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29 4 25 30 4 25
197,276 47,505,409
1,116,289 1,080,114,140
12,489 12,480
1,326,054 1,127,632,029
1,326,054 1,127,632,029
64,735 5,560,616
952 182,276
49,841 9,417,557
- 110
222 18,160
115,750 15,178,719
115,750 15,178,719
1,210,000 1,112,123,337
304 329,973
244 107,804
1,210,304 1,112,453,310
1,210,304 1,112,453,310
1,326,054 1,127,632,029
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2017 10 31
4.5
4.5
4.2
ANZ National Bank
0.680% due 11/01/2017 usb 397 397
Bank of Nova Scotia
0.680% due 11/01/2017 34,117 34,117
Brown Brothers Harriman & Co.
0.680% due 11/01/2017 69 69
Citibank N.A.
0.680% due 11/01/2017 42,223 42,223
DBS Bank Ltd.
0.680% due 11/01/2017 49,984 49,984
Deutsche Bank AG
0.680% due 11/01/2017 31,371 31,371
DnB NORBank ASA
0.680% due 11/01/2017 11,513 11,513
JPMorgan Chase & Co.
0.680% due 11/01/2017 84,992 84,992
Wells Fargo Bank
0.680% due 11/01/2017 85,255 85,255
339,921
0.3 b
1.008% due 11/30/2017 9,200 9,193
1.033% due 11/16/2017 14,700 14,694
23,887
363,808
363,807
363,808
363,807
95.9
95.9
PIMCO Bermuda Income Fund (M)
7,491,408 611,286 7,757,222
7,757,222
7,491,408
100.4 8,121,030
7,855,215
a 0.7 (57,514)
0
0.3 28,687
100.0 8,092,203
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HUS 11/2017 JPY 5,421,051 USD 47,864 161 (5)
HUS 11/2017 6,555,894 57,592 0 (103)
HUS 11/2017 6,111,150 53,788 1 ?3)
HUS 11/2017 88,673 783 3 0
HUS 1172017 41,894 369 0 0
165 (111)
BOA 11/2017 usD 488,503 JPY 54,936,460 0 (5,036)
BPS 11/2017 JPY 106,834,616 USD 941,689 1,492 0
BPS 11/2017 usD 1,983,779  JPY 223,261,869 306 (19,271)
BPS 12/2017 942,932 106,834,616 0 (1,379)
CBK 11/2017 JPY 231,063,343 USD 2,031,246 0 (2,226)
CBK 11/2017 6,000,074 52,905 102 0
CBK 11/2017 usD 1,966,147 JPY 221,469,294 21 (17,129)
CBK 12/2017 2,086,986 237,063,417 2,395 (98)
FBF 11/2017 31,197 3,513,401 0 @77)
GLM 11/2017 1,510,371 169,961,909 10 (14,632)
HUS 11/2017 JPY 69,319,003 USD 607,848 0 (2,193)
HUS 11/2017 usD 236,312 JPY 26,883,768 280 ()
HUS 11/2017 52,986 6,000,074 0 (183)
HUS 12/2017 608,673 69,319,003 2,248 0
RBC 11/2017 144,526 16,222,403 0 (1,761)
SCX 11/2017 JPY 213,483,812 USD 1,880,418 1,655 0
SCX 11/2017 usD 66,007 JPY 7,448,478 0 (456)
SCX 12/2017 1,882,968 213,483,812 0 (1,497)
TOR 11/2017 JPY 95,533,952 USD 841,338 592 0
TOR 12/2017 usD 842,487 JPY 95,533,952 0 (529)
9,101 (66,669)
9,266 (66,780)
2017 10 31
104.7
3.6
1011778 B.C. Unlimited Liability Company
3.492% due 02/16/2024 UsD 832 833
3.583% due 02/16/2024 532 533
Accudyne Industries Borrower S.C.A.
5.083% due 08/02/2024 600 605

48/215



Air Medical Group Holdings, Inc.
5.567% due 09/07/2024

Albany Molecular Research, Inc.
4.583% due 08/30/2024

Alpha 3 BV

4.333% due 01/31/2024

Alphabet Holding Co., Inc.
4.833% due 09/26/2024

Altice Financing S.A.

4.086% due 01/05/2026

American Builders & Contractors Supply Co., Inc.

3.742% due 10/31/2023

AmWINS Group, Inc.

3.985% due 01/25/2024

3.992% due 01/25/2024

Ancestry.com Operations, Inc.

4.490% due 10/19/2023

Avantor Performance Materials Holdings,
5.312% due 09/07/2024

6.750% due 06/30/2018

Avolon Holdings Ltd.

3.488% due 09/20/2020

3.488% due 04/03/2022

AWAS Leasing 2011-1 Ltd.

4.299% due 10/02/2021

Beacon Roofing Supply, Inc.

3.567% due 08/23/2024

BMC Software Finance, Inc.

5.242% due 09/10/2022

BWay Holdings Co.

4.522% due 04/03/2024

4.599% due 04/03/2024

Caesars Entertainment Operating Co. LLC
3.742% due 10/06/2024

3.863% due 10/06/2024

Caesars Resort Collection LLC

4.075% due 09/27/2024

Camelot U.S. Acquisition 1 Co.
4.742% due 10/03/2023

Castlelake Aircraft Structured Trust
3.967% due 09/15/2024

Centene Corp.

4.500% due 09/13/2018

CenturyLink, Inc.

2.750% due 01/31/2025

Charter Communications Operating LLC
3.250% due 07/01/2020

3.250% due 01/03/2021

3.500% due 01/15/2024

Inc.
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2,000 2,004
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Cheniere Energy Partners LP

3.471% due 02/25/2020 usD 1,350 1,350
CityCenter Holdings LLC

3.742% due 04/18/2024 299 301
Cypress Intermediate Holdings 111, Inc.

4.250% due 04/27/2024 100 100
DaVita, Inc.

3.992% due 06/24/2021 194 195
Dell International LLC

3.250% due 09/07/2023 2,523 2,532
Diamond BV

3.250% due 09/06/2024 EUR 500 583
4.316% due 09/06/2024 usD 300 301
Diamond Resorts International, Inc.

7.242% due 08/11/2023 2,077 2,093
Diaverum Holding S.a.r.1

3.250% due 05/31/2024 EUR 1,300 1,516
Endo Luxembourg Finance Co. I S.a r.1l.

5.500% due 04/29/2024 usD 2,266 2,299
Energy Future Intermediate Holding Co. LLC

4.239% due 06/30/2018 2,550 2,568
4.242% due 06/30/2018 68,855 69,329
FCA U.S. LLC

3.240% due 12/31/2018 758 762
FinCo I LLC

2.750% due 06/14/2022 1,300 1,319
First Data Corp.

3.488% due 07/08/2022 3,000 3,012
Gartner, Inc.

3.242% due 04/05/2024 128 129
Golden Entertainment, Inc.

4.240% due 10/20/2024 700 700
H.B. Fuller Co.

3.489% due 10/12/2024 1,100 1,108
HCA, Inc.

3.242% due 03/17/2023 997 1,003
3.492% due 02/15/2024 3,002 3,025
HD Supply, Inc.

3.833% due 10/17/2023 199 201
HD Supply Waterworks Ltd.

4 _455% due 08/01/2024 320 323
Hilton Worldwide Finance LLC

3.238% due 10/25/2023 13,505 13,601
iHeartCommunications, Inc.

8.083% due 01/30/2019 18,608 13,991
Intelsat Jackson Holdings S.A.

4.071% due 06/30/2019 3,800 3,796
KFC Holding Co.

3.237% due 06/16/2023 1,089 1,096
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Kinetic Concepts, Inc.

4.583% due 02/02/2024 1,896 1,897
Klockner Pentaplast of America, Inc.

4._750% due 06/30/2022 EUR 300 351
Las Vegas Sands LLC

3.242% due 03/29/2024 usD 2,593 2,610
Mcafee LLC

5.833% due 09/30/2024 1,200 1,209

MGM Growth Properties Operating Partnership LP

3.492% due 04/25/2023 usD 611 615
MH Sub I LLC

5.070% due 09/13/2024 1,010 1,007
8.820% due 08/15/2025 500 498
Missions Broadcasting, Inc.

3.735% due 01/17/2024 59 59
Misys Ltd.

4.817% due 06/13/2024 200 200
Multi-Color Corp.

2.250% due 09/20/2024 175 176
Nexstar Broadcasting, Inc.

3.735% due 01/17/2024 468 471
Nidda Healthcare Holding AG

3.500% due 09/22/2024 EUR 168 197
3.750% due 09/19/2024 832 976
Nielsen Finance LLC

3.238% due 10/04/2023 usD 398 400
Oxea Holding Vier GMBH

3.750% due 10/11/2024 EUR 2,000 2,338
Pacific Investment Management Co. LLC

3.597% due 02/19/2020 usb 1,700 1,670
Parexel International Corp.

4.280% due 09/27/2024 400 404
Petrobras Netherlands BV

3.257% due 06/14/2019 500 488
Post Holdings, Inc.

3.492% due 05/24/2024 1,406 1,414
Prestige Brands, Inc.

3.992% due 01/26/2024 89 90
Quintiles IMS, Inc.

3.317% due 01/31/2025 10,200 10,274
Refresco Holding BV

3.000% due 09/26/2024 EUR 2,600 3,052
Reynolds Group Holdings, Inc.

3.992% due 02/05/2023 usD 198 199
RPI Finance Trust

3.333% due 03/27/2023 7,253 7,289

Sequa Mezzanine Holdings LLC
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6.807% due 11/28/2021 4 4
6.874% due 11/28/2021 1,741 1,760
10.374% due 04/28/2022 650 664
Serta Simmons Bedding LLC

4.812% due 11/08/2023 43 43
4.835% due 11/08/2023 155 154
SFR Group S.A.

4.336% due 01/05/2026 1,400 1,403
Sprint Communications, Inc.

3.750% due 02/02/2024 4,184 4,202
Team Health Holdings, Inc.

3.992% due 02/06/2024 361 358
Transdigm, Inc.

4.242% due 06/09/2023 1,099 1,105
4.333% due 06/09/2023 592 595
Traverse Midstream Partners LLC

5.330% due 09/27/2024 454 461

Tronox Finance LLC

4.323% due 09/22/2024 usD 450 453
Unitymedia Finance LLC

3.604% due 10/16/2024 1,000 999
Unitymedia Hessen GmbH & Co. KG

2.750% due 10/16/2024 EUR 2,900 3,394
Univision Communications, Inc.

3.992% due 03/15/2024 usD 11,921 11,879
UPC Financing Partnership

2.750% due 10/15/2026 EUR 1,000 1,170
3.732% due 01/15/2026 usD 1,500 1,507
Valeant Pharmaceuticals International, Inc.

5.990% due 04/01/2022 695 710
Vertiv Group Corp.

5.242% due 11/30/2023 301 302
7.250% due 11/30/2023 86 87
VFH Parent LLC

5.061% due 12/30/2021 165 167
VICI Properties 1 LLC

4.850% due 10/14/2022 3,800 3,808
Virgin Media Bristol LLC

3.989% due 01/31/2025 1,400 1,407
Vistra Operations Co. LLC

3.987% due 12/14/2023 225 227
3.992% due 08/04/2023 341 342
4.084% due 08/04/2023 188 188
4.084% due 12/14/2023 73 73
West Corp.

5.242% due 10/10/2024 1,609 1,611

Wilsonart LLC
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4.590% due 12/19/2023 199 200
298,803
300,666
20.0
11.0
ABH Financial Ltd. Via Alfa Holding Issuance PLC
2.626% due 04/28/2020 EUR 3,028 3,576
AerCap Ireland Capital DAC
3.750% due 05/15/2019 usb 1,850 1,893
4.250% due 07/01/2020 1,405 1,471
4.500% due 05/15/2021 800 850
4.625% due 10/30/2020 3,150 3,348
AGFC Capital Trust 1
3.109% due 01/15/2067 2,200 1,331
Akelius Residential Property AB
3.375% due 09/23/2020 EUR 1,000 1,270
Alliance Data Systems Corp.
4.500% due 03/15/2022 173 211
Ally Financial, Inc.
3.250% due 02/13/2018 usb 630 632
3.250% due 11/05/2018 850 859
3.500% due 01/27/2019 737 748
3.600% due 05/21/2018 6,600 6,650
4.750% due 09/10/2018 2,450 2,505
6.250% due 12/01/2017 6,248 6,268
8.000% due 11/01/2031 2,740 3,637

Altarea S.C.A.

2.250% due 07/05/2024 EUR 1,100 1,297
Annington Funding PLC

1.650% due 07/12/2024 1,600 1,911
2.646% due 07/12/2025 GBP 2,200 2,951
3.184% due 07/12/2029 500 674
3.935% due 07/12/2047 400 568
Ardonagh Midco 3 PLC

8.375% due 07/15/2023 1,700 2,348
Army Hawaii Family Housing Trust Certificates

1.639% due 06/15/2050 UsD 5,200 3,677
Aroundtown S_A.

3.000% due 10/16/2029 GBP 1,700 2,209
ATF Netherlands BV

1.875% due 01/19/2026 EUR 500 598
Banco Bilbao Vizcaya Argentaria S.A. ()

6.750% due 02/18/2020 2,200 2,776
7.000% due 02/19/2019 1,600 1,972
9.000% due 05/09/2018 usb 2,400 2,484
Banco Espirito Santo S_A.

2.625% due 05/08/2017 (b) EUR 3,100 1,065

Banco Santander S.A.
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6.250% due 09/11/2021 (a)

Banistmo S.A.

3.650% due 09/19/2022 usD
Bank of America Corp.

3.875% due 08/01/2025

Barclays Bank PLC

7.625% due 11/21/2022

7.750% due 04/10/2023

14.000% due 06/15/2019 (a) GBP
Barclays PLC

2.375% due 10/06/2023

2.975% due 01/10/2023 usD
3.125% due 01/17/2024 GBP
3.250% due 02/12/2027

3.684% due 01/10/2023 usb
4.337% due 01/10/2028

4_375% due 01/12/2026

5.875% due 09/15/2024 (a) GBP
6.500% due 09/15/2019 (a) EUR
7.000% due 09/15/2019 (a) GBP
7.250% due 03/15/2023 (a)

7.875% due 03/15/2022 (a) uSsD
7.875% due 09/15/2022 (a) GBP
8.000% due 12/15/2020 (a) EUR
8.250% due 12/15/2018 (a) usb

BGC Partners, Inc.

5.125% due 05/27/2021
5.375% due 12/09/2019
Blackstone CQP Holdco LP
6.000% due 08/18/2021
6.500% due 03/20/2021
BNP Paribas S.A.

7.625% due 03/30/2021 (a)
BOC Aviation Ltd.

2.375% due 09/15/2021

BPCE S.A.

12.500% due 09/30/2019 (a) usb
BRFkredit A/S

1.000% due 01/01/2018 DKK

1.000% due 04/01/2018

4.000% due 01/01/2018

Brighthouse Financial, Inc.

3.700% due 06/22/2027 usD
4.700% due 06/22/2047

Brixmor Operating Partnership LP

3.250% due 09/15/2023

Brookfield Finance, Inc.
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1,500 1,913
400 401
300 315

6,740 7,756

5,600 5,733

9,970 15,606

1,700 2,273

1,000 1,027

1,700 2,348

10,400 14,331
500 510
700 727

2,900 3,044

6,400 8,626

4,400 5,523
200 281

12,000 17,485

1,200 1,341

5,353 7,918
600 812
900 958
400 425

1,450 1,525

1,300 1,302

7,400 7,494
600 674
570 560
700 827

24,600 3,865
180,500 28,434
30,100 4,747

2,400 2,366
682 678
300 296
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4.700% due 09/20/2047 2,334 2,395
CBL & Associates LP

5.950% due 12/15/2026 1,130 1,129
CIT Group, Inc.

3.875% due 02/19/2019 5,342 5,435
5.000% due 08/01/2023 2,300 2,494
5.375% due 05/15/2020 400 430
5.500% due 02/15/2019 168 176
Cooperatieve Rabobank UA

6.625% due 06/29/2021 (a) EUR 1,800 2,441
Co-operative Group Holdings 2011 Ltd.

6.875% due 07/08/2020 GBP 2,230 3,305
7.500% due 07/08/2026 600 983
CPI1 Property Group S.A.

2.125% due 10/04/2024 EUR 2,100 2,495
Credit Agricole S.A. (a)

7.500% due 06/23/2026 GBP 1,100 1,726
7.875% due 01/23/2024 usD 696 794
Credit Suisse AG

6.500% due 08/08/2023 3,985 4,523
Credit Suisse Group AG

2.519% due 12/14/2023 5,000 5,053
2.997% due 12/14/2023 3,600 3,595
4.282% due 01/09/2028 6,700 6,993
Credit Suisse Group Funding Guernsey Ltd.

2.750% due 08/08/2025 GBP 600 819
3.750% due 03/26/2025 usD 1,800 1,852
Crown Castle International Corp.

3.200% due 09/01/2024 604 601
3.650% due 09/01/2027 2,678 2,678
4.000% due 03/01/2027 255 262
CTR Partnership LP

5.250% due 06/01/2025 504 519
Deutsche Bank AG

2.329% due 07/13/2020 1,536 1,543
2.700% due 07/13/2020 1,552 1,558
3.219% due 05/10/2019 80 82
4.250% due 10/14/2021 15,720 16,460
Digital Euro Finco LLC

2.625% due 04/15/2024 EUR 1,400 1,769
Digital Realty Trust LP

2.750% due 02/01/2023 usD 142 142
3.700% due 08/15/2027 390 396

Digital Stout Holding LLC

2.750% due 07/19/2024 GBP 400 540
3.300% due 07/19/2029 400 542
Emerald Bay S.A.
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0.000% due 10/08/2020 EUR 3,425 3,726
Equinix, Inc.

2.875% due 10/01/2025 700 838
ERP Operating LP

3.250% due 08/01/2027 UsD 257 258
4.000% due 08/01/2047 153 153
Fastighets AB Balder

1.125% due 03/14/2022 EUR 1,000 1,187
1.875% due 03/14/2025 1,100 1,319
1.875% due 01/23/2026 1,470 1,739
Globalworth Real Estate Investments Ltd.

2.875% due 06/20/2022 1,400 1,674
goeasy Ltd.

7.875% due 11/01/2022 (c) usD 594 613
Goodman Australia Finance Pty Ltd.

1.375% due 09/27/2025 EUR 800 942
Goodman U.S. Finance Four LLC

4.500% due 10/15/2037 usD 908 928
Goodman U.S. Finance Three LLC

3.700% due 03/15/2028 1,724 1,721
Host Hotels & Resorts LP

4.000% due 06/15/2025 200 205
Howard Hughes Corp.

5.375% due 03/15/2025 3,085 3,178
HSBC Holdings PLC

2.625% due 08/16/2028 GBP 360 484
3.262% due 03/13/2023 usD 800 818
4.041% due 03/13/2028 700 734
4.300% due 03/08/2026 500 537
4.750% due 07/04/2029 (&) EUR 2,800 3,541
6.000% due 09/29/2023 (a) 7,210 9,935
Hudson Pacific Properties LP

3.950% due 11/01/2027 UsD 363 364
International Lease Finance Corp.

3.875% due 04/15/2018 600 606
8.250% due 12/15/2020 7,590 8,858
Intesa Sanpaolo SpA

7.750% due 01/11/2027 (&) EUR 8,680 12,305
iStar, Inc.

4.625% due 09/15/2020 usD 137 140
5.250% due 09/15/2022 515 529
Jefferies Finance LLC

6.875% due 04/15/2022 1,000 1,015
7.250% due 08/15/2024 800 819
7.375% due 04/01/2020 2,875 2,979
7.500% due 04/15/2021 630 660
Jefferies LoanCore LLC

6.875% due 06/01/2020 1,700 1,761
KBC Bank NV

8.000% due 01/25/2023 2,200 2,233

Kennedy Wilson Europe Real Estate PLC
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3.950% due 06/30/2022 GBP 500 697
Kojamo 0YJ

1.500% due 06/19/2024 EUR 1,200 1,421
Lifestorage LP

3.500% due 07/01/2026 UsD 1,200 1,161
Lincoln Finance Ltd.

