 50624 427 52314962 0.05%
GEN MOTORS FIM 4 350% DIATRT UsD 1,243,000 147 448 T84 153 560 588 0.94%
GEN MOTORS FIN & 350% 0409025 usD 1,457,000 165,481,705 170,220,337 0.96%
GENERAL MOTORS € 4 2000% 1001727 usD 743,000 B7 022 514 85,072 047 0,08%
GEMERAL MOTORS C 5.000% 1001728 USD 4,206,000 481,185,100 503,080 586 0.47%
GENERAL MOTORS C 5 400% D018 UED 234,000 51,467 312 94,027 597 0.05%
GEMERAL MOTORS C 5 9500 040149 usD E44,000 75,821,792 TTTIAE 0.07%
VOLKEWAGEN GRP 2. 5507% DO2024 1444 UsD 1,766,000 190,813,770 195,176,533 0. 18%
VOLKSWAGEN GRF 3.200% D266 1444 UsD 1,236,000 133 463 655 137,066 464 0.13%
amE S xRS RAVISTAR INTL B E28% 110005 1448 usD 4 876,000 585 570,280 540,935,753 0.50%
BmE ABSH CAALT 2018-24 B 3.940% D7/1527 usD 859,000 94, 745 46T 95,7211 0.06%
CRIVE 2017-1 E 5. 170% 0ON16/24 UsD 3,893,000 445 620 621 435,115,405 0.40%
DRIVE 2017-2 E 5.270% 11/15/24 usD 3,200,000 367 333,231 358,556 578 0.33%
DRIVE 201784 D 4. 160% DEr1824 uso B27,000 G0 ,601, 746 91,113 260 0.08%
DRIVE 20151 D 4.090% D6/15/26 usD 358,000 40,208 225 40,077 448 0.04%
EART 2018-24 0 4.040% 031 424 uso 6,050,000 £49, 240 BO3 E733M AN 062%
EART 2018-4A D 4. 250% 091624 USD 3,818,000 470,040 044 427,860,278 0.36%
SDART 2016-3 € 4.290% 021 524 usD 1,558,000 216,085,668 208,176,376 0.95%
SOART 2017-2 E 4. 2907% 0518724 usD 3,550, 000 A03 BES 53T 405,041 046 0.37%
SDART 20181 E 4.370% 081 428 USD 3,123,000 Exxlerg I ) L0602 0.32%
SOART 20182 E 5 020% 09H 525 UsD 7,752,000 B34 B33 B2 883,757,120 0.75%

68/125



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

2019 12 31
( )
SHES LESE
A E& AN =] -] (BER) (BER) HHEREY
S
EEiRY)
O ABS — fa (8
WWLAKE 2017-14 E 5.050% (8154 usp 1,133,000 128,306,820 124,997 624 0.11%
WLAKE 201814 F 5.500% 071524 uso 1,185,000 134,777, 106 130,785 44 012%
WWLAKE X018-24 F 6.040% 0115725 usn 3654 000 £72.45, 108 412 197 765 0.38%
[d R ) Pl KEURIG DR PEFPER 4.597% 0525728 usD 2,783,000 3M 294055 0210035 0.31%
KEURIG DR PEFPER 5.055% 062548 usn 452 000 107 353,76 122528313 0.11%
PEPSICO NG 2 75% 1001548 Lsn 2 545,000 267 772 54 FEET 643 0.25%
s - ik EAGLE MATERIALS 4.500% 0401726 uso 5,100,000 579,727 163 575,569,197 0.57%
SUMMT MATERIALS 6 125% D753 (11] 4 284,000 AR 258 05 47337 34 0.43%
e -4 ERER NDC HOLDINGS [N 5.50% 011524 (1 L0] 1,464 000 152,160,643 173 485 245 0.16%
S ANHEUSER-BUSCH 4.750% 01123729 uso 2,362,000 67 153,851 be: TN | 0.27%
CATV- R B CHARTER COMM OPT 43008 (0150 usn 2,458,000 271,300,075 2159 512 0.26%
CHARTER COMM OPT 50508 135020 LsD 4,359,000 &0 578 64T 83T AW 0.4%%
CHARTER COMM OPT 5.375% 050147 Wi s 416,000 4 83901 50803073 005%
CHARTER COMM OPT 5 7508 0401148 (I 1] 1,810,000 213,835, 63 20000 80 0.21%
CHARTER COMM OPT 6 4548% 1077345 usn 520,000 5,756, 505 0158 85 0.06%
COMCAST CORP 2 650% 0001130 uso 1,035,000 112,804 539 113,434 306 0.10%
COMCAST CORP 3 150% 000128 usn 1,166,000 126,200,256 152 948 407 0.12%
COMCAST CORP 4 1508 111928 usn 1,406,000 164,180 620 m2Em 0.16%
COMCAST CORP 4.250% 901530 uso 1,519,000 172,536, 067 158,880 522 0.1™%
COMCAST CORP 4 5008 10114/338 usn 1,235,000 180, 262 426 160, 265,500 0.15%
COMCAST CORP 4 9500 1115/58 usn 1,272,000 144 430 459 180,415,329 017
G50 HOLDINGS LLC 5.750% D1H530 1444 uso 6,260,000 550,558,565 727,076 503 06™%
CEC HOLDINGS LLC 6 .500% 02017249 1444 [1L4] 2777000 300,496,611 nroaw 0.31%
his BT MG RESORTS 77500 01522 usn 424000 47 681,38 51,632,006 0.05%
BEEE A% T-MOBILE USA INC 6.375% 0301725 uso 3,000,000 350,088,857 138,555 413 0.31%
ERlG - EE CITGROUP ING 5.250% (307125 UsD 1,018,000 121,991,507 121,924 939 0.11%
ERMG - &8 CIT BANK N FX6FL 0927125 BRNT usn 273,000 300,965,436 0,167 48 0.28%
BEH—ET - & ECQUIFAX ING 2 600% 1201724 usn 3,452,000 379,087,142 B2AW0S 0,358,
GLOBAL PAY INC 3.200% 0815720 ush 564,000 0,008,114 TIEMTH 0.07%
GLOBAL PAY INC 4. 150% 0815048 usn 500,000 52,750,503 58 368 567 0.05%
FAY AL HOLDING 2 &00% 10001724 usn 1,171,000 126,447 400 128,654 T4 0.12%
PAY PAL HOLDING 2 850% 100126 ush 3.502.000 378,045,550 5580 0.35%
PAY PAL HOLDING 2 850% 1001728 uso 4,124,000 445,184 371 453,776,388 042%
TOTAL SYSTEM 5WC 4 800% QUNND6 S0 4.761,000 581,200,373 7633 751 0.53%
AwHNT =R VERISK ANALYTIC 4,008 061505 ush 546,000 G2 G425 63942 06 0.06%
WERISK AMALY TIC 5508 0615745 uso 1,733,000 157,314,302 54,733,000 0.2%
Bl - 2R3 BALL CORP 4 375% 1215720 [1L24] 1,765,000 208,913 468 196 260 071 0,18%
BALL CORP 5.000% Qa2 UsD 254000 319,529,914 TERTE 0.3
BH - 753700 GRAPHIC PACKAGE 4 750% 0471521 uso 2,066,000 T.065,T4H 30,506,076 0.21%
WREDD ING 4 900% 13Ny s 1,830,000 A 555 4T %5063 0.21%
T4 - §F4 BROADRIDGE FINAN 2900% 120129 usD 3,408,000 302078 37050065 0.34%
FIDELITY MATL IN 3 750% 0572028 uso 583,000 74,719,454 #1470 104 0.0™%
At y— DAVITA HEALTHCAR 5 125% 0TS usn 4,135,000 454 066 675 451,542 342 0.42%
BERT BANK OF AMER CRP FXJoF L 02007730 MTN usD 3657 000 &7 21952 4EES AT 0.40%
BANK OF AMER CRP FXoF L D4/23727 MTN usD 4 555,000 548,240,000 562 72T 60 0.52%
BANK OF AMER CRP FXofL 04428 usn 4,788,000 548 330 489 556 56T 038 0.51%
CITIGROUP INC 4.£50% 092927 usp 1,981,000 24,298 85 257 35005 0.22%
CITIGROUP ING FXIoFL D1/80028 us0 950,000 109,415,735 1138571 0,10%
CITISROUP INC FXoFL 110530 usn 2:509,0600 7,190,000 3482776 0.26%,
GOLDMAN SACHS G 4 250% 1072025 1so 1,523,000 09,296,130 215,365,743 0.20%
JPMORGAN CHASE FXIoFL 0172027 usn 4.272.000 455,728,187 4438 328 462 0.45%
JPMORGAN CHASE FXIoFL 030630 ush 2,402,000 268,579,630 251,461 655 0.26%
JPMORGAN CHASE FilofL 10015020 uso 2046000 214,708,558 a2 T 0.207%
JPMORGAN CHASE F)loFL 1200679 usn 6,307 000 T2 681,155 T, TES 696 0.7
MORGAN STANLEY 3.950% 047327 usD 2,463,000 273502 5% 2903%.343 0.2
WORGAN STAKLEY FXtoFL 002330 GMTN usn 41544 000 538,548,821 57127054 052%
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BRSMT—ER GENELEC CAP CR 6.75% 031532 usD 1,183,000 165011064 165289881 0.15%
&7 - 24 VISTRA OPERATION 5.500% 0910125 1444 usD 375,000 WTETITET 112561753 0.90%
n-28 ONCOR ELECTRIC D 3.700% 11115028 usD 1,547,000 182257415 190,140,876 0.17%
OHCOR ELECTRIC D 3 800% 06/01/83 usD 2,357,000 HIGATEIG  27BIELATE 0.26%