6.875% due 04/15/2021 EUR 7,435 9,170
Lloyds Bank PLC

12.000% due 12/16/2024 (a) usD 200 271
Lloyds Banking Group PLC

2.250% due 10/16/2024 GBP 900 1,200
2.907% due 11/07/2028 usD 3,500 3,500
3.574% due 11/07/2028 5,600 5,600
7.000% due 06/27/2019 (a) GBP 8,800 12,460
7.500% due 06/27/2024 (a) usD 2,700 3,088
7.625% due 06/27/2023 (a) GBP 7,511 11,384
7.875% due 06/27/2029 (a) 1,700 2,733
Merlin Properties Socimi S.A.

1.750% due 05/26/2025 EUR 1,910 2,271
1.875% due 11/02/2026 900 1,057
Mitsubishi UFJ Lease & Finance Co. Ltd.

2.652% due 09/19/2022 usD 2,100 2,078
Mizuho Financial Group, Inc.

2.197% due 09/11/2022 10,200 10,241
2.601% due 09/11/2022 4,700 4,664
National Australia Bank Ltd.

1.375% due 07/12/2019 600 595
Navient Corp.

4.875% due 06/17/2019 1,500 1,547
5.000% due 10/26/2020 3,070 3,170
5.500% due 01/15/2019 8,304 8,584
5.625% due 08/01/2033 4,640 4,025
5.875% due 03/25/2021 383 404
6.500% due 06/15/2022 1,926 2,046
7.250% due 01/25/2022 5,490 5,977
8.000% due 03/25/2020 9,405 10,393
8.450% due 06/15/2018 600 624
Nordea Kredit Realkreditaktieselskab

2.000% due 04/01/2018 DKK 67,500 10,679
2.000% due 10/01/2047 2,849 447
Nykredit Realkredit A/S

1.000% due 01/01/2018 41,700 6,541
1.000% due 04/01/2018 329,700 51,910
1.000% due 07/01/2018 24,100 3,809
2.000% due 01/01/2018 64,400 10,123
2.000% due 04/01/2018 23,100 3,654
2.500% due 10/01/2047 12,380 2,012
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OneMain Financial Holdings LLC

6.750% due 12/15/2019 usb 4,340 4,508
7.250% due 12/15/2021 3,320 3,457
Ontario Teachers® Cadillac Fairview Properties Trust

3.125% due 03/20/2022 696 708
3.875% due 03/20/2027 472 484
Oppenheimer Holdings, Inc.

6.750% due 07/01/2022 320 327
Preferred Term Securities XVIII Ltd.

1.700% due 09/23/2035 652 583

Preferred Term Securities XXIV Ltd.

1.620% due 03/22/2037 usD 1,369 1,184
1.700% due 03/22/2037 5,019 3,538
Preferred Term Securities XXV Ltd.

1.610% due 06/22/2037 31,070 26,410
Preferred Term Securities XXVI Ltd.

1.620% due 09/22/2037 51,843 44,845
Prologis LP

2.250% due 06/30/2029 GBP 200 256
Provident Funding Associates LP

6.375% due 06/15/2025 usD 206 218
QNB Finance Ltd.

1.796% due 06/06/2018 400 400
Realkredit Danmark A/S

1.000% due 01/01/2018 DKK 78,500 12,317
1.000% due 04/01/2018 188,030 29,621
2.000% due 01/01/2018 105,300 16,546
2.000% due 04/01/2018 110,500 17,476
2.500% due 07/01/2047 10,823 1,759
3.000% due 07/01/2046 6,103 1,015
Rio Oil Finance Trust Series 2014-1

9.250% due 07/06/2024 UsD 1,361 1,479
Royal Bank of Scotland Group PLC

2.000% due 03/08/2023 EUR 1,900 2,326
2.500% due 03/22/2023 6,700 8,428
2.785% due 05/15/2023 usD 3,074 3,103
3.498% due 05/15/2023 2,214 2,234
3.875% due 09/12/2023 5,500 5,648
4.800% due 04/05/2026 2,300 2,481
7.500% due 08/10/2020 (a) 1,700 1,826
8.000% due 08/10/2025 (&) 1,400 1,604
8.625% due 08/15/2021 (a) 2,200 2,497
Royal Bank of Scotland PLC

6.934% due 04/09/2018 EUR 6,180 7,413
Santander Holdings USA, Inc.

3.700% due 03/28/2022 usD 366 375
4.400% due 07/13/2027 926 953
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4.500% due 07/17/2025 3,000 3,133
Santander UK Group Holdings PLC

2.875% due 08/05/2021 1,800 1,811
3.625% due 01/14/2026 GBP 1,900 2,725
6.750% due 06/24/2024 (a) 6,690 9,764
7.375% due 06/24/2022 (a) 1,900 2,766
SBA Communications Corp.

4.000% due 10/01/2022 usb 722 736
Sberbank of Russia Via SB Capital S.A.

3.352% due 11/15/2019 EUR 5,600 6,863
5.180% due 06/28/2019 usD 1,400 1,455
5.717% due 06/16/2021 900 976
6.125% due 02/07/2022 10,400 11,398
SL Green Operating Partnership LP

3.250% due 10/15/2022 234 235
SL Green Realty Corp.

4.500% due 12/01/2022 970 1,028
7.750% due 03/15/2020 500 557

Societe Generale S.A.

8.250% due 11/29/2018 (a) usD 600 636
Society of Lloyd"s

4.750% due 10/30/2024 GBP 400 593
Springleaf Finance Corp.

5.250% due 12/15/2019 usD 1,850 1,915
6.000% due 06/01/2020 300 316
6.125% due 05/15/2022 8,583 9,077
6.900% due 12/15/2017 200 201
8.250% due 12/15/2020 16,479 18,621
State Bank of India

2.297% due 04/06/2020 8,000 8,022
Stearns Holdings LLC

9.375% due 08/15/2020 1,580 1,651
Sumitomo Mitsui Trust Bank Ltd.

1.764% due 09/19/2019 3,040 3,043
1.950% due 09/19/2019 2,490 2,480
Tesco Property Finance 2 PLC

6.052% due 10/13/2039 GBP 3,596 5,773
Tesco Property Finance 3 PLC

5.744% due 04/13/2040 167 264
Tesco Property Finance 4 PLC

5.801% due 10/13/2040 403 642
Tesco Property Finance 6 PLC

5.411% due 07/13/2044 2,363 3,631
UBS AG

4.750% due 05/22/2023 usD 1,800 1,828
5.125% due 05/15/2024 900 961
7.625% due 08/17/2022 6,000 7,095
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UBS Group AG ()

5.750% due 02/19/2022 EUR 3,200 4,344

7.000% due 02/19/2025 usD 200 230

UBS Group Funding Switzerland AG

3.491% due 05/23/2023 2,000 2,052

4.125% due 09/24/2025 2,470 2,608

4.125% due 04/15/2026 2,500 2,640

4.253% due 03/23/2028 2,200 2,323

Ventas Realty LP

3.250% due 10/15/2026 100 98

VEREIT Operating Partnership LP

3.950% due 08/15/2027 380 380

VICI Properties 1 LLC

4.847% due 10/15/2022 987 996

8.000% due 10/15/2023 3,591 4,013

Washington Prime Group LP

5.950% due 08/15/2024 4,771 4,907

Wells Fargo & Co.

2.125% due 12/20/2023 GBP 2,100 2,831

2.239% due 02/11/2022 usD 6,670 6,743

2.500% due 03/04/2021 300 301

2.656% due 03/04/2021 100 103

3.000% due 10/23/2026 2,810 2,757

Westfield America Management Ltd.

2.125% due 03/30/2025 GBP 400 518
906,024

6.0

AA Bond Co. Ltd.

2.750% due 07/31/2023 GBP 400 529

2.875% due 01/31/2022 200 269

Adecoagro S.A.

6.000% due 09/21/2027 usD 600 606

Allegion U.S. Holding Co., Inc.

3.200% due 10/01/2024 463 465

3.550% due 10/01/2027 563 563

Allergan Funding SCS

0.020% due 06/01/2019 EUR 144 168

Altice Financing S.A.

7.500% due 05/15/2026 usb 1,000 1,099

Altice Luxembourg S.A.

7.250% due 05/15/2022 EUR 28,087 34,929

7.750% due 05/15/2022 usD 13,650 14,469

American Airlines 2017-2 Class AA Pass-Through Trust

3.350% due 10/15/2029 480 484

American Honda Finance Corp.

1.669% due 11/05/2021 5,700 5,717

Anheuser-Busch InBev Finance, Inc.

4.900% due 02/01/2046 553 624
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Anheuser-Busch InBev S.A.

1.750% due 03/07/2025 GBP 635 829
2.250% due 05/24/2029 755 974
2.850% due 05/25/2037 687 896
AP Moller - Maersk A/S

2.875% due 09/28/2020 usD 200 202
Arrow Electronics, Inc.

3.250% due 09/08/2024 479 477
Avantor, Inc.

6.000% due 10/01/2024 1,396 1,426
BAT Capital Corp.

1.905% due 08/14/2020 2,044 2,056
2.195% due 08/15/2022 822 830
3.222% due 08/15/2024 3,278 3,305
Beacon Escrow Corp.

4.875% due 11/01/2025 368 374
BMC Software Finance, Inc.

8.125% due 07/15/2021 18,615 19,150
Boston Scientific Corp.

3.375% due 05/15/2022 2,260 2,324
Boxer Parent Co., Inc.

9.000% due 10/15/2019 (d) 26,119 26,201
Broadcom Corp.

3.000% due 01/15/2022 2,026 2,056
3.625% due 01/15/2024 133 138
3.875% due 01/15/2027 700 722
Caesars Growth Properties Holdings LLC

9.375% due 05/01/2022 1,770 1,908
Catalent Pharma Solutions, Inc.

4.875% due 01/15/2026 570 580
Central Nippon Expressway Co. Ltd.

1.853% due 08/04/2020 7,800 7,829

Charter Communications Operating LLC

3.579% due 07/23/2020 usb 318 327
4.200% due 03/15/2028 1,393 1,382
4.464% due 07/23/2022 661 699
4.908% due 07/23/2025 992 1,057
5.375% due 05/01/2047 177 180
6.384% due 10/23/2035 320 370
6.484% due 10/23/2045 300 345
Cheniere Energy Partners LP

5.250% due 10/01/2025 1,710 1,766
Chesapeake Energy Corp.

4.609% due 04/15/2019 189 188
Chester Downs & Marina LLC

9.250% due 02/01/2020 1,750 1,794

Cimarex Energy Co.
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3.900% due 05/15/2027 261 269
CMA CGM S.A.

5.250% due 01/15/2025 EUR 500 597
CNPC General Capital Ltd.

2.212% due 11/25/2017 UsD 1,500 1,500
CommScope Technologies LLC

5.000% due 03/15/2027 12 12
Community Health Systems, Inc.

6.250% due 03/31/2023 1,678 1,621
Conagra Brands, Inc.

1.857% due 10/09/2020 180 180
CRC Escrow Issuer LLC

5.250% due 10/15/2025 722 729
CSN Resources S.A.

6.500% due 07/21/2020 100 93
CVS Pass-Through Trust

7.507% due 01/10/2032 753 930
DAE Funding LLC

4.000% due 08/01/2020 530 539
4.500% due 08/01/2022 720 732
5.000% due 08/01/2024 1,300 1,331
Dell International LLC

4.420% due 06/15/2021 2,400 2,526
Delta Air Lines, Inc.

2.875% due 03/13/2020 1,720 1,738
Diamond Resorts International, Inc.

7.750% due 09/01/2023 3,899 4,230
Discovery Communications LLC

2.036% due 09/20/2019 730 735
2.200% due 09/20/2019 231 231
2.500% due 09/20/2024 GBP 300 391
2.950% due 03/20/2023 UsD 362 361
3.950% due 03/20/2028 476 473
DR Horton, Inc.

4.000% due 02/15/2020 290 300
DXC Technology Co.

2.266% due 03/01/2021 5,400 5,419
4.750% due 04/15/2027 379 408

Eastern Creation Il Investment Holdings Ltd.

2.750% due 09/26/2020 usD 800 805
eBay, Inc.

2.248% due 01/30/2023 410 413
2.750% due 01/30/2023 1,574 1,576
El Group PLC

6.375% due 02/15/2022 GBP 5,600 8,032
6.500% due 12/06/2018 1,051 1,469
6.875% due 02/15/2021 50 74
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EMC Corp.

2.650% due 06/01/2020 usD 1,868 1,847
EQT Corp.

2.106% due 10/01/2020 1,493 1,497
2.500% due 10/01/2020 259 259
4.875% due 11/15/2021 200 215
Eurofins Scientific SE

2.125% due 07/25/2024 EUR 800 960
Exela Intermediate LLC

10.000% due 07/15/2023 usD 880 847
Fidelity National Information Services, Inc.

1.700% due 06/30/2022 GBP 200 265
First Quantum Minerals Ltd.

7.000% due 02/15/2021 usD 200 208
Fortress Transportation & Infrastructure Investors LLC

6.750% due 03/15/2022 2,100 2,210
Fresenius Medical Care US Finance 11, Inc.

5.625% due 07/31/2019 374 395
Greene King Finance PLC

5.106% due 03/15/2034 GBP 150 237
5.702% due 12/15/2034 4,156 5,198
Harland Clarke Holdings Corp.

8.375% due 08/15/2022 usD 1,088 1,145
Harvest Operations Corp.

2.330% due 04/14/2021 2,884 2,790
HCA, Inc.

3.750% due 03/15/2019 1,045 1,063
5.500% due 06/15/2047 688 702
Heathrow Finance PLC

3.875% due 03/01/2027 GBP 300 396
Hellenic Railways Organization S.A.

5.014% due 12/27/2017 EUR 180 209
Hologic, Inc.

4.375% due 10/15/2025 usD 296 301
Hyatt Hotels Corp.

4.850% due 03/15/2026 100 109
iHeartCommunications, Inc.

9.000% due 12/15/2019 9,760 7,247
9.000% due 03/01/2021 4,900 3,546
9.000% due 09/15/2022 1,476 1,074
10.625% due 03/15/2023 1,400 1,011
IHO Verwaltungs GmbH

3.750% due 09/15/2026 (d) EUR 100 125
Ingenico Group S.A.

1.625% due 09/13/2024 1,700 2,005

Intelsat Jackson Holdings S.A.
7.250% due 10/15/2020 usD 42,049 40,670
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9.750% due 07/15/2025 3,076 3,103
Intrepid Aviation Group Holdings LLC

6.875% due 02/15/2019 3,156 3,132
Kinder Morgan, Inc.

7.250% due 06/01/2018 200 206
7.750% due 01/15/2032 2,500 3,219
Komatsu Finance America, Inc.

2.437% due 09/11/2022 400 397
Kraft Heinz Foods Co.

3.000% due 06/01/2026 100 97
3.950% due 07/15/2025 155 161
4._375% due 06/01/2046 76 75
Martin Marietta Materials, Inc.

1.965% due 05/22/2020 570 574
Melco Resorts Finance Ltd.

4.875% due 06/06/2025 900 910
Miller Homes Group Holdings PLC

5.500% due 10/15/2024 GBP 600 825
Molina Healthcare, Inc.

4._875% due 06/15/2025 usD 130 129
MoInlycke Holding AB

1.875% due 02/28/2025 EUR 1,130 1,374
Multi-Color Corp.

4.875% due 11/01/2025 usD 315 319
NetApp, Inc.

2.000% due 09/27/2019 283 282
3.300% due 09/29/2024 585 586
Netflix, Inc.

3.625% due 05/15/2027 EUR 8,727 10,457
4.875% due 04/15/2028 usD 2,030 2,020
New Red Finance, Inc.

4.250% due 05/15/2024 6,073 6,132
Nidda Healthcare Holding AG

3.500% due 09/30/2024 EUR 800 956
Nielsen Co. Luxembourg Sarl

5.000% due 02/01/2025 usD 83 86
Nissan Motor Acceptance Corp.

1.721% due 09/28/2020 1,118 1,120
2.021% due 09/28/2022 2,500 2,505
2.150% due 09/28/2020 1,100 1,097
2.600% due 09/28/2022 2,500 2,493
Nokia 0YJ

4.375% due 06/12/2027 175 175
Norwegian Air Shuttle ASA 2016-1 Class A Pass-Through Trust

4.875% due 05/10/2028 488 498
Ooredoo Tamweel Ltd.

3.039% due 12/03/2018 200 202
Park Aerospace Holdings Ltd.

3.625% due 03/15/2021 859 859
4.500% due 03/15/2023 2,063 2,071
5.250% due 08/15/2022 2,306 2,407
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5.500% due 02/15/2024 2,000 2,080

Petroleos Mexicanos

3.750% due 02/21/2024 EUR 2,100 2,619
4._875% due 01/24/2022 usD 1,930 2,014
5.125% due 03/15/2023 EUR 2,100 2,850
6.500% due 03/13/2027 usD 4,822 5,272
6.500% due 06/02/2041 1,410 1,431
6.750% due 09/21/2047 2,170 2,242
Petronas Capital Ltd.

5.250% due 08/12/2019 2,800 2,950
PetSmart, Inc.

5.875% due 06/01/2025 674 591
Phillips 66

2.009% due 04/15/2019 1,000 1,001
2.109% due 04/15/2020 900 902
Pitney Bowes, Inc.

3.625% due 09/15/2020 300 300
4.700% due 04/01/2023 634 620
Plastipak Holdings, Inc.

6.250% due 10/15/2025 184 189
Priceline Group, Inc.

2.750% due 03/15/2023 254 254
3.550% due 03/15/2028 730 737
QGOG Constellation S.A.

9.500% due 11/09/2024 (d) 450 343
QUALCOMM, Inc.

2.900% due 05/20/2024 290 291
Quintiles IMS, Inc.

2.875% due 09/15/2025 EUR 400 474
3.250% due 03/15/2025 500 605
QVC, Inc.

4._375% due 03/15/2023 usD 900 939
4.450% due 02/15/2025 800 820
4.850% due 04/01/2024 2,190 2,307
5.125% due 07/02/2022 3,400 3,648
5.450% due 08/15/2034 50 50
5.950% due 03/15/2043 8,100 8,017
RCI Banque S.A.

1.875% due 11/08/2022 (c) GBP 470 626
3.500% due 04/03/2018 usD 1,824 1,836
Russian Railways via RZD Capital PLC

7.487% due 03/25/2031 GBP 6,300 10,416
SBA Tower Trust

2.877% due 07/09/2021 usD 1,500 1,496
Scientific Games International, Inc.

5.000% due 10/15/2025 313 318

SFR Group S.A.
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5.625% due 05/15/2024 EUR 3,420 4,343
6.250% due 05/15/2024 usb 5,000 5,256
7.375% due 05/01/2026 10,583 11,416
Shire Acquisitions Investments Ireland DAC

2.400% due 09/23/2021 3,750 3,728
Simmons Foods, Inc.

5.750% due 11/01/2024 504 507

SMBC Aviation Capital Finance DAC

2.650% due 07/15/2021 usD 400 395
3.000% due 07/15/2022 300 300
SoftBank Group Corp.

3.125% due 09/19/2025 EUR 9,400 11,093
4.000% due 09/19/2029 1,700 1,984
4.750% due 09/19/2024 usD 6,800 6,786
5.125% due 09/19/2027 6,000 5,978
Spanish Broadcasting System, Inc.

12.500% due 04/15/2017 (b) 852 882
Spectra Energy Partners LP

2.016% due 06/05/2020 5,100 5,138
Spirit Issuer PLC

3.034% due 12/28/2031 GBP 760 984
6.582% due 12/28/2027 450 639
Sprint Spectrum Co. LLC

3.360% due 09/20/2021 usD 4,500 4,577
Tech Data Corp.

3.700% due 02/15/2022 147 148
4.950% due 02/15/2027 903 950
Tenet Healthcare Corp.

4.625% due 07/15/2024 1,842 1,819
Teva Pharmaceutical Finance Netherlands 111 BV

1.400% due 07/20/2018 2,980 2,965
Time Warner, Inc.

3.800% due 02/15/2027 384 385
Times Square Hotel Trust

8.528% due 08/01/2026 2,031 2,412
Transocean, Inc.

7.500% due 01/15/2026 1,016 1,049
Unique Pub Finance Co. PLC

5.659% due 06/30/2027 GBP 1,826 2,755
6.542% due 03/30/2021 1,000 1,441
7.395% due 03/28/2024 1,886 2,877
United Airlines 2016-1 Class AA Pass-Through Trust

3.100% due 07/07/2028 usD 500 503
United Group BV

4._375% due 07/01/2022 EUR 600 736
4.875% due 07/01/2024 1,100 1,347

UPCB Finance VII Ltd.
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3.625% due 06/15/2029 8,151 9,565

Valeant Pharmaceuticals International, Inc.