qFEA BRDCOM CRP / FIN 3.875% 011527 usD 154,000 6191573 17309614 0.02%
BROADCOM NG 4 250% 0415125 1244 usD 2,438,000 ®HIT0S 1642008 0.26%

BROADCOM NG 4.750% 04115729 1448 usp 7,124000 09822 BATITENT 0.75%

MICROCHIP TEGH 3 922% 0601121 usD 3,910,000 426303105 434705565 0.40%

MICRON TECH 4 875% 02006726 usD 52,000 10421208 114961438 011%

MICRON TECH 5.327% D206/29 usD 2,253,000 WWHE IHIINT 0.2

ORVO ING 5.500% 0715026 usD 1,610,000 184462003 186667476 01T

RFREHIT EDN CADENCE DESIGH SYS & 375% 10115724 usD 5,126,000 569185469 595230554 0.55%
BTN KEYSIGHT TECHNOL 3.000% 1063029 usD 2,461,000 HIBSH9T 260090658 0.25%
TRIMBLE INC 4 900% 06N 528 usD 4,800,000 STTTO0T 570331443 052%

TRIMBLE NAVIG 4 75% 12001728 usD 4,725,000 546365276 555062502 051%

LEe T CITIZENS FINGRP 3.750% 0701124 usD 341,000 100360760 106282834 0.00%
CIMIZENS FINGRP 4 350% 0801125 usD 501,000 B2310963  B9286515 0.06%

&M - HlkFo-~ SYNCHRONY FINANG 3 950% 120027 ush 2,524,000 253,075,852 290,984 55T 0.2m%
SYNCHRONY FINANC 4 375% 0319/24 usD 508,000 793122 80087858 0.05%