4.500% due 05/15/2023 800 794

6.500% due 03/15/2022 usD 469 498

7.000% due 03/15/2024 901 978

Verizon Communications, Inc.

2.875% due 01/15/2038 EUR 980 1,178

ViaSat, Inc.

5.625% due 09/15/2025 usb 760 772

Viking Cruises Ltd.

5.875% due 09/15/2027 162 164

Virgin Media Secured Finance PLC

5.000% due 04/15/2027 GBP 3,760 5,204

VMware, Inc.

2.300% due 08/21/2020 usD 760 759

2.950% due 08/21/2022 640 642

3.900% due 08/21/2027 540 542

Volkswagen Bank GmbH

0.081% due 11/27/2017 EUR 200 233

Volkswagen Group of America Finance LLC

1.650% due 05/22/2018 usD 300 300

Westmoreland Coal Co.

8.750% due 01/01/2022 685 415

Wind Acquisition Finance S.A.

4.750% due 07/15/2020 4,997 5,069

7.375% due 04/23/2021 9,600 9,996

Wind Tre SpA (¢)

2.467% due 01/20/2024 EUR 2,400 2,813

2.625% due 01/20/2023 2,400 2,811

3.125% due 01/20/2025 1,200 1,403

5.000% due 01/20/2026 usD 1,000 1,008

Wyndham Worldwide Corp.

4.150% due 04/01/2024 179 182

4.500% due 04/01/2027 203 208

Wynn Las Vegas LLC

5.250% due 05/15/2027 62 63

Wynn Macau Ltd.

4.875% due 10/01/2024 600 611

5.500% due 10/01/2027 800 813

Xerox Corp.

3.625% due 03/15/2023 838 828
492,499

3.0

AT&T, Inc.

2.309% due 07/15/2021 6,910 6,998

2.850% due 02/14/2023 1,700 1,690

3.150% due 09/04/2036 EUR 600 723
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3.400% due 08/14/2024 usD 3,390 3,392
3.900% due 08/14/2027 3,080 3,074
4.900% due 08/14/2037 3,020 3,023
5.150% due 02/14/2050 5,750 5,690
5.300% due 08/14/2058 3,454 3,434
5.650% due 02/15/2047 44 47
BG Energy Capital PLC

6.500% due 11/30/2072 1,400 1,405
British Transco International Finance BV

0.000% due 11/04/2021 400 362
El Paso Natural Gas Co. LLC

8.625% due 01/15/2022 1,900 2,309
Enbridge, Inc.

1.750% due 01/10/2020 10,400 10,391
2.020% due 06/15/2020 6,170 6,223
Energy Transfer LP

4.150% due 10/01/2020 100 104
Gazprom Neft 0AO Via GPN Capital S.A.

4._375% due 09/19/2022 5,550 5,673
6.000% due 11/27/2023 11,600 12,814

Gazprom OAO Via Gaz Capital S.A.

4.950% due 02/06/2028 usD 600 615
5.999% due 01/23/2021 1,622 1,747
6.510% due 03/07/2022 6,398 7,098
6.605% due 02/13/2018 EUR 100 119
7.288% due 08/16/2037 usD 937 1,140
8.146% due 04/11/2018 300 308
8.625% due 04/28/2034 2,622 3,547
9.250% due 04/23/2019 7,200 7,855
Global Switch Holdings Ltd.

1.500% due 01/31/2024 EUR 1,100 1,321
2.250% due 05/31/2027 1,000 1,228
Kinder Morgan Energy Partners LP

6.850% due 02/15/2020 usD 2,750 3,029
NorteGas Energia Distribucion SAU

2.065% due 09/28/2027 EUR 400 478
Petrobras Global Finance BV

3.000% due 01/15/2019 usD 40 40
4.201% due 03/17/2020 440 452
4.250% due 10/02/2023 EUR 1,469 1,885
5.299% due 01/27/2025 usD 6,883 6,914
5.375% due 01/27/2021 7,068 7,448
5.750% due 01/20/2020 400 421
5.875% due 03/07/2022 EUR 1,100 1,490
5.999% due 01/27/2028 usD 12,889 13,067
6.125% due 01/17/2022 19,307 20,919
6.250% due 03/17/2024 400 430
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6.250% due 12/14/2026 GBP 2,831 4,082
6.625% due 01/16/2034 2,900 4,120
6.750% due 01/27/2041 usD 710 717
6.850% due 06/05/2115 2,144 2,061
6.875% due 01/20/2040 464 474
7.250% due 03/17/2044 1,562 1,642
7.375% due 01/17/2027 13,182 14,665
8.375% due 12/10/2018 1,000 1,071
8.375% due 05/23/2021 900 1,039
8.750% due 05/23/2026 2,340 2,840
Regency Energy Partners LP

5.750% due 09/01/2020 2,140 2,307
Rio Oil Finance Trust Series 2014-3

9.750% due 01/06/2027 549 596
Sempra Energy

1.732% due 03/15/2021 9,400 9,426
Sinopec Group Overseas Development 2016 Ltd.

2.125% due 05/03/2019 200 199
Sprint Capital Corp.

6.900% due 05/01/2019 24,690 26,110
Sprint Communications, Inc.

7.000% due 08/15/2020 13,198 14,250
Sprint Corp.

7.125% due 06/15/2024 118 128
Terraform Global Operating LLC

9.750% due 08/15/2022 1,120 1,246
Transocean Phoenix 2 Ltd.

7.750% due 10/15/2024 1,890 2,046

Transocean Proteus Ltd.

6.250% due 12/01/2024 usD 51 54
Verizon Communications, Inc.
3.375% due 10/27/2036 GBP 680 893
4.125% due 03/16/2027 usD 2,540 2,656
4.125% due 08/15/2046 270 247
5.250% due 03/16/2037 1,690 1,852
5.500% due 03/16/2047 960 1,064
244,688
1,643,211
1,577,801
0.1 1,000 1,228
Caesars Entertainment Corp.
5.000% due 10/01/2024 2,906 5,718
5,718
5,043
0.4
Chicago, Illinois, Build America Bonds, Series 2010
6.630% due 02/01/2035 655 737
6.725% due 04/01/2035 280 316
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7.350% due 07/01/2035 545 638
Chicago, Illinois, General Obligation Bonds, Series 2003

5.100% due 06/01/2033 1,740 1,758
Chicago, Illinois, General Obligation Bonds, Series 2011

5.665% due 03/01/2018 195 197
Chicago, Illinois, General Obligation Bonds, Series 2014

6.314% due 01/01/2044 220 236
Chicago, Illinois, General Obligation Bonds, Series 2015

7.375% due 01/01/2033 440 510
7.750% due 01/01/2042 780 853
Chicago, Illinois, General Obligation Bonds, Series 2017

7.045% due 01/01/2029 370 411
Commonwealth of Puerto Rico, General Obligation Bonds, Series

2006

5.250% due 07/01/2026 (b) 1,000 295
Commonwealth of Puerto Rico, General Obligation Bonds, Series

2007 (b)

5.000% due 07/01/2028 75 22
5.250% due 07/01/2037 410 121
Commonwealth of Puerto Rico, General Obligation Bonds, Series

2008 (b)

5.125% due 07/01/2028 130 38
5.700% due 07/01/2023 685 202
Commonwealth of Puerto Rico, General Obligation Bonds, Series

2009 (b)

5.750% due 07/01/2038 310 91
6.000% due 07/01/2039 215 63
Commonwealth of Puerto Rico, General Obligation Bonds, Series

2011 (b)

5.375% due 07/01/2030 685 202
5.750% due 07/01/2041 600 177
6.500% due 07/01/2040 120 35

Commonwealth of Puerto Rico, General Obligation Bonds, Series

2012 (b)

4.125% due 07/01/2022 UsD 500 143
5.000% due 07/01/2021 1,010 296
5.000% due 07/01/2041 3,260 962
5.125% due 07/01/2037 800 236
5.500% due 07/01/2026 1,900 561
5.500% due 07/01/2039 4,215 1,243
Commonwealth of Puerto Rico, General Obligation Bonds, Series

2014

8.000% due 07/01/2035 (b) 3,500 1,050

Puerto Rico Electric Power Authority, Build America Bonds,

Series 2010

6.050% due 07/01/2032 (b) 800 269
Salt Lake, Utah, Utah State Board of Regents Revenue Bonds,

Series 2016
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0.000% due 09/25/2056 1,522 1,527

Salt Lake, Utah, Utah State Board of Regents Revenue Bonds,

Series 2017

0.000% due 01/25/2057 13,982 14,026
Travis, Texas, Texas Public Finance Authority Revenue Bonds,

Series 2014

8.250% due 07/01/2024 500 521
27,736
27,248

4.1 280 316

Fannie Mae
.500% due 10/01/2022 563 569
.000% due 03/01/2031 6,920 7,097
.500% due 08/01/2042 73 75
.500% due 12/01/2045 660 679
.000% due 07/01/2040 159 167
.000% due 12/01/2041 229 239
.000% due 07/01/2042 374 389
.000% due 08/01/2042 93 96
.000% due 09/01/2042 358 373
.500% due 05/01/2033 21 21
.500% due 07/01/2033 39 41
.500% due 05/01/2034 11 11

.500% due 05/01/2035
.500% due 09/01/2035

(62 B & 2 NN & I & » NN & N & N & 2 N & 2 N & 2 BN & 2 BN & 2 B & 2 B ~ N S N S A e T S T T N~ U~ — A - ¢V B N V)

.500% due 02/01/2038 11 12
.500% due 01/01/2041 608 638
.750% due 06/01/2033 225 231
.000% due 01/01/2032 30 31
.000% due 10/01/2035 81 83
.000% due 12/01/2035 436 462
.000% due 10/01/2036 8 9
.000% due 05/01/2038 6 6
.000% due 11/01/2039 13 14
.000% due 10/01/2051 548 586
.500% due 07/01/2033 58 63
.500% due 06/01/2035 878 938
.500% due 04/01/2036 4 4
.500% due 11/01/2036 14 15
.500% due 03/01/2037 34 37
5.500% due 09/01/2037 usD 32 33
5.500% due 02/01/2038 4 4
5.500% due 04/01/2038 75 79
6.000% due 08/01/2031 32 33
6.000% due 06/01/2032 8 9
6.000% due 09/01/2039 436 469
6.000% due 10/01/2047 35 38
6.500% due 01/01/2037 7 7
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6.500% due 10/01/2037 26 30
7.000% due 09/01/2031 39 40
7.000% due 09/01/2036

7.000% due 05/01/2037

7.500% due 09/01/2032 14 14
8.500% due 09/01/2031 13 13
Fannie Mae, TBA (c)

2.500% due 12/01/2032 3,000 3,010
3.000% due 12/01/2032 3,000 3,070
3.000% due 11/01/2047 16,800 16,811
3.000% due 12/01/2047 5,000 4,995
3.500% due 12/01/2047 18,400 18,883
4.000% due 12/01/2047 88,000 92,233
Freddie Mac

4.000% due 09/01/2033 8

4.500% due 12/01/2019 9

4.500% due 05/01/2036 6

5.000% due 06/01/2034 510 541
5.000% due 08/01/2035 129 136
5.000% due 01/01/2037 4 5
5.000% due 02/01/2037 143 147
5.000% due 01/01/2038 5 5
5.311% due 06/15/2042 (e) 99 22
5.500% due 01/01/2035 2,422 2,653
5.500% due 05/01/2037 7 8
5.500% due 06/01/2037 279 300
5.500% due 07/01/2037 43 44
5.750% due 05/01/2037 683 766
6.000% due 07/01/2037 54 56
Freddie Mac, TBA (c)

3.000% due 11/01/2047 28,000 28,026
3.000% due 12/01/2047 69,000 68,956
3.500% due 12/01/2047 75,000 76,967
Ginnie Mae

4.500% due 01/20/2040 339 350
4.500% due 03/20/2040 66 68
5.000% due 08/20/2030 1,042 1,130
5.000% due 05/20/2040 949 1,006
5.000% due 11/20/2040 64 66
5.000% due 04/20/2041 27 28
5.500% due 05/20/2038 22 23
5.500% due 06/20/2038 225 235
5.500% due 07/20/2038 usb 166 176
5.500% due 08/20/2038 800 838
5.500% due 09/20/2038 645 676
5.500% due 10/20/2038 79 83
5.500% due 01/20/2039 21 22
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5.500% due 02/20/2039 103 108
5.500% due 07/20/2039 182 190
5.500% due 09/20/2039 215 225
5.500% due 10/20/2039 446 467
5.500% due 11/20/2039 446 466
5.500% due 12/20/2039 339 354
5.500% due 01/20/2040 373 390
5.500% due 06/20/2040 700 761
5.500% due 07/20/2040 556 580
339,574

339,299

19.2

Treasury Inflation Protected Securities (f)

0.125% due 04/15/2020 1,153 1,158
0.375% due 01/15/2027 5 5
0.625% due 07/15/2021 76 78
2.375% due 01/15/2025 25,816 29,429

U.S. Treasury Bonds
2.125% due 08/15/2021 65,100 65,729
2.250% due 08/15/2046 100 88
2.750% due 08/15/2047 13,900 13,554

U.S. Treasury Notes
1.125% due 09/30/2021 37,390 36,321
1.375% due 08/31/2023 56,200 53,906
1.500% due 01/31/2022 200 196
1.625% due 02/15/2026 2,200 2,085
1.750% due 11/30/2021 26,400 26,240
1.750% due 03/31/2022 9,300 9,220
1.750% due 05/15/2022 5,400 5,354
1.750% due 09/30/2022 11,500 11,357
1.875% due 08/31/2022 24,200 24,053
1.875% due 08/31/2024 26,700 26,129
2.000% due 10/31/2021 2,700 2,711
2.000% due 07/31/2022 7,400 7,403
2.000% due 05/31/2024 36,300 35,865
2.000% due 06/30/2024 142,800 141,012
2.000% due 02/15/2025 11,021 10,832
2.000% due 08/15/2025 1,400 1,371
2.000% due 11/15/2026 800 777
2.125% due 12/31/2021 30,200 30,451
2.125% due 06/30/2022 19,600 19,720
2.125% due 07/31/2024 49,000 48,742
2.125% due 09/30/2024 117,000 116,276
2.250% due 12/31/2023 89,100 89,599
2.250% due 10/31/2024 551,050 551,846
2.250% due 11/15/2024 63,300 63,366
2.250% due 02/15/2027 28,000 27,734
2.375% due 05/15/2027 25,836 25,852
2.500% due 05/15/2024 98,000 99,836
1,578,295

1,583,895
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33.5
Accredited Mortgage Loan Trust
2.183% due 07/25/2035 usb 9,806 9,575
2.933% due 07/25/2035 (b) 715 623
ACE Securities Corporation Home Equity Loan Trust
1.393% due 08/25/2036 9,566 9,302
2.138% due 08/25/2035 5,023 4,360
ALESCO Preferred Funding XI Ltd.
1.778% due 12/23/2036 5,000 3,675
Alternative Loan Trust
1.408% due 01/25/2037 (b) 15,781 15,417
1.408% due 07/25/2046 14,153 13,701
1.418% due 07/25/2036 15,840 14,256
1.428% due 08/25/2046 (b) 23,958 18,822
1.429% due 09/20/2046 3,128 2,600
1.438% due 05/25/2036 25,627 21,944
1.449% due 03/20/2046 12,428 10,659
1.488% due 12/25/2046 26,854 19,777
1.538% due 01/25/2036 4,412 4,235
3.403% due 08/25/2035 (b) 1,025 869
3.649% due 09/25/2034 2,192 2,164
5.500% due 08/25/2035 (b) 139 135
5.500% due 02/25/2036 (b) 31 27
6.000% due 07/25/2037 (b) 58 56
Ameriquest Mortgage Securities Trust
1.578% due 04/25/2036 10,400 10,236
1.648% due 03/25/2036 27,500 24,470

Ameriquest Mortgage Securities, Inc. Asset-Backed Pass-
Through Certificates

2.308% due 09/25/2032 685 678
2.993% due 10/25/2034 9,000 7,520
Argent Mortgage Loan Trust

1.718% due 05/25/2035 39,820 36,070
Argent Securities Trust

1.418% due 04/25/2036 9,254 4,156
Argent Securities, Inc. Asset-Backed Pass-Through

Certificates

3.938% due 09/25/2033 2,669 2,641
Asset-Backed Funding Certificates Trust

1.898% due 03/25/2035 9,929 9,854
1.973% due 06/25/2035 12,354 12,195
BAMLL Commercial Mortgage Securities Trust

2.039% due 06/15/2028 5,000 5,008
Banc of America Alternative Loan Trust (b)

5.772% due 04/25/2022 364 367
6.000% due 07/25/2046 3,922 3,499
Banc of America Commercial Mortgage Trust

5.819% due 09/10/2045 (b) 8,787 9,146
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Bayview Opportunity Master Fund I1l11b Trust

3.475% due 04/28/2032 3,440 3,457

BCAP LLC Trust

1.436% due 07/26/2036 usD 804 771
1.496% due 01/26/2037 1,915 1,846
2.567% due 11/26/2035 44 44
6.600% due 04/26/2036 8,942 7,601
Bear Stearns Adjustable Rate Mortgage Trust

3.615% due 11/25/2034 512 501
Bear Stearns Asset-Backed Securities | Trust

1.438% due 04/25/2037 (b) 7,898 9,524
1.478% due 02/25/2037 10,280 10,932
1.598% due 04/25/2036 12,900 12,803
1.638% due 02/25/2036 (b) 7,436 7,331
1.638% due 05/25/2036 (b) 15,624 9,384
1.668% due 12/25/2035 9,109 9,125
1.738% due 12/25/2035 6,400 6,397
1.938% due 11/25/2035 (b) 6,538 6,827
5.362% due 05/25/2036 (e) 15,624 1,257
Bear Stearns Asset-Backed Securities Trust

1.498% due 10/25/2036 8,166 8,161
3.262% due 06/25/2035 3,853 3,753
BX Trust

2.119% due 07/15/2034 9,500 9,534
2.159% due 07/15/2034 8,250 8,285
2.389% due 07/15/2034 2,500 2,507
CBA Commercial Small Balance Commercial Mortgage

5.540% due 01/25/2039 (b) 2,525 2,143
Centex Home Equity Loan Trust

1.883% due 03/25/2035 5,514 5,417
Chevy Chase Funding LLC Mortgage-Backed Certificates

1.598% due 03/25/2035 1,079 1,032
CIT Mortgage Loan Trust

2.588% due 10/25/2037 25,886 26,080
Citigroup Commercial Mortgage Trust

0.096% due 03/10/2047 (e) 25,400 422
Citigroup Mortgage Loan Trust

1.578% due 01/25/2036 101 102
1.638% due 03/25/2037 15,986 15,852
1.858% due 12/25/2035 6,252 6,280
3.291% due 08/25/2036 8,860 8,269
Citigroup Mortgage Loan Trust, Inc.

1.498% due 01/25/2037 1,860 1,833
1.818% due 07/25/2035 3,174 3,203
2.273% due 05/25/2035 6,300 5,711
Commercial Mortgage Trust

0.151% due 04/10/2047 (e) 33,000 341
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Conseco Finance Corp.