SYNCHRONY FINANC 5.150% 031929 uso 3,759,000 5617 549 783,295,502 0.26%

M - KA RAYMOND JAMES 4 950% O7/1506 usD 2,576,000 BIEAL0 3T TEE0ES 0.30%
M - FORDY—£A CBOE HOLDINGS 3.650% 01112127 usD 1,763,000 2102178 205972380 0.15%
14 - tok-BE CAMPBELL SOUP CO 3 950% 0315/25 usD 1,235,000 133002505 143,001,484 0.13%
CAMPEELL SOUP 0O 4 150% 0315028 usD 1,847,000 2700807 28BS 0.20%

CAMPEELL SOUP 0O 4 B00% 0315048 usn 3,450,000 W08 435170208 0.40%

GENERAL MILLS IN 4.200% 04117028 usD 3,857,000 415440003 433883 041%

KRAFT HEINZ FOOD 3,000% 0501126 usp 4,305,000 455845058 4B8ITSATT 0.43%

KRAFT HEINZ FOOD £ 375% D60 1186 ush 1,793,000 176,059,825 192,423 855 0.15%

KRAFT HEINZ FOOD 4 625% 013029 usD 811,000 gIENSTI  G7T0MX0 0.05%

MARS INC 2 700% 040125 1444 usp 960,000 106013292 105,833,854 0.10%

MARS INC 3.200% 040150 1444 usp 1,171,000 20217532 1491063 0.12%

MARS ING 4 200% D415 1444 usD 1,458,000 160632995 191855514 01T

) CHOICE HOTELS 3 700% 120172 usD 2,410,000 WBOTAITS 254013 0.21%
HIRRESAE NRGENERGY INC 3 750% G/15/24 144 usD 2,520,000 MIITION  2BIAIIE 0.28%
NRGENERGY INC 6 625% 0115027 usD 3,200,000 IMGAB0ABE 37T 962966 0.35%

NRGENERGY ING 7 250% 0515026 usD 5,837,000 EO5SSSE31 634185574 064%

BHE BROWN & BROWN 4 500% 01529 usp 1,152,000 128652355 13791283 013%
Ifiis - RANA FLOWSERVE CORP 3.50% C3N1522 usD 2,454,000 BEESINE  IMIM068 0.25%
- R WABTEC 3.450% 1115026 usD 1,474,000 154602714 162,135 454 0.15%
WABTEC 4 150% 031502 usp 2,673,000 HH%6585 308630720 028%

WABTEC 4 T00% 09115028 usD 5,477,000 EODOO5TES 655204368 060%

EoEy BOSTON SCIENTIFC 3 750% 0310126 uso 1,153,000 127 276,041 134 816,762 0.12%
BOSTON SCIENTIFC 4 000% 03/01728 usD 1,108,000 125450965  133389,906 0.12%

BOSTON SCIENTIFC 4 700% 03/01188 usD 91,000 05624006 127275518 0.1%

e - U ABBVIE INC 2 600% 11721724 1444 usD 1,536,000 7508328 1B84BA5N 0.15%
ABBVIE INC 2 950% 11121126 1444 usD 1,613,000 1TEAS2486 178 T4T.TE6 0.96%

ABBVIE INC 3.200% 11721129 1444 usD 1,513,000 165,103,069 167,485,061 0.15%

ABBVIE INC 4.050% 11121139 1444 usD 1,862,000 02502483 213405160 0.20%

ABBVIE INC 4.250% 1172143 1444 usD 1,073,000 MBEOTO01 124,347 565 0.11%

ALLERGAN INC 2 B00% 01523 uso 120,000 12853458 13,151,904 001%

BRISTOLMYERS 3400% 0712622 1444 usD 1,007,000 NZATH48 119,547,300 0.11%

BRISTOL-MYERS 4.129% 06/15/39 1448 usD 742,000 B1638535 324549 0.08%

BRISTOL-MYERS 4 250% 100649 1444 ush 1,274,000 130,470,795 164 629 476 0.15%
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Em - xhbrERR AGCTAVIS ING 3 28% 100122 usD 1,427,000 156,462,735 169 672 853 0.16%
ER - HO CENTENE CORP 4.250% 121527 1444 ush 3,683,000 288,620,061 300,358 250 0.2
CENTEHNE CORF 4 B25% 121529 1444 usD 4,000,000 438011911 451,249,735 0.42%
CENTENE CORP 4.750% 051522 usD 172,000 19,955,091 19,099,214 0.02%
CENTEME CORP 6.125% D2M5/24 W [11:3] 1,816,000 208,068,050 005 001, 260 0.45%
HUMANA INC 3 950% D&/15M48 usD 606,000 64,132,305 69,320,077 0.06%
Em - AR HCA [NC 4.125% 061529 usD 5, 765,000 630,568 402 666 054,267 061%
HCA NG 4 500% 021827 usD 2,378,000 2078423 78331 183 0,265
BHCA NG 5.125% 08N 523 UsD 1,045,000 111,850,174 125,562,208 0.12%
HCA INC 5.250% D854 usD 1,521,000 161,875, 820 155,355 408 0.47%
HOA |NC T.500% 02M 522 usD 2,500,000 338,794,005 35,25 0.32%
TIFEFAT WIACDM NG 5 250% D0 143 usD 2,401,000 /TN 327 395,006 10.30%
HE-EE-NE CONTINENTAL RES 4.500% DANS23 usD 2,756,000 294 677 BES 313,161,356 0.29%
CONTINEMTAL RES 5.00% 09r S22 usD 2,242,000 247,794,136 248 550 546 0.27%
HESS CORP 4.300% 040127 usD 2,382,000 E1ITETE 2T 284,063 0.26%
SamE-Ex HOLLY FRONTIER 5.875% 04001726 usD 1,568,000 234 876,065 48 129 517 0.22%
FOH ARG BELL 204814 ADI 4 B40% 110548 usD 337,000 45,652,100 45 318 575 0.04%
DN 201514 A2 4, 194% DEOTIMS UsD 2,047 000 224 533,603 225,796 815 0.21%
DHKN 2019-14 A2 4 352% DS0E9 usD 752,200 23,819,874 B4 BEE M4E 0.08%
DHEN 200814 A21 3. 787% 052008 UsD 541,270 104 285,716 104 TE2 B2 0.10%
DHEKN 201514 A211 4. 021% DS20M49 usD 330,050 42,253 428 42 415 065 0.04%
DPABRS 201714 AZ3 4 118% Q72507 usp 417 420 47 226 160 4T 065 B52 0.04%
DPABE 201714 A2 3.082% 07/25087 UsD 395,920 425819 43 180,578 0.04%
DFABS J018-14 AN 4,116% D7 25M48 usD 1,861,438 207 B4T 246 208,408,010 0.15%
DPABS 201814 A3 4 328% 0720088 UsD BT TS a7 810,662 38281 M0 0.04%
DFABS 201814 AZ 3.BES% 102548 usD 3,596,000 352,170,882 381 340,729 0.35%
JACH 2001914 AD3 4,970 0SH4E usD 4,010,000 432,047 400 440,905,357 0,405
JACK 2015-14 AZ) 3 982% 08050 usD 2,028,000 218,496,720 270290 B2T 0.20%
JACHK 200514 AN 4.476% OS5489 usD 4,060,000 437 424 400 445 156 167 0.41%