6.870% due 04/01/2030 6,684 7,179
7.500% due 03/01/2030 64,312 51,329
7.700% due 09/15/2026 2,941 3,162

Countrywide Asset-Backed Certificates

1.378% due 06/25/2035 (b) usD 1,732 1,578
1.378% due 06/25/2037 25,851 23,640
1.378% due 07/25/2037 (b) 3,884 3,453
1.388% due 04/25/2047 (b) 7,173 6,997
1.398% due 05/25/2037 (b) 32,455 31,398
1.408% due 06/25/2047 3,886 3,840
1.458% due 08/25/2037 25,800 22,228
1.518% due 01/25/2045 7,700 7,662
1.740% due 08/26/2033 552 513
1.968% due 06/25/2035 7,000 6,388
1.988% due 02/25/2034 (b) 11,194 11,189
2.393% due 06/25/2033 (b) 1,231 1,181
2.843% due 01/25/2034 (b) 784 762
Countrywide Home Loan Mortgage Pass-Through Trust

3.459%% due 11/25/2034 25 25
3.527% due 06/25/2034 3 3
5.500% due 11/25/2035 11,649 10,668
6.000% due 11/25/2037 8,864 7,954
Credit Suisse Mortgage Capital

1.407% due 11/27/2036 8,353 8,419
3.000% due 01/29/2036 3,516 3,533
3.475% due 08/28/2036 5,960 5,965
5.315% due 10/26/2036 493 427
Credit Suisse Mortgage Capital Commercial Mortgage Trust

2.035% due 07/15/2030 8,618 8,630
2.339% due 07/15/2030 24,700 24,664
Credit Suisse Mortgage Capital Trust

1.989% due 07/15/2032 5,200 5,215
2.239% due 07/15/2032 4,000 4,012
2.439% due 07/15/2032 2,400 2,407
Credit-Based Asset Servicing & Securitization Trust

1.388% due 07/25/2036 7,108 6,946
CWABS Asset-Backed Certificates Trust

1.478% due 03/25/2037 33,000 27,170
1.478% due 03/25/2047 (b) 26,535 23,127
2.363% due 12/25/2034 3,011 3,071
4.718% due 06/25/2035 8,644 7,955
Deutsche Alternative-A Securities Mortgage Loan Trust

1.398% due 03/25/2037 16,726 11,950
1.568% due 08/25/2037 (b) 49,734 40,108
Deutsche Mortgage & Asset Receiving Corp.

0.000% due 11/27/2036 8,343 8,254
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Dragon Finance BV

1.554% due 07/13/2023 GBP 255 329
DSLA Mortgage Loan Trust
1.538% due 10/19/2045 (b) usD 6,334 6,303
Dutch Property Finance BV
0.349% due 01/28/2048 EUR 27,494 32,253

EMC Mortgage Loan Trust

2.288% due 04/25/2042 (b) usb 10,016 8,387
2.737% due 04/25/2042 1,544 1,521
Eurosail PLC

0.457% due 09/10/2044 GBP 1,472 1,944
Eurosail-UK PLC

1.072% due 09/13/2045 7,418 9,349
1.252% due 06/13/2045 19,616 25,619
FBR Securitization Trust

1.913% due 10/25/2035 usb 13,418 8,252
1.918% due 10/25/2035 17,906 17,328
2.003% due 09/25/2035 7,500 6,454
First Franklin Mortgage Loan Trust

1.388% due 07/25/2036 1,601 1,593
1.398% due 04/25/2036 9,070 8,633
FORT CRE LLC

2.739% due 05/21/2036 2,608 2,610
Freddie Mac Structured Agency Credit Risk Debt Notes

4.488% due 05/25/2025 250 280
Fremont Home Loan Trust

1.378% due 02/25/2037 12,376 10,137
GE Business Loan Trust

1.420% due 11/15/2034 3,814 3,698
GMACM Home Equity Loan Trust

5.952% due 08/25/2037 9,947 10,367
Great Wolf Trust

0.000% due 12/15/2018(e) 104,500 0
2.089% due 09/15/2034 8,400 8,406
2.339% due 09/15/2034 13,900 13,935
Greenpoint Manufactured Housing

7.270% due 06/15/2029 40,026 41,100
GreenPoint Mortgage Funding Trust

1.518% due 11/25/2045 119 96
Grifonas Finance PLC

0.008% due 08/28/2039 EUR 1,299 1,294
GS Mortgage Securities Corp.

3.419% due 11/10/1932 usb 3,300 3,398
4.744% due 11/10/1932 6,100 5,931
GSAA Home Equity Trust

6.500% due 11/25/2037 (b) 29 21

GSAMP Trust
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1.388% due 06/25/2036 6,235 6,185
1.398% due 01/25/2037 26,229 17,157
1.398% due 05/25/2046 1,762 1,742
1.498% due 06/25/2036 20,000 18,137
1.883% due 11/25/2035 (b) 7,949 5,384
GSR Mortgage Loan Trust

1.538% due 03/25/2037 12,806 5,806
5.462% due 03/25/2037 (e) 12,806 3,147
HarborView Mortgage Loan Trust

1.478% due 12/19/2036 (b) usD 2,001 1,769
1.558% due 08/19/2045 16,007 15,402
Hawksmoor Mortgages PLC

1.680% due 05/25/2053 GBP 8,426 11,315
Home Equity Asset Trust

1.478% due 10/25/2036 usD 23,475 10,290
1.548% due 07/25/2036 576 578
Home Equity Mortgage Loan Asset-Backed Trust

1.378% due 11/25/2036 24,246 22,752
1.418% due 06/25/2036 6,489 6,226
1.898% due 08/25/2035 5,750 5,417
HSI Asset Securitization Corp. Trust

1.488% due 05/25/2037 7,197 6,486
Hyatt Hotel Portfolio Trust

1.897% due 08/09/2020 2,900 2,899
3.093% due 08/09/2020 1,967 1,965
Impac CMB Trust

1.918% due 01/25/2035 27,330 26,922
IMT Trust

1.939% due 06/15/2034 2,400 2,403
2.189% due 06/15/2034 1,800 1,802
2.339% due 06/15/2034 1,100 1,101
IndyMac IMSC Mortgage Loan Trust

3.412% due 06/25/2037 (b) 17,511 15,601
IndyMac INDA Mortgage Loan Trust

3.302% due 03/25/2036 (b) 9,200 8,592
IndyMac INDX Mortgage Loan Trust

1.418% due 02/25/2037 (b) 49,558 46,608
1.428% due 10/25/2036 9,258 6,590
3.330% due 07/25/2037 37,653 35,671
3.437% due 04/25/2037 (b) 14,443 13,643
3.475% due 04/25/2037 28,455 26,555
3.514% due 11/25/2036 (b) 24,262 21,314
IXIS Real Estate Capital Trust

2.003% due 12/25/2035 10,353 10,193
Jefferies Resecuritization Trust

6.919% due 06/25/2047 1,270 1,224

JP Morgan Alternative Loan Trust
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1.518% due 04/25/2047 6,043 5,921
3.389% due 03/25/2036 (b) 853 791
5.730% due 03/25/2036 (b) 813 855
JP Morgan Chase Commercial Mortgage Securities Trust

2.090% due 10/15/2032 (c) 22,300 22,328
2.340% due 10/15/2032 (c) 7,000 7,009
2.640% due 10/15/2032 (c) 7,200 7,209
3.380% due 10/15/2032 (c) 11,000 10,959
5.337% due 05/15/2047 332 334
JP Morgan Chase Commercial Re-REMIC Trust

2.689% due 01/15/2033 1,187 1,190
JP Morgan Mortgage Acquisition Corp.

0.000% due 03/25/2036 15,779 14,840

JP Morgan Mortgage Acquisition Trust

1.408% due 04/25/2036 usD 775 776
1.438% due 05/25/2036 17,692 17,697
1.488% due 07/25/2036 11,062 10,864
1.508% due 05/25/2036 12,851 12,269
1.508% due 08/25/2036 8,600 6,676
1.508% due 06/25/2037 34,606 31,535
JP Morgan Mortgage Trust (b)

1.538% due 10/25/2035 10,903 9,402
3.443% due 01/25/2037 1,477 1,456
JP Morgan Resecuritization Trust

3.551% due 02/26/2037 7,176 6,986
Lansdowne Mortgage Securities No.1 PLC

0.000% due 06/15/2045 EUR 7,113 7,517
LB-UBS Commercial Mortgage Trust

6.114% due 07/15/2040 usD 456 456
Lehman XS Trust

1.428% due 12/25/2036 11,995 8,281
1.498% due 02/25/2047 25,088 21,829
Long Beach Mortgage Loan Trust

1.428% due 02/25/2036 8,791 6,207
1.428% due 03/25/2046 19,688 10,267
1.478% due 01/25/2046 1,184 1,187
3.338% due 06/25/2034 2,120 2,076
Madison Avenue Manufactured Housing Contract Trust

4.488% due 03/25/2032 3,600 3,716
MASTR Adjustable Rate Mortgages Trust

3.080% due 04/25/2034 5 5
MASTR Asset-Backed Securities Trust

1.458% due 11/25/2036 41 29
2.388% due 08/25/2037 20,304 16,426
Merrill Lynch Mortgage Investors Trust

1.618% due 08/25/2035 47 46
3.107% due 02/25/2033 38 37
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Morgan Stanley Asset-Backed Securities Capital I, Inc. Trust

1.508% due 03/25/2036 11,250 11,072
1.943% due 07/25/2035 3,820 3,821
1.973% due 07/25/2035 5,512 4,953
2.153% due 11/25/2034 7,262 7,239
2.238% due 03/25/2033 150 148
Morgan Stanley Capital 1, Inc. Trust

1.598% due 02/25/2036 (b) 19,249 14,299
Morgan Stanley Dean Witter Capital 1 Trust

7.579% due 07/15/2033 5,305 5,481
Morgan Stanley Home Equity Loan Trust

1.658% due 12/25/2035 27,533 27,280
Morgan Stanley IXIS Real Estate Capital

1.468% due 07/25/2036 13,861 8,155
Morgan Stanley Mortgage Loan Trust

3.387% due 11/25/2037 2,754 2,597
Mortgage Loan Trust

4.870% due 03/25/2034 3,310 3,233

Motel 6 Trust

2.159% due 08/15/2034 usD 30,800 30,949
2.429% due 08/15/2034 27,012 27,092
3.389% due 08/15/2034 2,791 2,803
Nationslink Funding Corporation Commercial Loan Pass-Through

Certificates

6.450% due 01/22/2026 462 477
Nomura Home Equity Loan, Inc. Home Equity Loan Trust

1.748% due 05/25/2035 7,400 6,468
5.745% due 10/25/2036 (b) 26,927 11,975
Nomura Resecuritization Trust

1.363% due 03/26/2037 9,314 5,255
3.277% due 11/26/2036 6,293 6,268
NovaStar Mortgage Funding Trust

1.398% due 05/25/2036 20,560 20,411
1.398% due 10/25/2036 7,805 4,483
1.718% due 10/25/2035 2,500 2,39%
Oncilla Mortgage Funding PLC

1.692% due 12/12/2043 GBP 12,530 16,914
Option One Mortgage Loan Trust

1.338% due 02/25/2037 usD 7,038 5,168
1.358% due 03/25/2037 21,608 20,087
Paragon Mortgages No.13 PLC

0.520% due 01/15/2039 GBP 4,282 5,461
Park Place Securities, Inc. Asset-Backed Pass-Through

Certificates

1.728% due 09/25/2035 usD 4,713 4,704
People®s Financial Realty Mortgage Securities Trust

1.398% due 09/25/2036 29,643 9,617
PFP Ltd.
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2.117% due 07/14/2035 6,771 6,772
2.487% due 07/14/2035 3,229 3,230
Quest Trust

2.663% due 03/25/2035 6,060 5,709
RAAC Trust

1.988% due 06/25/2047 23,049 18,187
RBSGC Mortgage Loan Trust

6.000% due 01/25/2037 (b) 14 13
RBSSP Resecuritization Trust

1.738% due 04/26/2037 240 227
Renaissance Home Equity Loan Trust

1.598% due 11/25/2034 64 60
2.238% due 09/25/2037 75 61
5.612% due 04/25/2037 9,308 4,966
5.675% due 06/25/2037 (b) 3,930 1,931
Renoir CDO BV

0.521% due 10/07/2095 EUR 4,300 4,762
1.571% due 10/07/2095 5,408 6,239
5.184% due 10/07/2095 4,911 5,888
Residential Accredit Securities Corporation Trust

1.388% due 01/25/2037 usD 2,907 2,839
1.398% due 11/25/2036 (b) 8,820 8,398
1.458% due 02/25/2037 14,000 12,726
1.537% due 01/25/2037 37,572 22,106
1.568% due 04/25/2036 17,500 17,067
2.003% due 03/25/2034 4,807 4,824

Residential Asset Mortgage Products Trust

1.457% due 10/25/2034 usD 5,907 5,679
1.577% due 12/25/2035 17,756 15,020
1.678% due 10/25/2035 5,000 5,014
1.688% due 11/25/2035 13,000 12,292
1.738% due 09/25/2035 12,591 11,665
Residential Asset Securitization Trust

5.500% due 10/25/2035 (b) 5,223 4,975
Residential Mortgage Acceptance Corporation PLC

0.532% due 06/12/2036 GBP 5,319 6,866
Residential Mortgage Securities 29 PLC

1.277% due 12/20/2046 12,376 16,545
Residential Mortgage Securities 30 PLC

1.165% due 03/20/2050 15,260 20,322
Ripon Mortgages PLC

1.082% due 08/20/2056 24,010 32,029
Rochester Financing No.2 PLC

1.633% due 06/20/2045 9,470 12,734
Saxon Asset Securities Trust

2.033% due 03/25/2035 (b) usD 2,077 2,040
2.288% due 06/25/2033 1,555 1,529
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2.988% due 12/25/2037 7,275 7,461
Securitized Asset-Backed Receivables LLC Trust

1.508% due 03/25/2036 11,011 9,909
2.288% due 03/25/2035 8,650 8,135
Sequoia Mortgage Trust

1.439% due 05/20/2035 4,837 4,746
1.759% due 06/20/2034 71 68
Sestante Finance Srl

0.000% due 07/23/2046 EUR 15,283 15,187
SG Mortgage Securities Trust

1.418% due 02/25/2036 usD 6,657 4,521
Slate No.1 PLC

1.854% due 01/24/2051 GBP 7,819 10,456
2.254% due 01/24/2051 2,600 3,471
Soundview Home Loan Trust

1.518% due 06/25/2036 (b) usD 5,975 2,715
1.548% due 06/25/2036 (b) 45,587 24,505
1.888% due 03/25/2036 8,102 5,190
Specialty Underwriting & Residential Finance Trust

2.213% due 12/25/2035 3,239 3,239
2.218% due 10/25/2035 3,677 3,619
Stonemont Portfolio Trust

2.085% due 08/20/2030 26,300 26,390
2.335% due 08/20/2030 11,300 11,332
Structured Adjustable Rate Mortgage Loan Trust

1.558% due 10/25/2035 12,034 11,743
2.401% due 05/25/2035 (b) 151 125
3.626% due 06/25/2037 14,007 13,697
4.123% due 07/25/2035 (b) 4,562 3,761
Structured Asset Investment Loan Trust

1.388% due 06/25/2036 16,216 15,839
1.958% due 04/25/2035 4,440 4,394
2.038% due 02/25/2034 37,463 37,512
2.438% due 12/25/2034 12,273 12,130

Structured Asset Mortgage Investments Il Trust

1.913% due 04/19/2035 usD 5,147 5,001
Structured Asset Mortgage Investments Trust

1.898% due 09/19/2032 75 74
Structured Asset Securities Corporation Mortgage Loan Trust

1.368% due 05/25/2036 18,742 17,865
1.498% due 04/25/2036 1,242 1,228
1.738% due 04/25/2031 8,945 8,007
1.858% due 11/25/2035 19,865 19,674
Sutherland Commercial Mortgage Loans

3.192% due 05/25/2037 3,853 3,892
Taurus CMBS UK Ltd.

1.685% due 05/01/2022 GBP 1,066 1,421
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Theatre Hospitals No.1 PLC

3.379% due 10/15/2031 1,456 1,897

Theatre Hospitals No.2 PLC

3.379% due 10/15/2031 685 893

Trinity Square PLC

1.529% due 07/15/2051 719 967

Twin Bridges PLC

1.143% due 09/12/2044 20,100 26,747

VOLT LIX LLC

3.250% due 05/25/2047 usD 4,567 4,608

VOLT LX LLC

3.250% due 04/25/2059 31,177 31,415

VOLT XXI1 LLC

3.500% due 02/25/2055 1,177 1,184

Waldorf Astoria Boca Raton Trust

2.589% due 06/15/2029 6,100 6,111

WaMu Mortgage Pass-Through Certificates Trust

1.958% due 01/25/2045 188 181

Warwick Finance Residential Mortgages Number Three PLC

0.000% due 12/21/2049 GBP 1 509

0.000% due 12/21/2049 1 4,082

1.286% due 12/21/2049 56,240 74,722

1.986% due 12/21/2049 4,921 6,546

2.486% due 12/21/2049 2,460 3,276

2.986% due 12/21/2049 1,406 1,873

3.486% due 12/21/2049 1,406 1,874

Washington Mutual Mortgage Pass-Through Certificates WMALT

Trust

1.794% due 10/25/2046 (b) usD 22,961 15,809

Wells Fargo Home Equity Asset-Backed Securities Trust

1.448% due 03/25/2037 3,402 2,940

1.508% due 07/25/2036 10,000 9,663

Wells Fargo Home Equity Trust Mortgage Pass-Through

Certificates

1.538% due 04/25/2034 8,609 8,539

Wells Fargo Mortgage-Backed Securities Trust

3.624% due 10/25/2036 (b) 747 710

WFCG Commercial Mortgage Trust

4.959% due 11/15/2029 3,455 3,466

WFRBS Commercial Mortgage Trust

0.431% due 03/15/2047 (e) 8,800 240
2,752,132

2,681,526
12.2

AASET Trust

3.967% due 05/16/2042 usD 485 487

Aircraft Certificate Owner Trust

7.001% due 09/20/2022 867 926
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American Homes 4 Rent Trust

6.231% due 10/17/2036 1,150 1,287
AmeriCredit Automobile Receivables Trust

1.650% due 09/18/2020 9,200 9,195
Anchorage Capital CLO 4 Ltd.

2.518% due 07/28/2026 1,600 1,608
3.058% due 07/28/2026 14,500 14,572
Arbor Realty Commercial Real Estate Notes Ltd.

2.349% due 08/15/2027 7,960 7,967
Avant Loans Funding Trust

2.290% due 06/15/2020 (c) 10,200 10,202
2.410% due 03/15/2021 288 288
Avery Point 111 CLO Ltd.

2.474% due 01/18/2025 4,660 4,678
Babson Euro CLO BV

1.300% due 04/15/2027 EUR 17,350 20,388
Bavarian Sky S.A.

0.027% due 05/20/2024 8,070 9,439
0.029% due 10/20/2024 3,500 4,094
Black Diamond CLO Ltd.

2.403% due 02/06/2026 usb 11,600 11,614
Bowman Park CLO Ltd.

2.494% due 11/23/2025 6,700 6,738
Bsprt lIssuer Ltd.

2.665% due 06/15/2027 4,100 4,118
3.715% due 06/15/2027 1,300 1,308
Business Loan Express Business Loan Trust

1.528% due 09/25/2038 2,774 2,553
1.788% due 09/25/2038 1,345 1,246
2.338% due 09/25/2038 97 92
Cadogan Square CLO 111 BV

0.277% due 01/17/2023 EUR 1,500 1,751
Capitalsource Real Estate Loan Trust

1.740% due 01/20/2037 usD 17,204 16,428
2.000% due 01/20/2037 13,400 12,661
2.100% due 01/20/2037 4,800 4,522
2.200% due 01/20/2037 2,700 2,462
Carlyle Global Market Strategies CLO Ltd.

2.565% due 05/15/2025 8,400 8,468
Carlyle Global Market Strategies Euro CLO Ltd.

0.659% due 08/15/2027 EUR 7,400 8,637
Cavendish Square Funding PLC

0.612% due 02/11/2055 1,500 1,673
CELF Loan Partners 111 PLC

1.202% due 11/01/2023 3,010 3,505
CPS Auto Receivables Trust

1.780% due 09/15/2020 usD 9,123 9,121
CPS Auto Trust

1.870% due 03/15/2021 1,470 1,470
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Crestline Denali CLO Ltd.
0.000% due 10/26/2027
Crown Point CLO Il Ltd.
1.949% due 12/31/2023
Dekania Europe CDO | PLC
0.271% due 09/07/2035
Denali Capital CLO XI Ltd.
2.513% due 04/20/2027
Drive Auto Receivables Trust
1.650% due 08/15/2019
Dryden 32 Euro CLO BV
0.659% due 08/23/2026
Dryden 35 Euro CLO BV
0.699% due 05/17/2027

DT Auto Owner Trust

1.720% due 05/15/2020
1.730% due 08/17/2020
Emerson Park CLO Ltd.
2.559% due 07/15/2025
Euromax VI ABS Ltd.

0.000% due 04/18/2097

FAB CBO BV

0.471% due 12/31/2078
0.729% due 08/20/2080

Finn Square CLO Ltd.
2.538% due 12/24/2023
Flatiron CLO Ltd.

2.513% due 01/17/2026
2.533% due 07/17/2026
Galleria CDO V Ltd.