PLNT 2019-1A AZ 3 858% 1200549 usD 1,714,000 126,307 18T 183,849,130 0AT%
WEN 201514 A2I 3 573% 01 543 usD 639,940 70,667 952 70,348 162 0.06%
WEN 2015-14 AZII 3 884% 0315048 usD 180,320 19,596,693 19,951,556 0.02%
WEN 2019-14 A21 3 TA3% D654 usD 1,418,870 158,207 946 157 461 562 0.94%
WEN 2012-14 A21I 4 DA% 01540 UED BET B40 08, 160,085 97 04 085 0.05%
HEsEUMANA GEORGEAPACIFIC 3 16% 11115121 1448, usD 3,875,000 442 126 799 429 177 463 0.35%
1 QG CORP 3.400% 091721 usD 336,000 42,805,471 42,948 821 0.04%
CVE HEALTH CORP 3,000% 0RMSDE usD 229,000 20883175 I 088 BES 0.0
CVE HEALTH CORF 3.250% 0aM529 usD 468,000 48,274 480 51,795,081 10.05%
CVE HEALTH CORP £, 100% 032508 usp 3,149,000 331 654 009 368 821 92 0.34%
CVS HEALTH CORF 4.300% 024728 usD 2,458,000 260,469, 162 295 737 012 0.27%
CVE HEALTH CORF §.040% 0325/48 wsD 1,475,000 163,652 666 190,247 02 Q.17%
A Tmg BUCKEYE PARTHERS 4.875% D201/21 usD 1,280,000 137,031, 574 141,614,968 0.93%
CHEMIERE CORP CH 3.700% 1115729 1444 UED 4,543,000 05,0648 D34 515 BOE 6O 0.47T%
EL PASO CORP 6.50% DAMS20 usD 78,000 7,580,154 873,714 001%
EHERGY TRAMSFER 4.950% D6/15/28 10 usD 273,000 20,002 085 32 537 415 0.03%
EMERGY TRAMSFER 5.500% 060127 UED 147,000 16,760,289 17957,129 0.02%
ENERGY TRAMEFER §.875% 01524 UsD 521,000 70,524,724 71,056 818 0.07T%
EHERGY TRAMEFER 6.000% D6/1 548 30¥ [11:35] 2 948,000 264, 587 244 272 775 448 0.25%
EQT MIDSTREAM PT 5.500% 0711528 107 UsD 2,550,000 ZBB1ET TES 276 BAT RS 0.25%
HESS MIDETREAM P 5.125% 061528 1444, usD 3,519,000 156,851 594 AT B85, TN 0. 3E%
KINDER MORGAN 4 300% 00128 usD 855,000 B85, 110,084 70,585,231 0.0E%
FINDER MORGAN 5 200% 030148 UsD 385,000 43,085,274 45 T4 7T 0.04%
EINDER MORGAN S S50% 080145 usp &78,000 BT 224 807 74 BE2 D2 0.07%
NGPL PIPECOLLE 4.375% 02r1522 1444 UsD 4,251,000 456,293,008 450,940,087 0.44%
NGPL PIPECOLLG 4.675% D8rS27 1444 ush 2,718,000 M2ETTONE 314,442 093 0.29%
PLAINS ALL AMER 4 620% 101408 usD 2,915,000 328,078 906 330684 024 0.31%
SABINE FASS LIOU & 700% 021508 usD 1,765,000 132,999,717 134,315 087 0.92%
TALLGRASS NRG 4 7500 1000123 1448 wsD 1,544,000 171,361,837 6T TH2 802 0.15%
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L—A% GLP CAPIFIN 1| 5 375% D408 S0 38,000 97,100,267 100,835 470 009%
FRETR+—CER JOMES LAMNG LASA 4.400% 111522 50 3,263,000 335,85.413 370.4TE 840 0.34%
U=F - BE CROWN CASTLE INT 3.100% 111523 UsD 2,823,000 04 B4T 316 311,365 904 028%
CROWN CASTLE INT 3 850% 0501127 UsD 1,080,000 119,253 859 124318 538 0%
CROWN CASTLE INT 4.000% 111549 U0 1,433,000 154,500,509 161928913 0.15%
CROWN CASTLE INT 4.300% 021529 UsD 1,306,000 145 560,944 1867 445 572 0.18%
CYRUSONE LPACY RU 2 900% 1114524 US0 1,218,000 132,399,285 133,249,738 012%
CrRUSONE LP/CY RU 3.450% 111529 Us0 2625,000 285,414,545 286581273 0.26%
ECHNNIX MG 2 E25% 1171824 UsD 1,152,000 125, 556500 125,687 489 0.12%
ECANNIX MG 2.8900% 111806 UsD 964,000 104,960,075 105,142,360 0.10%
ECANNIX NG 3.200% 1118729 UsD 2,070,000 236,145,407 2371382 0%
GLP CAP/FIN || 3.350% DA 24 uUsD 304,000 41,463,484 43,495 707 0.04%
GLF CAP/FIN Il 4.000% 0174530 UsD 2.634,000 279,395 595 297,840 283 02T%
GLP CAPFIN || 5 250% 08N 2% 50 TH.000 53,147 501 BE 157,194 0.08%
hE -AMEEL AUTCEOME INC 3 750% 048 S0 1,560,000 M 482 568 220,267 502 021%
OREILLY AUTOMOT 3 B00% 050127 Us0 50,000 5,473,068 5,804 826 Q0%
OREILLY AUTOMOT 3.500% 060129 US0 2.265,000 248,143,513 269,230.255 0.25%
OREILLY AUTOMOT 4.350% 060023 Us0 385,000 4,150 418 46,756 353 0.04%
hi —KEF i~} HORDSTROM 1N 4.375% 0150 UsD 2524000 275,180,570 250,305 244 0.26%
A —LAR S MCDOMALLTS CORP 2 B25% 029 MTH usD 2 451,000 257 400,175 267,295.493 0.08%
MCDOMALDTS CORP 3 E25% CML MTH LD 1,780,000 120, 582 004 138,698 271 0.13%
STARBUCKS CORP 4,450% D&/15MG UsD 1,860,000 162,557,309 184,335 357 0AT%
ERnkus LM RESEARCH 4 000% 011529 UsD 417,000 4B BER 551 45950915 0.05%
E T HUNT INGALLS B0 5. 000%. 11715725 1444 USD £ 653,000 658,140,310 544,455,158 0.59%
BE - 38 RELIANCE ST 4 AL 4.50% 0411523 US0 1,134,000 119,487,610 130,335 667 0.12%
STEEL DYMNAMICS 5.125% 1000121 us0 2552000 945,500,883 T E0T 0.25%
STEEL DYMAMICS 5 S00% 10601724 UsD 658,000 75,170,420 TIEED 548 00
B - WheER ALLEGHENY TECH 5.875% 1201727 usD 4,101,000 447 005,388 468182822 0.43%
A== fe i WELLS FARGD COFXBoFL 10430/30 MTH UsD 3,500,000 380,765,273 3BIAFS A 0.35%
RE-us ATAT ING 3600% 0711525 UsD 1,723,000 192,595, 004 198,449 840 0.18%
ATAT INC 4. 350% 0001729 12224 2,208,000 263,426 859 278,061 609 0.25%
ATAT INC 4.75% D5H5ME UsD 1,662,000 171,368,186 204,745 589 019%
ATAT INC 4.850% 0L01/Z0 UsD 1,522,000 161,007,543 191,131,841 0.18%
CEMTURY LINK IBC 5.BO0% 0315722 T UsD 844,000 05,004, 253 06,557 536 0.07%
CENTURYLINK INC B 450% 061521 § UsSD 1,922,000 219,863 515 219,108,144 0.20%
LEVEL 3 FIM INC 3LA75% 111520 1444 S0 2.724,000 205,714,268 208,738 587 0.I7%
VERIZON COMM B 4 522% 01548 UsSD 578,000 63,304,528 75,490,171 007%
VERIZON COMM INC 2 E25% DEM S5 usD 2,013,000 208,238,202 200,358,172 0.20%
VERIZON COMM NG 4, 329% DOn1s U0 2,354 000 254 BEE 683 278,270,684 0.25%
VERIZON COMM NG 4. 562% DB 146 (] 784,000 90,060,479 105922 217 0.10%
=11 HASEBRO MG 3.000% 1111904 UsD 1,199,000 130,132,256 131,117,272 0.12%
HASBRO NG 3.550% 111908 12224 1,503,000 172,711,467 174,554 251 0.16%
HASBRO NG 3.500% 111978 U0 4 291,000 465,103 246 AT0B44 454 043%