1.844% due 09/19/2037

GM Financial Automobile Leasing Trust
1.539% due 01/21/2020
Halcyon Loan Advisors Funding Ltd.
2.463% due 10/22/2025
2.511% due 08/01/2025
Harbourmaster CLO 9 BV
0.111% due 05/08/2023
0.321% due 05/08/2023
Harbourmaster Pro-Rata CLO 2 BV
0.121% due 10/15/2022
Highlander Euro CDO 111 BY
0.041% due 05/01/2023
Ivory CDO Ltd.

0.121% due 10/31/2099
Jubilee CDO I-R BV

0.278% due 07/30/2024
Jubilee CDO V BV

0.089% due 08/21/2021
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11,000 10,997
5,000 5,000
192 222
23,000 23,003
4,000 4,000
20,200 23,577
17,285 20,162
5,248 5,248
6,941 6,938
13,030 13,076
172 195
148 172
500 546
1,697 1,705
13,400 13,478
9,600 9,628
1,059 1,048
37,000 37,059
5,800 5,800
5,600 5,622
1,126 1,316
7,150 8,333
893 1,041
3,210 3,740
1,577 1,837
12,565 14,671
261 304
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0.329% due 08/21/2021 10,312 12,021
Lime Street CLO Ltd.

1.565% due 06/20/2021 usb 5,329 5,335
Lockwood Grove CLO Ltd.

2.837% due 04/25/2025 13,025 13,107
METAL LLC

4.581% due 10/15/2042 (c) usD 19,000 19,000
MMcapS Funding XVII Ltd.

1.666% due 12/01/2035 2,072 1,844
National Collegiate 111 Commutation Trust

3.705% due 03/25/2038 928 917
National Collegiate Student Loan Trust

1.367% due 06/26/2028 1,238 1,236
1.447% due 11/25/2027 5,148 5,062
1.477% due 07/25/2030 4,618 4,518
1.507% due 03/26/2029 38,076 37,361
1.528% due 10/25/2033 24,247 22,315
1.708% due 06/25/2029 8,299 8,138
Navient Private Education Loan Trust

3.389% due 12/15/2045 10,000 10,403
Navient Student Loan Trust

2.388% due 03/25/2066 4,089 4,155
2.488% due 06/25/2065 2,531 2,588
Nelnet Student Loan Trust

1.837% due 03/25/2030 10,019 10,069
2.038% due 09/25/2065 6,766 6,866
2.147% due 07/27/2048 5,516 5,579
OCP CLO Ltd.

2.203% due 04/17/2027 16,800 16,800
0ZLM VI Ltd.

2.653% due 04/17/2026 19,000 19,114
Pallas CDO 11 BV

0.000% due 07/16/2082 EUR 3,885 4,458
Palmer Square CLO Ltd.

2.573% due 10/17/2027 usD 1,900 1,913
Pangaea ABS SPV

0.000% due 12/28/2096 EUR 1,922 2,236
Panther CDO 111 BV

0.490% due 12/12/2080 2,190 2,546
1.590% due 12/12/2080 1,505 1,747
Penta CLO 1 S.A.

1.096% due 06/04/2024 200 232
Penta Clo 2 B.V.

0.790% due 08/04/2028 16,600 19,430
Phoenix Park CLO DAC

0.769% due 07/29/2027 4,400 5,153

Progress Residential Trust
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2.737% due 09/17/2033 usD 9,913 10,047
SCF RC Funding Il LLC

4.100% due 06/25/2047 4,677 4,701
Securitized Term Auto Receivables Trust

1.775% due 01/27/2020 1,700 1,700

Silver Arrow Compartment Silver Arrow UK

0.638% due 07/20/2023 GBP 26,800 35,619
Silver Arrow SA Compartment 7

0.000% due 07/15/2024 EUR 2,435 2,844
SLC Student Loan Trust

1.430% due 03/15/2027 usD 19,148 19,137
SLM Private Credit Student Loan Trust

1.520% due 06/15/2023 8,555 8,543
SLM Student Loan Trust

1.487% due 01/25/2027 7,522 7,493
Sofi Consumer Loan Program LLC

2.770% due 05/25/2026 3,540 3,551
SoFi Professional Loan Program LLC

1.720% due 09/25/2040 12,101 12,080
1.860% due 11/26/2040 6,500 6,490
2.650% due 09/25/2040 3,200 3,203
Sorrento Park CLO DAC

0.621% due 11/16/2027 EUR 21,650 25,229
SpringCastle America Funding LLC

3.050% due 04/25/2029 usD 2,855 2,874
Springleaf Funding Trust

2.680% due 07/15/2030 22,700 22,664
Starwood Waypoint Homes Trust

2.187% due 01/17/2035 11,757 11,802
2.405% due 01/17/2035 1,400 1,393
2.637% due 01/17/2035 4,727 4,690
3.187% due 01/17/2035 8,600 8,592
Stichting Halcyon Structured Asset Management European CLO

0.146% due 07/24/2023 EUR 2,832 3,308
Symphony CLO XIV Ltd.

2.639% due 07/14/2026 usD 33,900 34,162
Telos CLO Ltd.

2.623% due 01/17/2027 17,200 17,236
THL Credit Wind River CLO Ltd.

2.809% due 01/15/2026 10,000 10,105
Tropic CDO V Ltd.

1.478% due 07/15/2036 16,608 14,034
TruPS Financials Note Securitization Ltd.

0.000% due 09/20/2039 7,000 6,860
3.040% due 04/20/2038 6,658 6,658
Venture XVII CLO Ltd.

2.439% due 07/15/2026 36,720 36,723
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Vertical Bridge CC LLC

5.193% due 10/15/2046 395 400
WhiteHorse IX Ltd.
2.513% due 07/17/2026 3,800 3,800
WhiteHorse VI Ltd.
2.511% due 02/03/2025 6,232 6,258

Wood Street CLO V BV

0.008% due 09/14/2023 EUR 5,300 6,177

Z00 Abs 4 PLC

0.091% due 11/10/2096 442 516

0.451% due 11/10/2096 5,470 6,242

1.601% due 11/10/2096 6,877 7,911
999,401

982,930
3.1

Abu Dhabi Government International Bond

2.500% due 10/11/2022 usD 9,700 9,645

3.125% due 10/11/2027 30,800 30,435

4.125% due 10/11/2047 8,500 8,437

Argentina Government International Bond

2.260% due 12/31/2038 EUR 8,800 7,327

3.875% due 01/15/2022 9,800 11,843

5.000% due 01/15/2027 1,100 1,297

7.820% due 12/31/2033 18,165 24,376

23.743% due 04/03/2022 ARS 730,720 43,675

24._756% due 03/01/2020 25,700 1,596

Argentina POM Politica Monetaria

27.146% due 06/21/2020 466,146 29,154

Autonomous Community of Catalonia

4._750% due 06/04/2018 EUR 417 493

4.900% due 09/15/2021 1,350 1,657

4.950% due 02/11/2020 250 307

6.350% due 11/30/2041 250 313

Corp. Andina de Fomento

3.950% due 10/15/2021 (F) MXN 700 36

KSA Sukuk Ltd.

2.894% due 04/20/2022 usD 5,200 5,213

3.628% due 04/20/2027 3,300 3,356

Kuwait International Government Bond

2.750% due 03/20/2022 4,460 4,507

3.500% due 03/20/2027 13,800 14,110

Mexico Government International Bond

4.000% due 03/15/2115 EUR 200 219

Peru Government International Bond

5.700% due 08/12/2024 PEN 13,000 4,252

6.150% due 08/12/2032 35,505 11,485

8.200% due 08/12/2026 12,400 4,687

Russia Government International Bond
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5.625% due 04/04/2042

Saudi Government International Bond

2.875% due 03/04/2023
3.250% due 10/26/2026
3.625% due 03/04/2028
4.500% due 10/26/2046
4.625% due 10/04/2047

Sri Lanka Government International Bond

6.200% due 05/11/2027

Venezuela Government International Bond

9.250% due 09/15/2027

252,444

0.4
Caesars Entertainment Corp.
Eurobank Ergasias S.A.

National Bank of Greece S.A.

Towergate Finance PLC
VICI Properties, Inc.

26,772
0.0%

Dynegy, Inc.
02/02/2024
Sequa Corp.
04/28/2024

0

0.0%

VICI Properties, Inc. (a)

753
0.2
Nationwide Building Society
10.250% (&)
Sequa Corp.

Stichting AK Rabobank Certificaten

6.500% (a)
VICI Properties, Inc.

15,151

7.9

3.7
Bank of Montreal
1.191% due 11/14/2017
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22,919

55,000
760
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CAD 18,800

663

8,175
985
9,143
6,224
11,280

852

1,236
256,978
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339
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9,936
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15
19

1,828
1,828

11,485
722

2,537

2,329
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1.207% due 11/22/2017 8,700 6,744
1.219% due 11/30/2017 7,800 6,045
1.228% due 11/27/2017 34,900 27,050
Bank of Nova Scotia

1.181% due 12/01/2017 29,600 22,939
1.238% due 12/04/2017 18,256 14,147
1.264% due 11/27/2017 5,100 3,953
1.273% due 12/29/2017 (g) 29,000 22,452

Canadian Imperial Bank of Commerce

1.203% due 11/24/2017 CAD 47,200 36,587
1.214% due 12/04/2017 (9) 65,100 50,446
HSBC Bank Canada
(0.059%) due 11/21/2017 2,900 2,248
1.252% due 12/01/2017 38,500 29,837
1.280% due 11/06/2017 5,200 4,033
Royal Bank of Canada
1.203% due 11/14/2017 10,200 7,909
1.220% due 11/27/2017 (9) 41,300 32,011
1.237% due 11/30/2017 3,200 2,480
TD Bank
1.202% due 11/20/2017 26,900 20,854
304,312
0.7
Barclays Bank PLC
1.781% due 03/16/2018 usD 4,000 4,005
1.827% due 05/17/2018 44,800 44,840
Mizuho Bank Ltd.
2.010% due 12/12/2017 6,800 6,806
55,651
0.2
Federal Home Loan Bank
1.037% due 11/17/2017 3,200 3,199
Ford Motor Credit Co.
1.845% due 04/02/2018 (9) 9,000 8,933
1.920% due 05/02/2018 2,900 2,874
15,006
2.8
227,400
0.2
ANZ National Bank
0.680% due 11/01/2017 13 13
Bank of Nova Scotia
0.680% due 11/01/2017 1,097 1,097
Bank of Tokyo-Mitsubishi UFJ Ltd.
(0.240%) due 11/01/2017 JPY 222,109 1,955
Brown Brothers Harriman & Co.
(0.650%) due 11/01/2017 DKK 1,847 289
(0.568%) due 11/01/2017 EUR 18 21
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(0.240%) due 11/01/2017

0.050%
0.680%
0.741%
7.250%

due 11/01/2017
due 11/01/2017
due 11/01/2017
due 11/01/2017

Citibank N.A.

0.680%

due 11/01/2017

DBS Bank Ltd.

0.680%

due 11/01/2017

Deutsche Bank AG
(0.568%) due 11/01/2017

0.680%

due 11/01/2017

DnB NORBank ASA

0.680%

due 11/01/2017

HSBC Bank

0.050%

due 11/01/2017

JPMorgan Chase & Co.

0.680%

National Australia Bank Ltd.

0.741%

Sumitomo Mitsui Banking Corp.

due 11/01/2017

due 11/01/2017

(0.568%) due 11/01/2017
(0.240%) due 11/01/2017
Wells Fargo Bank

0.680%
7.250%

2.780%
2.780%
2.825%
2.850%
3.163%

@
(b)

due 11/01/2017
due 11/01/2017

0.3
due 03/16/2018
due 09/28/2018
due 01/26/2018 (g)
due 02/09/2018
due 12/15/2017 (g)

653,958
104.7
8,447,486
0.1%

100.0

(28,196
4.6 )

)
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3,305 3,850
1,008 1,008
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1,556 1,193
199 231
54 0
2,741 2,741
41 3
19,350

5,800 5,737
10,100 9,820
5,747 5,709
1,308 1,298
3,446 3,435
25,999
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8,602,680

(5,258)
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29 4 25 30 4 25

63,557,256 61,816,336
63,557,256 61,816,336
63,557,256 61,816,336
128 143
128 143
128 143
63,192,593 61,501,902
364,535 314,291
63,557,128 61,816,193
63,557,128 61,816,193
63,557,256 61,816,336

29 4 26

30 4 25

29 4 25 30 4 25
63,192,593 61,501,902
1 1

92/215



EDINETOOOO

0000000 OO00oboO0O0oOoO(ELws677)
Oooooooooooooooooad

1 1.0058 1 1.0051
a (10,058 ) a (10,051 )
28 4 26 29 4 26
29 4 25 30 4 25
2 4

93/215



EDINETOOOO

0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

29

25

30

25

28 4 26 29 4 26
29 4 25 30 4 25
29 4 25 30 4 25

66,516,436 63,192,593

3,280,971

3,323,843 4,971,662

10,239,123 5,267,461

995,620 995,620

15,905,959 15,905,959

13,922,043 13,922,043

5,069,672 5,069,672

1,093,509 1,093,509

99,473 99,473

3,976,144 3,976,144

994,036 994,036

497,018 497,018

497,018 497,018
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4
30 10 25

147,744,606
4,424,185,531
12,475

4,571,942,612

4,571,942,612

754,667
38,991,133
338

74,862

39,821,000

39,821,000

4,586,936,434

54,814,822
98,855

4,532,121,612

4,532,121,612

4,571,942,612
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38,327,731
55,928,614

17,600,883

89,038
754,667
38,991,133
74,862

39,909,700

57,510,583

57,510,583

57,510,583

1,323,038
329,973
1,125,052

1,125,052
82,302
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54,814,822
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1,112,123,337
3,750,178,379
275,365,282
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2018 4 27
YEN JAPAN 2,655.0000 JPY 24.34
US DOLLARS 442,811,009.0500 USD 442,811,009.05
442,811,033.39
PIMCO BERMUDA INCOME FD (M) 936,351,080.2700  USD 11,910,385,741.03
11,910,385,741.03
CASH COLLATERAL V/R 12/31/49 104,380,000.0000  USD 104,380,000.00
CASH COLLATERAL V/R 12/31/49 126,893,000.0000  USD 126,893,000.00
CASH COLLATERAL 1SDA FBF (1,030,000.0000) USD (1,030,000.00)
CASH COLLATERAL 1SDA GLM 31,273,847.0000 USD 31,273,847.00
CASH COLLATERAL 1SDA 3,282,000.0000 USD 3,282,000.00
CASH COLLATERAL USD RBS 270,000.0000 USD 270,000.00
CASH COLL ISDA V/R 12/31/49 5,590,000.0000 USD 5,590,000.00
CASH COLLATERAL ISDA UAG 79,810,000.0000  USD 79,810,000.00
350,468,847.00
US T BILL ZCP 06/14/18 11,200,000.0000  USD 11,177,004.94
US T BILL ZCP 07/12/18 323,000.0000 USD 321,860.35
11,498,865.29
12,715,164,486.71

2018 4 27
ARGENTINE PESO 58,166,390.6600  ARS 2,820,872.49
AUSTRALIAN DOLLAR 3,126,583.3300  AUD 2,366,354.50
BRAZIL REAL 234,154.2500  BRL 67,541.90
CANADIAN DOLLAR 24,966.1000  CAD 19,410.74
DANISH KRONE 2,284,237.0500  DKK 371,034.54
EURO (905,372.4300)  EUR (1,095,636.43)
YEN JAPAN 3,060,801,361.0000  JPY 28,058,865.66
MEXICAN PESO 208,945,583.5100  MXN 11,184,475.95
NEW ZEALAND DOLLAR 415.8100 NzZD 293.79
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NAIRA NIGERIA 1,050.7800  NGN 2.91
NUEVO SOL 1,607,086.3400 PEN 495,937.77
SOUTH AFRICA RAND 7,292,709.0000  ZAR 590,801.74
SWISS FRANC 55.2400 CHF 55.89
TURKISH LIRA 635.9700  TRY 157.25
BRITISH POUNDS (62,966.2500)  GBP (86,871.38)
US DOLLARS 116,154,371.7700  USD 116,154,371.77

160,947,669.09

VM CASH FUT FOR FOB AUD 703,267.6500  AUD 532,268.10
VM CASH CCP CME FOB AUD 548,033.9800  AUD 414,779.50
VM CASH CCP LCH FOB AUD 852,831.5900  AUD 645,465.56
EUROBANK ERGASIAS SA /EUR/ 10,169,333.0000  EUR 12,561,948.61
NATIONAL BANK OF GREECE /EUR/ 1,025,700.0000 EUR 419,573.81
VM CASH FUT FOR FOB JPY 68,674,791.0000  JPY 629,553.02
VM CASH CCP LCH FOB JPY 143,243,870.0000  JPY 1,313,139.94
VM CASH CCP CME FOB MXN 10,108,869.5700  MXN 541,109.35
VM CASH FUT FOR FOB EUR 438,883.1600  EUR 531,114.45
VM CASH CCP ICE FOB EUR 302,252.1400  EUR 365,770.42
VM CASH CCP LCU FOB /EUR/ 442,263.5100  EUR 535,205.18
TOWERGATE TOPCO /GBP/ 1,237,781.0000 GBP 2,049,245.40
NATIONWIDE B/S 70,600.0000  GBP 15,377,543.90
VM CASH CCP LCH FOB GBP 273,944.4500  GBP 377,947.45
VM CASH CCP CME FOB USD 3,852,729.8700  USD 3,852,729.87
VM CASH CCP ICE FOB ZAR 3,661,684.9600 ZAR 296,642.83
CAESARS ENTERTAINMENT CORP 1,078,632.0000  USD 12,080,678.40
SEQUA CORPORATION WT EX 12/31/49 10,000.0000  USD 4,467.00
SEQUA CORPORATI WT EX 12/31/49 32,000.0000  USD 8,259.20
SEQUA CORPORATION PFD CL B-1 760.0000 USD 684,000.00
VICI PROPERTIES INC 760,482.0000  USD 13,726,700.10
TRS IBOXHY -3ML INDX 6/20/18 BPS /LONG/ 1,800,000.0000 USD 1,795,214.03
TRS I1BOXHY -3ML INDX 06/20/18 JPM /LONG/ 3,700,000.0000  USD 3,695,184.01
TRS I1BOXHY -3ML INDX 06/20/18 GST /LONG/ 900,000.0000  USD 898,828.54
TRS 1BOXHY -3ML INDX BOA/LONG/ 1,800,000.0000 USD 1,801,037.74
TRS IBOXHY -3ML INDX 09/20/18 GST /LONG/ 1,700,000.0000  USD 1,707,112.05
VM CASH FUT DOM FOB USD 535,714.0000  USD 535,714.00
VM CASH CCP ICE FOB USD 716,944.6500  USD 716,944.65
VM CASH CCP LCH FOB USD 596,320.6200  USD 596,320.62

78,694,497.73

BCO DE GA 25.98% 04/26/20/ARS/ 61,000,000.0000  ARS 2,940,243.25
REPUBLIC OF V/R 04/03/22/ARS/ 772,656,000.0000 ARS 38,126,938.89
REPUBLIC OF V/R 06/21/20/ARS/ 722,432,000.0000  ARS 37,719,218.78
REPUBLIC OF V/R 10/04/22/ARS/ 1,070,000.0000 ARS 86,788.31
REPUBLIC OF V/R 03/11/19/ARS/ 4,800,000.0000  ARS 240,349.18
REPUBLIC OF V/R 03/01/20/ARS/ 28,000,000.0000  ARS 1,463,142.58
HSBC BANK 25.25% 09/27/19/ARS/ 53,530,000.0000  ARS 2,633,341.11

104/215



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

ARGENTINA 7.82% 12/31/33 /EUR/ 20,583,759.1300  EUR 27,483,825.92
REPUBLIC OF S/UP 12/31/38/EUR/ 10,385,000.0000  EUR 8,619,859.17
REPUBLIC O 7.82% 12/31/33/EUR/ 990,794.6700  EUR 1,315,189.44
REPUBLIC 3.375% 01/15/23/EUR/ 7,700,000.0000  EUR 9,226,371.03
REPUBLIC O 5.25% 01/15/28/EUR/ 1,200,000.0000 EUR 1,410,691.20
REPUBLIC O 6.25% 11/09/47/EUR/ 1,100,000.0000 EUR 1,226,335.74
REPUBLIC 3.875% 01/15/22/EUR/ 10,200,000.0000  EUR 12,633,602.76
ARGENT LETRAS DEL ZCP 09/28/18 10,100,000.0000  USD 9,980,789.70
ARGENT LETRAS DEL ZCP 08/10/18 1,900,000.0000 USD 1,884,967.20
TORR 2010-2 V/R 09/14/41 /AUD/ 18,178,750.3800  AUD 13,765,920.01