AE-BF WATCO D08 LLCF 8.375% 040122 1444 UED 1,523,000 176,554,587 165,583 352 0.16%
A5 XPOLOGETICS & S00% OBMECD 1444 Uso 2 468,000 2THATE 490 2TATEL 302 0.25%
ErMEE&S ELANCO ANIMAL 4, 272% DAZEDI W S0 957,000 106,112,160 106,919,583 0.10%
ELANCO ANINAL 4.500% 0R/2808 Wi UsD 1,401,000 158 538 545 168,817 955 0.15%
HEaH S0 £3.006 054129 B 354 820 503 55 93%
vk
R
Pl U5 TREASURY N 1.500% 031522 50 4 4488 000 483,220,781 452348005 048%
US TREASURY W 1.825% 0015828 50 2931,000 114 B3 852 315,807 802 0.29%
US TREASURY WE 1.525% 081629 W50 5408 400 EEQ,437 298 B51,038 243 D&%
US TREASURY WE 1.528% 10031728 [12-2a] 2610,000 390,685,980 BT 457039 0.36%
US TREASURTY WE 1. T50% 073124 Us0 23 469 500 2 559 016 887 2559209 83 238%
U5 TREASURY WE 2.000% 05031724 UsD 11,868,500 1,291, 313,983 1,308,005 431 1.20%
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Pl 1Ly 15 TREASLRY BB 2 125% 05531721 S0 2584 000 320 534,956 27 TEEEM 0:30%
L5 TREASLURY BB 2 250% (ursirid UED 2027 000 X2 AT S 56344 021%
US TREASURY WEB 2 250% 021545 154 Z3 961 500 2 B2 B0 680 2534085 163 23%
15 TREASURY WE 2 375% 0220 S0 12,836,000 1,441 850 193 1445036 246 132%
U5 TREASURY WE 2 375% 04530020 150 2:803,000 316,333,851 363N 528 0:29%
1S TREASURY WE 2 375% 0515729 IS0 12 856,600 1,465 565,384 1453515966 133%
U5 TREASURY WE 2 500% 0105124 50 13 576,000 1,498,354, 215 152427299 1.40%
U5 TREASURY WE 2 625% 120123 IS0 493,000 108,266,985 111,961,060 0.10%
1S TREASURY WE 2 875% 0515045 S0 £ 25,000 £:51,060,550 E36,627 500 0.58%
U5 TREASURY B 2 &75% 1173023 5] 4 855,000 540 663073 551678 263 051%
15 TREASURY WE 3.000% 0215049 S0 7.093,000 0,828,730 72139012 0.80%
Uso 15,736,337 434 15,733 237 606 14 41%
EREEERL IENEN 105305820788 107 B9 671007 A%
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2021 2 26

1,569,976,850

3,428,709

1,566,548,141

1,644,125,006

0.9528

2021 2 26

73,423,319

0

73,423,319

73,378,439

1.0006
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100,000
100,000
40,000
24,490

77/125

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

30,000

15,510



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

2021 2 26

26 1,570,560,416,431
851 15,220,981,170,031
32 72,197,313,686
204 1,266,892,227,814

1,113 18,130,631,127,962
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52
38 38 57
19 8 6 52
35 2019 4 1 2020 3 31 EY
36 2020 4 1 2020 9 30

EY
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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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35 2019 4 1 2020 3 31

?,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
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