IRS PBWGMR0O4.25 12/11/23 CSFBUS33 FLOAT
IRS RO4.25PBW6EM 12/11/23 CSFBUS33 FIXED
IRS RO4.75PBW6EM 06/18/24 CSFBUS33 FIXED
IRS PBW6MRO4.75 06/18/24 CSFBUS33 FLOAT
IRS PBW6MR04.25 12/17/24 CSFBUS33 FLOAT
IRS RO4.25PBW6M 12/17/24 CSFBUS33 FIXED
IRS PBWGMR03.50 06/17/25 CSFBUS33 FLOAT
IRS RO3.50PBW6EM 06/17/25 CSFBUS33 FIXED
IRS PBWGMR03.25 12/17/24 CSFBUS33 FLOAT
IRS R0O3.25PBW6EM 12/17/24 CSFBUS33 FIXED
IRS P0O2.75RBW6EM 06/17/26 CSFBUS33 FIXED
IRS RBWGMP02.75 06/17/26 CSFBUS33 FLOAT
IRS RO3.00PBW6M 03/21/27 CSFBUS33XXX FIXED
IRS PBW6MR03.00 03/21/27 CSFBUS33XXX FLOAT

(22,600,000.0000)  AUD
22,600,000.0000  AUD
28,000,000.0000  AUD

(28,000,000.0000)  AUD

(41,400,000.0000)  AUD
41,400,000.0000  AUD

(48,400,000.0000)  AUD
48,400,000.0000  AUD

(39,200,000.0000)  AUD
39,200,000.0000  AUD
16,200,000.0000  AUD

(16,200,000.0000)  AUD

313,890,000.0000  AUD
(313,890,000.0000)  AUD

(17,104,809.33)
18,497,030.14
23,620,955.13

(21,191,799.17)

(31,333,588.77)
34,150,806.46

(36,631,538.56)
38,250,163.53

(29,668,518.83)
30,502,172.47
12,128,537.19

(12,260,969.52)

238,864,861.00
(237,567,637.17)

WESTFIELD 2.125% 03/30/25/GBP/ 500,000.0000  GBP 682,301.75
GOODMAN A 1.375% 09/27/25/EUR/ 400,000.0000  EUR 476,230.81
ASCIANO FINANC 4.625% 09/23/20 530,000.0000  USD 540,154.64
BORAL FINANCE PTY 3% 11/01/22 1,996,000.0000 USD 1,927,842.53
CNOOC FINANCE 2.625% 05/05/20 400,000.0000  USD 394,407.24
NATIONAL AUSTR 2.625% 07/23/20 250,000.0000  USD 247,511.88
NATIONAL AUSTR 1.375% 07/12/19 600,000.0000  USD 590,254.63
NUFARM AUSTRALI 5.75% 04/30/26 1,210,000.0000  USD 1,205,462.50
SGSP AUSTRALIA A 3.3% 04/09/23 250,000.0000  USD 244,685.50
UCB SA 3.75% 03/27/20/EUR/ 376,000.0000  EUR 484,722.14
UCB SA 4.125% 01/04/21/EUR/ 150,000.0000  EUR 198,889.66
UCB SA 1.875% 04/02/22/EUR/ 1,500,000.0000 EUR 1,883,697.07
KBC GROUP NV V/R /PERP//EUR/ 5,800,000.0000  EUR 6,907,971.75

ATHENE HOLDING 4.125% 01/12/28 894,000.0000  USD 839,442.00

BACARDI LTD 4.45% 05/15/25 2,500,000.0000  USD 2,505,327.88
BACARDI LTD 4.7% 05/15/28 3,100,000.0000  USD 3,101,664.05
BACARDI LTD 5.15% 05/15/38 3,000,000.0000  USD 2,991,787.29
BACARDI LTD 5.3% 05/15/48 3,100,000.0000  USD 3,092,003.74
CHINA RESOURCES 4.5% 04/05/22 400,000.0000  USD 408,277.60
VIKING CRUISES 5.875% 09/15/27 610,000.0000  USD 590,175.00
IRS P00.00R00.00 01/04/21 CSFBUS33 FIXED 20,340,000.0000  BRL 6,543,638.91

IRS R00.00P00.00 01/04/21 CSFBUS33 FLOAT
IRS P00.00R00.00 01/04/21 CSFBUS33 FLOAT
IRS R00.00P00.00 01/04/21 CSFBUS33 FIXED
IRS P00.0OR00.00 01/04/21 CSFBUS33 FIXED
IRS R00.00P00.00 01/04/21 CSFBUS33 FLOAT
IRS P00.00R00.00 01/04/21 CSFBUS33 FLOAT

(20,340,000.0000)  BRL
(11,500,000.0000)  BRL
11,500,000.0000  BRL
15,700,000.0000  BRL
(15,700,000.0000)  BRL
(26,800,000.0000)  BRL

(5,867,082.04)
(3,317,180.11)
4,073,711.63
4,941,608.92
(4,528,671.97)
(7,730,471.90)
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IRS R00.00P00.00 01/04/21 CSFBUS33 FIXED
IRS R00.00P00.00 01/04/21 CSFBUS33 FIXED
IRS PO0.0OR00.00 01/04/21 CSFBUS33 FLOAT
IRS R00.00P00.00 01/04/21 CSFBUS33 FIXED
IRS P00.00R00.00 01/04/21 CSFBUS33 FLOAT
BANCO DO BRASIL (C 6% 01/22/20

BANCO DO NORDE 4.375% 05/03/19

GATEWAY LEASE CTL A

FAIRFAX FI 2.75% 03/29/28/EUR/
VALEANT PHA 4.5% 05/15/23/EUR/
AIR CANADA 2017- 3.7% 01/15/26
BROOKFIELD FINAN 4.7% 09/20/47
BROOKFIELD FINAN 3.9% 01/25/28
ENBRIDGE INC V/R 06/15/20
ENBRIDGE INC V/R 01/10/20
FAIRFAX FINL HL 4.85% 04/17/28
FIRST QUANTUM MINE 7% 02/15/21
HARVEST OPERATI 2.33% 04/14/21
1011778 BC / NE 4.25% 05/15/24
CADILLAC FAIRV 3.125% 03/20/22
CADILLAC FAIRV 3.875% 03/20/27
ROCKPOINT GAS STOR 7% 03/31/23
SSTRT 2017-2A 1.775% 01/27/20
VALEANT PHARMACE 6.5% 03/15/22
VALEANT PHARMACEUT 7% 03/15/24
VALEANT PHARMACE 5.5% 11/01/25
T/L VALEANT PHAR 0% 04/01/22
T/L 1011778 B C 0.00% 02/16/24
UPCB FINA 3.625% 06/15/29/EUR/
ALESC 11A A2 V/R 12/23/36
AMBAC LSNI LLC V/R 02/12/2023
ARCLO 2017-FL2 A V/R 11/15/21
AVERY 2013-3A AR V/R 01/18/25
AVOLON HOLDINGS 5.5% 01/15/23
BSPRT 2017-FL1 A V/R 01/15/21
BSPRT 2017-FL1 B V/R 02/15/22
BABSN 2014-11A A V/R 10/17/26
BAIDU INC 3.875% 09/29/23
BAIDU INC 4.375% 03/29/28
BLACK 2013-1A Al V/R 02/06/26
BOWPK 2014-1A AR V/R 11/23/25
CGMS 2014-2A AR V/R 05/15/25
CRNPT 2013-2A Al V/R 12/31/23
DEN10 2013-1A Al V/R 10/26/27
DEN11 2015-1A Al V/R 04/20/27
EMNPK 2013-1A Al V/R 07/15/25
FLAT 2013-1A A1R V/R 01/17/26
GOODG 2018-1A A V/R 10/15/53

26,800,000.
220,000,000.

0000
0000

(220,000,000.0000)

2,700,000.

0000

(2,700,000.0000)

1,000,000.
7,300,000.
9,300,000.

6,600,000.
800,000.
366,000.

4,240,000.

1,988,000.

4,400,000.

8,800,000.

2,550,000.
200,000.

2,884,000.

6,073,000.
696,000.
472,000.
150,000.

1,596,424.
469,000.
901,000.
210,000.
472,639.

1,457,007.

8,151,000.

5,000,000.

1,649,000.

7,960,000.

3,796,677.

3,380,000.

4,100,000.

1,300,000.

37,900,000.

4,100,000.

1,400,000.

9,972,495.

6,700,000.

8,400,000.

1,838,600.

11,000,000.
23,000,000.
13,030,000.
11,239,777.
11,900,000.
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8,498,421.70

67,574,632.80
(63,459,097.73)
845,139.65
(778,816.20)
1,044,200.00
7,337,960.00
7,181,748.06

8,050,630.21
879,552.50
353,043.60
4,060,536.87
1,892,849.33
4,430,949.82
8,802,124.85
2,515,725.78
201,251.00
2,765,223.18
5,814,897.50
686,194.65
466,836.61
150,000.00
1,591,187.37
488,955.95
955,060.00
209,737.50
478,576.79
1,461,409.36
9,792,428.85
4,250,000.00
1,671,673.75
7,967,367.06
3,797,129.81
3,354,650.00
4,112,751.00
1,309,556.46
37,910,718.12
4,076,794.00
1,394,500.80
9,984,221.92
6,702,800.73
8,398,205.42
1,840,892.65
10,994,504.40
23,022,391.42
13,045,157.15
11,232,778.86
11,902,611.10
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HLA 2013-2A A V/R 08/01/25 4,560,359.0300 USD 4,567,230.21
HLA 2014-3A AR V/R 10/22/25 5,800,000.0000  USD 5,805,912.93
INCAPS FUNDING I V/R 06/01/33 3,935,538.0600  USD 3,817,471.92
INCAPS FUNDING I V/R 06/01/33 14,471,012.0400  USD 14,036,881.68
KSA SUKUK LTD 2.894% 04/20/22 5,200,000.0000  USD 5,020,932.80
MMCAP 17A Al V/R 12/01/35 1,519,173.7900  USD 1,454,608.90
METAL 2017-1 4.581% 10/15/24 18,146,804.8200  USD 18,038,270.60
OCP 2015-8A AlR V/R 04/17/27 16,800,000.0000  USD 16,820,793.36
0CT23 2015-1A Al V/R 07/15/27 1,600,000.0000 USD 1,600,000.00
PLMRS 2013-2A A1 V/R 10/17/27 1,900,000.0000 USD 1,905,098.31
PARK AEROSPACE 5.25% 08/15/22 48,447,000.0000  USD 48,386,441.25
PARK AEROSPACE H 5.5% 02/15/24 8,672,000.0000  USD 8,411,840.00
PARK AEROSPACE H 4.5% 03/15/23 10,570,000.0000  USD 10,067,925.00
PARK AEROSPACE 3.625% 03/15/21 18,709,000.0000  USD 18,054,185.00
PETROBRAS GLOB 8.375% 12/10/18 1,000,000.0000  USD 1,034,010.00
PFP 2017-4 A V/R 03/14/20 6,667,895.5000 USD 6,684,335.53
PFP 2017-4 AS V/R 07/14/35 3,138,860.9000  USD 3,180,206.92

PREFER TERM SEC XXV 2007-25 A-1 20370622 FLT
PREFER TERM SEC XXVI 2007-26 A-1 20370922 FLT

30,831,434.8600 USD
51,433,740.0900 USD

27,902,448.55
47,319,040.88

PREFER TERM SEC XVII1 2005-18 A-1 20350923 FLT 639,595.3300  USD 601,219.61
PREFER TERM SEC XXIV 2006-24 A-1 20370322 FLT 1,352,731.8900 USD 1,237,749.68
PREFER TERM SEC XXIV 2006-24 A-2 20370322 FLT 4,970,825.2800  USD 4,225,201.49
SHELF DRILL HOL 8.25% 02/15/25 696,000.0000  USD 710,790.00
SYMP 2014-14A Al V/R 07/14/26 33,900,000.0000  USD 33,956,587.91
WINDR 2012-1A AR V/R 01/15/26 10,000,000.0000  USD 10,052,853.80
TBRNA 2005-1A Al V/R 07/05/35 9,188,937.1000  USD 8,545,711.50
TBRNA 2005-1A Al V/R 07/05/35 3,707,353.7800  USD 3,447,839.02
TELOS 2014-6A A2 V/R 01/17/27 17,200,000.0000  USD 17,222,121.26
TENCENT HOLDIN 3.375% 05/02/19 1,600,000.0000 USD 1,608,252.45
TENCENT HOLDIN 2.985% 01/19/23 700,000.0000  USD 677,794.40
TENCENT HOLDIN 3.595% 01/19/28 2,500,000.0000  USD 2,372,535.68
TBOLT 2017-A A V/R 04/15/24 831,726.1900  USD 840,843.57
TRANSOCEAN PHOE 7.75% 10/15/24 1,785,000.0000  USD 1,930,031.25
TRANSOCEAN PROT 6.25% 12/01/24 48,600.0000  USD 50,361.75
TROPC 2006-5A Al V/R 07/15/36 16,000,222.2600  USD 14,480,201.15
TFINS 2017-2A Al V/R 09/20/39 7,000,000.0000  USD 6,930,000.00
TFINS 2017-1A Al V/R 04/20/38 6,359,229.5400  USD 6,359,229.54
TFINS 2018-1A Al V/R 03/30/39 26,200,000.0000  USD 25,682,792.87
US CAP FDG VI LTD 2007-6 A-1 20430710 FLT 28,777,244.1100  USD 25,180,088.60
WITEH 2014-9A AR V/R 07/17/26 3,800,000.0000  USD 3,803,758.28
WITEH 2012-1A A1 V/R 02/03/25 3,587,182.1200 USD 3,588,929.62
WYNN MACAU LTD 4.875% 10/01/24 400,000.0000  USD 393,000.00
WYNN MACAU LTD 5.5% 10/01/27 600,000.0000  USD 588,000.00
QNB FINANCE LTD 2.75% 10/31/18 1,400,000.0000  USD 1,400,095.20
QNB FINANCE LTD V/R 02/07/20 56,200,000.0000  USD 56,459,475.40
OOREDOO TAMWEE 3.039% 12/03/18 200,000.0000  USD 200,215.60
QNB FINANCE LTD V/R 02/12/20 79,800,000.0000  USD 80,176,336.80
QNB FINANCE LTD V/R 04/01/19 600,000.0000  USD 606,621.60
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CSCEC FINANCE C 2.95% 11/19/20
BANDM 2014-1X Al V/R 04/16/26
BFNS 2017-1X A V/R 01/25/29
BSPRT 2018-FL3X V/R 11/15/22
BSPRT 2018-FL3X V/R 03/15/23
BSPRT 2018-FL3X V/R 08/15/23
CRMN 2013-1X AR V/R 01/27/28
JMP 2014-1RX A V/R 01/17/28
MNCLO 2018-1X Al V/R 01/25/28
ODBRCHT OFFSHRE 6.72% 12/01/22
0CT23 2015-1X Al V/R 07/15/27
0CP 2015-10X A1R V/R 10/26/27
SAPA 2018-1X A 4.25% 03/15/25
TELOS 2014-5X Al V/R 04/17/28
TICP 2018-3RX A V/R 04/20/28
VENTR 2014-17X A V/R 04/15/27
ZCCP 2015-1X A1R V/R 07/16/27
T/L OCEAN RIG UDW 0% 09/20/24
BANK OF CHIN V/R 04/17/21/EUR/
IND & COMM BK CHI V/R 11/08/20
IND & COMM BK 2.625% 05/26/20
CROATIA 6.75% 11/05/19

TEVA PHARM 1.5% 10/25/18/CHF/
TEVA PHARMACEUT 2.95% 12/18/22
TEVA PHARM FIN 3.65% 11/10/21
NYKREDIT REAL 1% 07/01/18/DKK/
REALKREDIT 2.5% 07/01/47/DKK/
NYKREDIT RE 2.5% 10/01/47/DKK/
NORDEA KREDIT 2% 10/01/47/DKK/
AP MOLLER- 1.75% 03/16/26/EUR/
AP MOLLER-MAER 2.875% 09/28/20

CDS US82481LAD10 01.000 SP 12/20/2021
CITIUS33XXX LONG

CDS US82481LAD10 01.000 SP 12/20/2021
CITIUS33XXX SHORT

CDS XS0426014899 01.000 SP 12/20/2022
CSFBUS33XXX FIXED

CDS XS0426014899 01.000 SP 12/20/2022
CSFBUS33XXX FLOAT

IRS PO1.00RERGM 06/20/28 CSFBUS33XXX FIXED
IRS RERGMP01.00 06/20/28 CSFBUS33XXX FLOAT
IRS RO1.25PER6M 09/19/28 CSFBUS33XXX FIXED
IRS PER6MRO1.25 09/19/28 CSFBUS33XXX FLOAT
KOJAMO QY 1.625% 03/07/25/EUR/

STORA ENSO 2.5% 03/21/28/EUR/

KOJAMO OYJ 1.5% 06/19/24/EUR/

NOKIA OYJ 4.375% 06/12/27
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400,000.0000  USD 394,511.60
16,900,000.0000  USD 16,899,864.80
55,050,000.0000  USD 55,050,000.00
17,350,000.0000  USD 17,376,007.65

8,960,000.0000  USD 9,004,773.12
4,050,000.0000  USD 4,070,229.75
7,200,000.0000  USD 7,195,466.16
32,994,000.0000  USD 33,041,085.74
20,900,000.0000  USD 20,904,815.36

257,338.0100  USD 248,974.52
23,700,000.0000  USD 23,708,123.18
25,200,000.0000  USD 25,223,551.92
36,047,916.6700  USD 35,803,501.70
24,100,000.0000  USD 24,108,260.28
33,600,000.0000  USD 33,612,830.16
36,720,000.0000  USD 36,727,656.12
35,115,000.0000  USD 35,170,945.22

6,007,013.5200  USD 6,314,872.96
3,020,000.0000  EUR 3,659,784.08
2,000,000.0000  USD 2,000,029.36
1,600,000.0000 USD 1,573,638.40
12,900,000.0000  USD 13,557,783.90
2,475,000.0000 CHF 2,516,909.85

548,000.0000  USD 480,830.82

418,000.0000  USD 391,652.09
24,100,000.0000  DKK 3,924,881.75

9,418,454.5800  DKK 1,584,174.15
11,138,669.1800  DKK 1,872,155.47
2,752,539.7300  DKK 446,990.38
2,900,000.0000  EUR 3,484,149.47
1,400,000.0000 USD 1,383,059.41
700,000.0000  EUR 840,114.45

(700,000.0000)  EUR (847,104.99)

23,370,000.0000 EUR 28,923,442.95

(23,370,000.0000)  EUR (28,281,205.07)

(26,800,000.0000)  EUR
26,800,000.0000 EUR
(123,000,000.0000)  EUR
123,000,000.0000  EUR

(32,345,566.76)
32,432,019.50
(151,263,923.11)
148,848,447.71

2,400,000.0000  EUR 2,910,345.84
1,200,000.0000 EUR 1,473,418.11
1,200,000.0000 EUR 1,462,465.77

175,000.0000  USD 163,625.00
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CREDIT AGRICOL V/R /PERP//GBP/ 500,000.0000  GBP 797,382.49
UBISOFT E 1.289% 01/30/23/EUR/ 1,800,000.0000 EUR 2,191,306.91
CHRISTIAN 0.75% 06/24/21/EUR/ 300,000.0000  EUR 367,433.85
ALTAREA 2.25% 07/05/24/EUR/ 1,600,000.0000 EUR 1,935,198.27
RCI BANQUE 0.25% 07/12/21/EUR/ 1,300,000.0000 EUR 1,568,734.97
PEUGEQOT SA 2% 03/20/25/EUR/ 3,000,000.0000  EUR 3,633,361.57
ALTICE FR 5.375% 05/15/22/EUR/ 23,220,000.0000  EUR 28,809,564.85
ALTICE FR 5.625% 05/15/24/EUR/ 13,920,000.0000  EUR 17,465,531.24
CHRISTIAN 1.375% 06/19/19/EUR/ 100,000.0000  EUR 122,478.55
T/L SFR GROUP 0% 01/31/26/EUR/ 398,000.0000  EUR 473,168.13
T/L ALTRAN TECHNOL 0% 01/31/25 /EUR/ 2,789,361.7000  EUR 3,401,915.77
BNP PARIBAS V/R /PERP/ 600,000.0000  USD 645,750.00
BPCE SA V/R /PERP/ 700,000.0000  USD 783,125.00
BNP PARIBAS 3.375% 01/09/25 63,843,000.0000  USD 61,125,665.07
CREDIT AGRICOLE 3.75% 04/24/23 1,750,000.0000 USD 1,736,883.68
CREDIT AGRICOLE L V/R 04/24/23 1,250,000.0000 USD 1,258,287.61
ALTICE FRANCE 7.375% 05/01/26 14,133,000.0000  USD 13,686,962.52
ALTICE FRANCE SA 6% 05/15/22 4,350,000.0000  USD 4,317,375.00
ALTICE FRANCE S 6.25% 05/15/24 5,000,000.0000  USD 4,781,250.00
SOCIETE GENERALE V/R /PERP/ 2,600,000.0000  USD 2,587,000.00
SOCIETE GENERALE V/R /PERP/ 800,000.0000  USD 822,700.00
CREDIT AGRICOLE SA V/R /PERP/ 496,000.0000  USD 539,826.56
T/L SFR GROUP S A 0% 01/31/26 194,750.0000  USD 192,985.18
HOCHTIEF 3.875% 03/20/20/EUR/ 7,453,000.0000  EUR 9,638,022.33
IHO VERWAL 3.75% 09/15/26/EUR/ 100,000.0000  EUR 127,388.98
ADLER REAL ES 3% 04/27/26/EUR/ 2,900,000.0000  EUR 3,496,730.79
ADLER REA 1.875% 04/27/23/EUR/ 2,900,000.0000  EUR 3,462,685.76
TLG IMMOB 1.375% 11/27/24/EUR/ 1,500,000.0000 EUR 1,801,739.67
DEUTSCHE 0.375% 01/18/21/EUR/ 73,700,000.0000  EUR 88,595,844.95
HOCHTIEF 2.625% 05/28/19/EUR/ 653,000.0000  EUR 811,778.24
T/L UNITYMEDIA 0% 01/15/27 /EUR/ 2,900,000.0000  EUR 3,521,131.89
DEUTSCHE BANK NY 2.7% 07/13/20 4,272,000.0000 USD 4,189,128.80
DEUTSCHE BANK NY V/R 07/13/20 1,536,000.0000 USD 1,542,564.94
DEUTSCHE BANK N 3.15% 01/22/21 10,000,000.0000  USD 9,820,490.50
DEUTSCHE BANK NY V/R 01/22/21 12,700,000.0000  USD 12,640,513.20
DEUTSCHE BANK N 3.95% 02/27/23 1,820,000.0000 USD 1,794,478.87
DEUTSCHE BANK AG V/R 05/10/19 80,000.0000 USD 81,007.98
DEUTSCHE BANK A 4.25% 10/14/21 15,940,000.0000  USD 16,080,553.34
ALPHA BANK 2.5% 02/05/23/EUR/ 3,900,000.0000  EUR 4,721,935.28
HELLENIC R 4.75% 04/17/19/EUR/ 14,004,000.0000  EUR 17,542,337.19
EUROBANK E 2.75% 11/02/20/EUR/ 1,000,000.0000  EUR 1,228,880.68
NATIONAL B 2.75% 10/19/20/EUR/ 800,000.0000  EUR 992,404.31
CRED SUIS 2.75% 08/08/25/GBP/ 600,000.0000  GBP 837,162.21
SUMMIT GERMAN 2% 01/31/25/EUR/ 600,000.0000  EUR 707,560.17
GLOBALWOR 2.875% 06/20/22/EUR/ 1,400,000.0000 EUR 1,760,419.70
GLOBALWORTH R 3% 03/29/25/EUR/ 400,000.0000  EUR 489,677.02
SUMMIT GERMAN 2% 01/31/25/EUR/ 500,000.0000  EUR 589,633.48
CRED SUIS GP FU 3.75% 03/26/25 1,800,000.0000 USD 1,745,952.37
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ATA GROUP LTD 3.9% 04/06/28 1,400,000.0000 USD 1,395,721.19
HKCG FINANCE LT 6.25% 08/07/18 1,436,000.0000 USD 1,448,913.98
CHINA URANIUM DE 3.5% 10/08/18 1,200,000.0000 USD 1,202,422.80
AXIS BANK/DUBAI 3.25% 05/21/20 2,200,000.0000  USD 2,179,353.77
STATE BANK INDIA/ V/R 04/06/20 14,500,000.0000  USD 14,544,950.00
INDIAN RAILWAY 3.917% 02/26/19 470,000.0000  USD 472,436.48
EXPORT-IMPORT 3.875% 10/02/19 200,000.0000  USD 201,695.00
EXPORT-IMPORT B 2.75% 08/12/20 630,000.0000  USD 618,624.09
ICICI BANK LTD 3.125% 08/12/20 200,000.0000  USD 197,095.60
ICICI BANK LTD/DU V/R 12/04/18 25,600,000.0000  USD 25,579,520.00
PELABUHAN INDONE 4.5% 05/02/23 2,800,000.0000  USD 2,779,635.85
RUSSIAN R 7.487% 03/25/31/GBP/ 6,300,000.0000  GBP 10,875,347.38
TAURS 2017- V/R 11/17/27 /GBP/ 11,600,000.0000  GBP 16,083,959.17
TAURS 2014- V/R 05/01/17 /GBP/ 698,903.1700  GBP 966,411.27
DEKAE I-X A V/R 09/07/35 /EUR/ 192,065.4000 EUR 231,265.80
CAVSQ 1 A2 V/R 02/11/55 /EUR/ 1,694,288.3000 EUR 2,039,387.03
CAVSQ 1 B V/R 02/11/55 /EUR/ 1,500,000.0000 EUR 1,762,651.03
LANSD 1 A2 V/R 06/15/45 /EUR/ 6,599,280.0000 EUR 7,554,392.99
CELF 2006-1 V/R 11/01/23 /EUR/ 3,010,000.0000  EUR 3,647,094.47
EUMAX VI A V/R 04/18/97 /EUR/ 71,924.1200 EUR 86,709.21
HARVT V D V/R 04/05/24 /EUR/ 5,600,000.0000  EUR 6,785,664.22
RUSSIAN R 3.374% 05/20/21/EUR/ 7,700,000.0000  EUR 9,735,142.29
PHNXP 1X Al V/R 07/29/27 /EUR/ 4,400,000.0000  EUR 5,328,653.41
SORPK 1X AA V/R 11/16/27 /EUR/ 21,650,000.0000  EUR 26,236,676.95
ABH FINAN 2.626% 04/28/20/EUR/ 3,028,000.0000  EUR 3,666,166.31
ROADSTER 2.375% 12/08/27/EUR/ 1,000,000.0000 EUR 1,187,560.11
ROADSTER 1.625% 12/09/24/EUR/ 700,000.0000  EUR 835,228.58
GOVERNOR & CO V/R /PERP//EUR/ 500,000.0000  EUR 672,861.54
CGMSE 2014- V/R 08/15/27 /EUR/ 7,400,000.0000  EUR 8,967,994.29
AERCAP IRELAND 3.75% 05/15/19 1,850,000.0000 USD 1,864,964.50
AERCAP IRELAND C 4.5% 05/15/21 800,000.0000  USD 819,207.04
AERCAP IRELAND CAP 5% 10/01/21 1,300,000.0000  USD 1,351,308.47
AERCAP IRELAND 4.25% 07/01/20 1,405,000.0000 USD 1,429,573.66
AERCAP IRELAND 4.625% 10/30/20 4,000,000.0000  USD 4,106,457.88
IBERDROLA FIN IREL 5% 09/11/19 2,000,000.0000  USD 2,049,949.82
SMBC AVIATION C 2.65% 07/15/21 400,000.0000  USD 388,089.48
SMBC AVIATION CAPI 3% 07/15/22 300,000.0000  USD 290,575.56
SHIRE ACQ INV IR 2.4% 09/23/21 3,750,000.0000  USD 3,601,997.51
TRANSNEFT(TRANS  8.7% 08/07/18 8,000,000.0000  USD 8,110,480.00
ISRAEL ELECTRIC 7.25% 01/15/19 1,400,000.0000 USD 1,438,528.00
SESTA 4 A2 V/R 07/23/46 /EUR/ 14,540,101.5700  EUR 15,110,977.38
INTESA SANPAOL V/R /PERP//EUR/ 4,100,000.0000  EUR 6,100,588.36
INTESA SANPAOL V/R /PERP//EUR/ 26,850,000.0000  EUR 35,726,410.74
PRO-GEST S 3.25% 12/15/24/EUR/ 500,000.0000  EUR 592,973.49
WIND TRE 3.125% 01/20/25/EUR/ 1,200,000.0000 EUR 1,284,671.02
WIND TRE SPA V/R 01/20/24/EUR/ 1,400,000.0000 EUR 1,578,156.59
WIND TRE 2.625% 01/20/23/EUR/ 2,400,000.0000  EUR 2,650,257.50
BUONI POLI 0.25% 05/15/18/EUR/ 8,790,000.0000  EUR 10,642,345.48
DAVIDE CAM 2.75% 09/30/20/EUR/ 1,410,000.0000 EUR 1,808,406.91
WIND TRE SPA 5% 01/20/26 1,000,000.0000  USD 848,525.00
SOFTBANK  3.125% 09/19/25/EUR/ 9,400,000.0000  EUR 10,527,429.90
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SOFTBANK GROU 4% 09/19/29/EUR/
SOFTBANK GROU 4% 04/20/23/EUR/

SMBC TRUST ACCOUN V/R
MEIJI YASUDA LIFE V/R
MITSUBISHI UFJ 2.652%

MIZUHO FINANCI 2.601%
MIZUHO FINANCIAL V/R

04/09/21
04/26/48
09/19/22

09/11/22
09/11/22

MIZUHO BANK LTD 2.4% 03/26/20

SUMITOMO MITSU 2.514%
SUMITOMO MITSUI B V/R
SUMITOMO MITSUI F V/R
SUMITOMO MITSU 3.102%
SUMITOMO MITSUI T V/R
SUMITOMO MITSUI 1.95%
CENTRAL NIPPON EX V/R
SOFTBANK GROUP  4._75%
SOFTBANK GROUP 5.125%
CENTRAL NIPPON EX V/R

01/17/20
01/17/20
01/17/23
01/17/23
09/19/19
09/19/19
08/04/20
09/19/24
09719727
02/15/22

IRS
IRS
IRS
IRS
IRS
IRS
IRS
IRS
IRS
IRS
IRS
IRS
IRS
IRS
IRS
IRS
IRS
IRS
IRS
IRS
IRS
IRS
IRS
IRS
IRS
IRS
IRS
IRS

P00.45RJY6M
RJY6MPOO. 45
RJY6MP0O.41
P00.41RJY6EM
P00.40RJY6M
RJYGMPOO .40
P00.45RJY6M
RJYGMP0OO. 45
P00.30RJY6EM
RJY6MPOO. 30
P00.30RJY6EM
RJY6MPOO. 30
RJY6MPOO. 44
P00.44RJY6M
RJYGMPOO .47
P00.47RJIY6M
P00.35RJIY6M
RJY6MPOO. 35
RJY6MPOO. 39
P00.39RJY6EM
RJY6MPOO. 38
P00.38RJY6EM
RJY6MPOO. 35
P00.35RJIY6M
RJYGMP0OO. 30
P00.30RJY6M
P00.35RJY6EM
RJY6MPOO. 35

03/20/29
03/20/29
03/25/29
03/25/29
03/27/29
03/27/29
03/29/29
03/29/29
03/20/28
03/20/28
03/21/28
03/21/28
06/18/29
06/18/29
06/18/29
06/18/29
01/18/28
01/18/28
06/18/28
06/18/28
06/18/28
06/18/28
02/08/28
02/08/28
02/13/28
02/13/28
02/16/28
02/16/28

CSFBUS33 FIXED
CSFBUS33 FLOAT
CSFBUS33 FLOAT
CSFBUS33 FIXED
CSFBUS33 FIXED
CSFBUS33 FLOAT
CSFBUS33 FIXED
CSFBUS33 FLOAT
CSFBUS33 FIXED
CSFBUS33 FLOAT

CSFBUS33XXX
CSFBUS33XXX
CSFBUS33XXX
CSFBUS33XXX
CSFBUS33XXX
CSFBUS33XXX
CSFBUS33XXX
CSFBUS33XXX
CSFBUS33XXX
CSFBUS33XXX
CSFBUS33XXX
CSFBUS33XXX
CSFBUS33XXX
CSFBUS33XXX
CSFBUS33XXX
CSFBUS33XXX
CSFBUS33XXX
CSFBUS33XXX

AA BOND C 2.875% 01/31/22/GBP/
AA BOND C 4.248% 07/31/20/GBP/

FIXED
FLOAT
FLOAT
FIXED
FLOAT
FIXED
FIXED
FLOAT
FLOAT
FIXED
FLOAT
FIXED
FLOAT
FIXED
FLOAT
FIXED
FIXED
FLOAT

1,700,000.
12,326,000.
5,000,000.
5,200,000.
1,100,000.

4,700,000.
10,200,000.
1,200,000.
6,300,000.
6,300,000.
6,300,000.
6,300,000.
3,040,000.
2,490,000.
7,800,000.
3,500,000.
2,700,000.
13,200,000.

0000
0000
0000
0000
0000

0000
0000
0000
0000
0000
0000
0000
0000
0000
0000
0000
0000
0000

(183,744,000, 000.0000)
183,744,000,000.0000
660,000,000.0000
(660,000, 000.0000)
(1,460,000, 000.0000)
1,460,000,000.0000
(1,460,000, 000.0000)
1,460,000,000.0000
(31,900,000, 000.0000)
31,900,000,000.0000
(3,300,000, 000.0000)
3,300,000,000.0000
1,880,000,000.0000
(1,880,000, 000.0000)
1,870,000, 000.0000
(1,870,000, 000.0000)
(4,710,000, 000.0000)
4,710,000,000.0000
890,000,000.0000
(890,000, 000.0000)
2,980,000,000.0000
(2,980,000, 000.0000)
3,050,000,000.0000
(3,050,000, 000.0000)
710,000,000.0000
(710,000, 000.0000)
(4,080,000, 000.0000)
4,080,000,000.0000
1,200,000.0000
1,500,000.0000
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EUR
EUR
usD
usD
usb

usb
usb
usD
usD
usD
usD
usD
usD
usb
usb
usb
usD
usD
JPY
JPY
JPY
JPY
JPY
JPY
JPY
JPY
JPY
JPY
JPY
JPY
JPY
JPY
JPY
JPY
JPY
JPY
JPY
JPY
JPY
JPY
JPY
JPY
JPY
JPY
JPY
JPY
GBP
GBP
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1,850,093.
15,203,820.
4,998,980.
5,304,568.
1,051,305.

4,497,431.
10,308,869.
1,182,164.
6,237,376.
6,308,736.
6,323,276.
6,145,801.
3,044,276.
2,451,722.
7,825,092.
3,270,183.
2,501,271.
13,190,100.

51
52
45
41
20

60
39
71
74
65
67
77
58
55
60
00
90
00

(1,695,411,134.94)
1,684,411,238.94
6,050,327.73
(6,068,117.69)
(13,402,972.39)
13,384,058.30
(13,469,042.92)
13,384,058.30
(292,130,578.97)
292,432,506.76
(30,220,822.80)
30,251,638.63
17,234,266.86
(17,306,005.87)
17,142,595.22
(17,257,103.13)
(43,390,509.61)
43,177,338.77
8,158,775.27
(8,218,341.34)
27,318,146.40
(27,465,836.77)
27,959,847.83
(28,085,369.65)
6,508, 685.89
(6,505,935.06)
(37,577,845.39)
37,402,025.94
1,633,224.65
2,145,248.76
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FAB 2004-1 V/R 12/06/45 /GBP/ 3,977,904.1200  GBP 5,151,934.10
AA BOND CO 2.75% 07/31/23/GBP/ 400,000.0000  GBP 527,930.23
KENNEDY WI 3.95% 06/30/22/GBP/ 800,000.0000  GBP 1,152,658.91
ATRIUM EU 3.625% 10/17/22/EUR/ 350,000.0000  EUR 467,075.05
KENNEDY WI 3.25% 11/12/25/EUR/ 1,400,000.0000 EUR 1,738,501.71
LINCOLN F 6.875% 04/15/21/EUR/ 9,322,000.0000  EUR 11,683,130.02
KAZMUNAYGAS NA 9.125% 07/02/18 24,100,000.0000  USD 24,354,279.10
KUWAIT INTL BOND 3.5% 03/20/27 13,800,000.0000  USD 13,286,681.40
KUWAIT INTL BON 2.75% 03/20/22 4,460,000.0000  USD 4,327,047.40
GAZPROM ( 5.338% 09/25/20/GBP/ 1,230,000.0000  GBP 1,791,522.88
AROUNDTOWN SA 3% 10/16/29/GBP/ 7,400,000.0000  GBP 9,917,512.43
SILVA 2017- V/R 11/20/19 /GBP/ 18,386,616.4500  GBP 25,380,792.78
PENTA 2007- V/R 06/04/24 /EUR/ 200,000.0000  EUR 242,267.00
GAZPROM ( 3.389% 03/20/20/EUR/ 4,900,000.0000  EUR 6,132,721.59
GAZPROM (GA 3.7% 07/25/18/EUR/ 7,950,000.0000  EUR 9,683,496.23
EUROFINS 2.125% 07/25/24/EUR/ 800,000.0000  EUR 984,945.91
SILVA 7 A V/R 11/15/19 /EUR/ 1,754,349.2000 EUR 2,127,549.82
ALLERGAN FUN V/R 06/01/19/EUR/ 144,000.0000 EUR 174,592.86
AROUNDTOW 1.875% 01/19/26/EUR/ 500,000.0000  EUR 602,840.45
AROUNDTOWN SA 1% 01/07/25/EUR/ 2,800,000.0000  EUR 3,247,997.05
BSKY GER6 A V/R 03/20/20 /EUR/ 6,428,853.4000 EUR 7,806,382.86
AROUNDTOWN SA 2% 11/02/26/EUR/ 2,500,000.0000  EUR 3,014,377.72
PROLOGIS I 1.75% 03/15/28/EUR/ 900,000.0000  EUR 1,087,150.58
AROUNDTOW 1.625% 01/31/28/EUR/ 2,100,000.0000  EUR 2,410,673.58
EMERALD BAY ZCP 10/08/20/EUR/ 343,000.0000  EUR 390,176.56
CORESTATE C 3.5% 04/15/23/EUR/ 39,300,000.0000  EUR 47,125,727.86
GAZPROM (GA 3.6% 02/26/21/EUR/ 5,500,000.0000  EUR 7,004,669.99
SBERBANK (' 3.08% 03/07/19/EUR/ 5,200,000.0000  EUR 6,392,054.80
ALTICE LUX 7.25% 05/15/22/EUR/ 39,437,000.0000  EUR 47,509,207.87
SBERBANK  3.352% 11/15/19/EUR/ 8,000,000.0000  EUR 9,944,044.43
ALTICE FIN 5.25% 02/15/23/EUR/ 9,700,000.0000  EUR 12,187,450.72
SELP FINANC 1.5% 11/20/25/EUR/ 1,500,000.0000  EUR 1,795,736.72
BEVCO LUX 1.75% 02/09/23/EUR/ 5,100,000.0000  EUR 6,181,312.63
CPI PROPE 2.125% 10/04/24/EUR/ 4,800,000.0000  EUR 5,770,132.58
GAZPROM ( 4.625% 10/15/18/EUR/ 6,008,000.0000 EUR 7,390,472.97
EMERALD BAY ZCP 10/08/20/EUR/ 3,082,000.0000  EUR 3,505,901.31
BSKY GER7 A V/R 10/20/24 /EUR/ 2,872,415.8200  EUR 3,488,741.55
GAZPROM ( 3.375% 11/30/18/CHF/ 1,100,000.0000 CHF 1,131,441.29
ALLERGAN FUNDING S 3% 03/12/20 720,000.0000  USD 715,125.60
ALTICE FINANCI 6.625% 02/15/23 11,930,000.0000  USD 11,930,000.00
ALTICE FINANCING 7.5% 05/15/26 1,000,000.0000  USD 987,450.00
ALTICE LUXEMBOU 7.75% 05/15/22 13,998,000.0000  USD 13,455,577.50
GAZPROM N (GPN 4.375% 09/19/22 4,150,000.0000  USD 4,080,280.00
GAZPROM NEFT (GPN 6% 11/27/23 10,600,000.0000  USD 11,036,190.00
GAZPROM (GAZ C 8.625% 04/28/34 2,022,000.0000  USD 2,564,320.62
GAZPROM (GAZ CA 6.51% 03/07/22 1,900,000.0000  USD 2,017,819.00
GAZPROM (GAZ C 7.288% 08/16/37 500,000.0000  USD 575,698.00
GAZPROM (GAZ CA 9.25% 04/23/19 6,500,000.0000  USD 6,821,860.50
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GAZPROM (GAZ C 5.999% 01/23/21 1,222,000.0000 USD 1,268,436.00
GAZPROM (GAZ CA 4.95% 02/06/28 200,000.0000  USD 196,880.00
INTELSAT JACKSO 7.25% 10/15/20 54,618,000.0000  USD 53,457,367.50
INTELSAT JACKSON 7.5% 04/01/21 5,011,000.0000  USD 4,798,032.50
INTELSAT JACKSON 5.5% 08/01/23 1,624,000.0000 USD 1,370,250.00
INTELSAT JACKSO 9.75% 07/15/25 3,141,000.0000  USD 3,097,811.25
SBERBANK (SB C 6.125% 02/07/22 8,900,000.0000  USD 9,311,518.20
TELECOM ITALIA 6.999% 06/04/18 270,000.0000  USD 271,576.80
GAZPROM (GAZ C 8.625% 04/28/34 350,000.0000  USD 443,873.50
GAZPROM (GAZ CA 6.51% 03/07/22 4,498,000.0000  USD 4,776,920.98
TNK-BP FINANCE 7.25% 02/02/20 750,000.0000  USD 781,182.75
GAZPROM (GAZ CA 9.25% 04/23/19 14,450,000.0000  USD 15,165,520.65
SBERBANK (SB C 5.717% 06/16/21 900,000.0000  USD 926,905.50
GAZPROM (GAZ C 5.999% 01/23/21 1,100,000.0000  USD 1,141,800.00
SBERBANK (SB C 6.125% 02/07/22 1,500,000.0000  USD 1,569,357.00
SBERBANK (SB CA 5.18% 06/28/19 7,200,000.0000  USD 7,288,783.20
GAZPROM N (GPN 4.375% 09/19/22 1,400,000.0000 USD 1,376,480.00
TELENET FINANCE 5.5% 03/01/28 1,600,000.0000 USD 1,536,000.00
GAZPROM NEFT (GPN 6% 11/27/23 600,000.0000  USD 624,690.00
SBERBANK (SB CA 4.15% 03/06/19 4,200,000.0000  USD 4,205,418.00
QGOG CONSTELLATI 9.5% 11/09/24 750,637.0000  USD 371,565.32
T/L AVOLON TLB BOR 0% 03/21/22 44,970,259.9600  USD 45,206,443.77
T/L ENDO LUXEMBO 0% 04/29/2024 868,708.0100  USD 867,486.61
T/L ALTICE FINANCI 0% 01/31/26 111,322.1300 USD 110,452.48
T/L INTELSAT 0% 11/27/23 3,800,000.0000  USD 3,829,985.80
T/L INTELSAT JAC 0% 01/02/2024 10,100,000.0000  USD 10,329,775.00
PETRONAS CAPITA 5.25% 08/12/19 2,800,000.0000  USD 2,878,545.60
IRS PMXIER05.61 07/07/21 CSFBUS33 FLOAT (70,400,000.0000)  MXN (3,768,383.58)
IRS RO5.61PMXIE 07/07/21 CSFBUS33 FIXED 70,400,000.0000  MXN 3,565,608.71
IRS PMXIER05.98 08/26/24 CSFBUS33 FLOAT (11,300,000.0000)  MXN (604,868.39)
IRS RO5.98PMXIE 08/26/24 CSFBUS33 FIXED 11,300,000.0000  MXN 556,896.46
IRS RO6.71PMXIE 09/20/29 CSFBUS33 FIXED 11,200,000.0000  MXN 546,933.23
IRS PMXIER06.71 09/20/29 CSFBUS33 FLOAT (11,200,000.0000)  MXN (599,515.57)
IRS PMXIER06.35 09/01/23 CSFBUS33 FLOAT (39,100,000.0000)  MXN (2,092,951.68)
IRS R06.35PMXIE 09/01/23 CSFBUS33 FIXED 39,100,000.0000  MXN 1,987,596.11
IRS PMXIER06.75 08/31/21 CSFBUS33 FLOAT (114,800,000.0000)  MXN (6,145,034.59)
IRS R06.75PMXIE 08/31/21 CSFBUS33 FIXED 114,800,000.0000  MXN 6,011,804.10
IRS RO5.43PMXIE 11/17/21 CSFBUS33 FIXED 54,400,000.0000  MXN 2,723,944.53
IRS PMXIER05.43 11/17/21 CSFBUS33 FLOAT (54,400,000.0000)  MXN (2,911,932.77)
IRS PMXIER05.27 02/05/20 CSFBUS33 FLOAT (25,400,000.0000)  MXN (1,359,615.67)
IRS RO5.27PMXIE 02/05/20 CSFBUS33 FIXED 25,400,000.0000  MXN 1,304,542.42
IRS R06.62PMXIE 02/18/30 CSFBUS33 FIXED 12,100,000.0000  MXN 583,975.62
IRS PMXIER06.62 02/18/30 CSFBUS33 FLOAT (12,100,000.0000)  MXN (647,690.93)
IRS RO5.14PMXIE 04/02/20 CSFBUS33 FIXED 11,600,000.0000  MXN 592,657.82
IRS PMXIER05.14 04/02/20 CSFBUS33 FLOAT (11,600,000.0000)  MXN (620,926.84)
IRS R05.85PMXIE 05/02/22 CSFBUS33 FIXED 65,200,000.0000  MXN 3,292,083.00
IRS PMXIER05.85 05/02/22 CSFBUS33 FLOAT (65,200,000.0000)  MXN (3,490,037.07)
IRS PMXIER05.81 05/02/22 CSFBUS33 FLOAT (48,900,000.0000)  MXN (2,617,527.80)
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IRS RO5.81PMXIE 05/02/22 CSFBUS33 FIXED 48,900,000.0000  MXN 2,465,375.62
IRS RO5.78PMXIE 09/29/22 CSFBUS33 FIXED 96,760,000.0000  MXN 4,846,679.30
IRS PMXIER05.78 09/29/22 CSFBUS33 FLOAT (96,760,000.0000)  MXN (5,179,386.30)
IRS RO5.99PMXIE 01/30/26 CSFBUS33 FIXED 98,900,000.0000  MXN 4,775,737.02
IRS PMXIER05.99 01/30/26 CSFBUS33 FLOAT (98,900,000.0000)  MXN (5.,293,936.60)
IRS RO5.09PMXIE 02/05/21 CSFBUS33 FIXED 147,100,000.0000  MXN 7,390,806.68
IRS PMXIER05.09 02/05/21 CSFBUS33 FLOAT (147,100,000.0000)  MXN (7,873,994.67)
IRS R05.95PMXIE 01/30/26 CSFBUS33 FIXED 104,300,000.0000  MXN 5,023,027.98
IRS PMXIER05.95 01/30/26 CSFBUS33 FLOAT (104,300,000.0000)  MXN (5,582,988.75)
IRS PMXIER06.08 03/10/26 CSFBUS33 FLOAT (220,600,000.0000)  MXN (11,808,315.60)
IRS R06.08PMXIE 03/10/26 CSFBUS33 FIXED 220,600,000.0000  MXN 10,700,123.01
IRS PMXIER05.61 05/21/21 CSFBUS33 FLOAT (75,200,000.0000)  MXN (4,025,318.83)
IRS RO5.61PMXIE 05/21/21 CSFBUS33 FIXED 75,200,000.0000  MXN 3,816,281.77
IRS PMXIER05.68 05/28/21 CSFBUS33 FLOAT (33,700,000.0000)  MXN (1,803,899.53)
IRS RO5.68PMXIE 05/28/21 CSFBUS33 FIXED 33,700,000.0000  MXN 1,713,023.11
IRS RO5.79PMXIE 06/02/23 CSFBUS33 FIXED 32,500,000.0000  MXN 1,614,360.94
IRS PMXIER05.79 06/02/23 CSFBUS33 FLOAT (32,500,000.0000)  MXN (1,739,665.72)
IRS R05.90PMXIE 07/20/21 CSFBUS33 FIXED 200,500,000.0000  MXN 10,240,141.78
IRS PMXIER05.90 07/20/21 CSFBUS33 FLOAT (200,500,000.0000)  MXN (10,732,399.27)
IRS PMXIER05.79 09/06/21 CSFBUS33 FLOAT (223,200,000.0000)  MXN (11,947,488.86)
IRS RO5.79PMXIE 09/06/21 CSFBUS33 FIXED 223,200,000.0000  MXN 11,344,700.05
IRS PMXIER06.49 09/08/26 CSFBUS33 FLOAT (141,900,000.0000)  MXN (7,595,648.16)
IRS R06.49PMXIE 09/08/26 CSFBUS33 FIXED 141,900,000.0000  MXN 7,031,997.36
IRS RO7.38PMXIE 11/04/26 CSFBUS33 FIXED 5,800,000.0000  MXN 304,758.88
IRS PMXIERO7.38 11/04/26 CSFBUS33 FLOAT (5,800,000.0000)  MXN (310,463.42)
IRS RO7.38PMXIE 11/17/21 CSFBUS33 FIXED 23,600,000.0000  MXN 1,260,087.02
IRS PMXIER07.38 11/17/21 CSFBUS33 FLOAT (23,600,000.0000)  MXN (1,263,264.95)
IRS PMXIER07.35 11/17/21 CSFBUS33 FLOAT (30,200,000.0000)  MXN (1,616,550.91)
IRS RO7.35PMXIE 11/17/21 CSFBUS33 FIXED 30,200,000.0000  MXN 1,610,562.90
IRS RO7.19PMXIE 12/03/21 CSFBUS33 FIXED 15,100,000.0000  MXN 801,360.55
IRS PMXIERO07.19 12/03/21 CSFBUS33 FLOAT (15,100,000.0000)  MXN (808,275.46)
IRS PMXIERO7.86 02/02/27 CSFBUS33 FLOAT (187,600,000.0000)  MXN (10,041,885.80)
IRS RO7.86PMXIE 02/02/27 CSFBUS33 FIXED 187,600,000.0000  MXN 10,164,118.14
IRS RO8.01PMXIE 02/04/27 CSFBUS33 FIXED 79,800,000.0000  MXN 4,364,320.32
IRS PMXIER08.01 02/04/27 CSFBUS33 FLOAT (79,800,000.0000)  MXN (4,271,548.44)
IRS RO7.81PMXIE 02/17/27 CSFBUS33 FIXED 117,200,000.0000  MXN 6,329,358.84
IRS PMXIERO7.81 02/17/27 CSFBUS33 FLOAT (117,200,000.0000)  MXN (6,273,502.21)
IRS RO7.53PMXIE 02/23/22 CSFBUS33 FIXED 100,100,000.0000  MXN 5,371,734.13
IRS PMXIERO7.53 02/23/22 CSFBUS33 FLOAT (100,100,000.0000)  MXN (5,358,170.41)
IRS PMXIERO07.20 06/11/27 CSFBUS33 FLOAT (20,000,000.0000)  MXN (1,070,563.52)
IRS RO7.20PMXIE 06/11/27 CSFBUS33 FIXED 20,000,000.0000  MXN 1,034,043.82
IRS PMXIERO7.15 06/11/27 CSFBUS33 FLOAT (245,800,000.0000)  MXN (13,157,225.63)
IRS RO7.15PMXIE 06/11/27 CSFBUS33 FIXED 245,800,000.0000  MXN 12,663,768.23
IRS PMXIERO7.48 06/18/37 CSFBUS33 FLOAT (7,600,000.0000)  MXN (406,814.14)
IRS RO7.48PMXIE 06/18/37 CSFBUS33 FIXED 7,600,000.0000  MXN 383,979.17
IRS PMXIER07.38 08/14/37 CSFBUS33XXX FLOAT 7,100,000.0000  MXN 380,050.05
IRS RO7.38PMXIE 08/14/37 CSFBUS33XXX FIXED (7,100,000.0000)  MXN (354,555.54)
IRS PMXIERO7.36 08/21/37 CSFBUS33XXX FLOAT (49,300,000.0000)  MXN (2,638,939.07)
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IRS RO7.36PMXIE 08/21/37 CSFBUS33XXX FIXED 49,300,000.0000  MXN 2,456,179.50
IRS RO7.16PMXIE 09/06/32 CSFBUS33XXX FIXED 33,700,000.0000  MXN 1,679,780.56
IRS PMXIERO7.16 09/06/32 CSFBUS33XXX FLOAT (33,700,000.0000)  MXN (1,803,899.53)
IRS PMXIERO7.37 10/11/27 CSFBUS33XXX FLOAT (227,600,000.0000)  MXN (12,183,012.83)
IRS RO7.37PMXIE 10/11/27 CSFBUS33XXX FIXED 227,600,000.0000  MXN 11,883,613.71
IRS PMXIERO7.87 12/16/22 CSFBUS33XXX FLOAT (27,800,000.0000)  MXN (1,488,083.29)
IRS RO7.87PMXIE 12/16/22 CSFBUS33XXX FIXED 27,800,000.0000  MXN 1,512,859.91
IRS PO7.98RMXIE 12/10/27 CSFBUS33XXX FIXED (63,300,000.0000)  MXN (3,448,251.06)
IRS RMXIEP07.98 12/10/27 CSFBUS33XXX FLOAT 63,300,000.0000  MXN 3,388,333.53
IRS RO7.86PMXIE 12/27/22 CSFBUS33XXX FIXED 48,800,000.0000  MXN 2,654,884.07
IRS PMXIERO7.86 12/27/22 CSFBUS33XXX FLOAT (48,800,000.0000)  MXN (2,612,174.98)
IRS RMXIEPO7.99 12/21/27 CSFBUS33XXX FLOAT 1,300,000.0000  MXN 69,586.63
IRS PO7.99RMXIE 12/21/27 CSFBUS33XXX FIXED (1,300,000.0000)  MXN (70,842.06)
IRS PMXIERQ7.88 12/27/22 CSFBUS33XXX FLOAT (780,300,000.0000)  MXN (41,768,035.65)
IRS RO7.88PMXIE 12/27/22 CSFBUS33XXX FIXED 780,300,000.0000  MXN 42,476,057.73
IRS PO8.00RMXIE 12/21/27 CSFBUS33XXX FIXED (374,000,000.0000)  MXN (20,401,907.15)
IRS RMXIEP08.00 12/21/27 CSFBUS33XXX FLOAT 374,000,000.0000  MXN 20,019,537.78
IRS RMXIEPO7.80 12/28/27 CSFBUS33XXX FLOAT 29,000,000.0000  MXN 1,552,317.10
IRS PO7.80RMXIE 12/28/27 CSFBUS33XXX FIXED (29,000,000.0000)  MXN (1,559,378.61)
IRS PMXIERO7.64 01/03/23 CSFBUS33XXX FLOAT (49,400,000.0000)  MXN (2,644,291.89)
IRS RO7.64PMXIE 01/03/23 CSFBUS33XXX FIXED 49,400,000.0000  MXN 2,664,234.19
IRS RO7.64PMXIE 01/03/23 CSFBUS33XXX FIXED 31,200,000.0000  MXN 1,682,338.34
IRS PMXIERO7.64 01/03/23 CSFBUS33XXX FLOAT (31,200,000.0000)  MXN (1,670,079.09)
IRS RMXIEPO7.91 12/30/27 CSFBUS33XXX FLOAT (1,400,000.0000)  MXN (74,939.45)
IRS PO7.91RMXIE 12/30/27 CSFBUS33XXX FIXED 1,400,000.0000  MXN 75,861.22
IRS PMXIERO7.74 01/05/23 CSFBUS33XXX FLOAT (33,200,000.0000)  MXN (1,777,135.44)
IRS RO7.74PMXIE 01/05/23 CSFBUS33XXX FIXED 33,200,000.0000  MXN 1,797,699.08
IRS RO7.61PMXIE 01/23/23 CSFBUS33XXX FIXED 187,200,000.0000  MXN 10,106,009.50
IRS PMXIERO7.61 01/23/23 CSFBUS33XXX FLOAT (187,200,000.0000)  MXN (10,020,474.53)
IRS RMXIEP08.10 01/04/38 CSFBUS33XXX FLOAT 72,300,000.0000  MXN 3,870,087.12
IRS PO8.10RMXIE 01/04/38 CSFBUS33XXX FIXED (72,300,000.0000)  MXN (3,903,122.26)
IRS RMXIEP08.03 01/31/28 CSFBUS33XXX FLOAT 45,400,000.0000  MXN 2,430,179.19
IRS P08.03RMXIE 01/31/28 CSFBUS33XXX FIXED (45,400,000.0000)  MXN (2,480,129.87)
IRS PMXIERO7.80 02/06/23 CSFBUS33XXX FLOAT (76,600,000.0000)  MXN (4,100,258.27)
IRS RO7.80PMXIE 02/06/23 CSFBUS33XXX FIXED 76,600,000.0000  MXN 4,158,433.19
IRS RO7.82PMXIE 02/06/23 CSFBUS33XXX FIXED 37,700,000.0000  MXN 2,047,882.63
IRS PMXIER07.82 02/06/23 CSFBUS33XXX FLOAT (37,700,000.0000)  MXN (2,018,012.23)
IRS RMXIEP08.05 01/31/28 CSFBUS33XXX FLOAT 1,000,000.0000  MXN 53,528.18
IRS PO8.05RMXIE 01/31/28 CSFBUS33XXX FIXED (1,000,000.0000)  MXN (54,704.56)
IRS PMXIERO7.67 03/05/25 CSFBUS33XXX FLOAT (1,612,600,000.0000)  MXN (86,319,536.45)
IRS RO7.67PMXIE 03/05/25 CSFBUS33XXX FIXED 1,612,600,000.0000  MXN 86,878,134.34
IRS PMXIERO7.71 03/07/25 CSFBUS33XXX FLOAT (433,300,000.0000)  MXN (23,193,758.61)
IRS RO7.71PMXIE 03/07/25 CSFBUS33XXX FIXED 433,300,000.0000  MXN 23,400,681.27
IRS RO7.71PMXIE 03/07/25 CSFBUS33XXX FIXED 435,800,000.0000  MXN 23,529,294.50
IRS PMXIERO7.71 03/07/25 CSFBUS33XXX FLOAT (435,800,000.0000)  MXN (23,327,579.05)
IRS PMXIERO7.57 03/18/25 CSFBUS33XXX FLOAT (612,000,000.0000)  MXN (32,759,243.65)
IRS RO7.57PMXIE 03/18/25 CSFBUS33XXX FIXED 612,000,000.0000  MXN 32,787,885.05
IRS RO7.60PMXIE 04/14/25 CSFBUS33XXX FIXED 860,700,000.0000  MXN 46,182,668.83
IRS PMXIERO7.60 04/14/25 CSFBUS33XXX FLOAT (860,700,000.0000)  MXN (46,071,700.99)
IRS PMXIERO7.53 04/18/23 CSFBUS33XXX FLOAT (381,400,000.0000)  MXN (20,415,646.29)
IRS RO7.53PMXIE 04/18/23 CSFBUS33XXX FIXED 381,400,000.0000  MXN 20,475,645.62
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COOPERAT RABOBANK V/R 04/26/21 1,750,000.0000 USD 1,752,430.16
ING BANK NV 2.5% 10/01/19 3,300,000.0000  USD 3,275,605.15
ING BANK NV 2.45% 03/16/20 3,200,000.0000  USD 3,160,287.26
OCI NV 6.625% 04/15/23 600,000.0000  USD 609,150.00
Ol EUROPEAN GROUP 4% 03/15/23 289,000.0000  USD 275,272.50
PETROBRAS GLOBA 5.75% 01/20/20 400,000.0000  USD 419,500.00
PETROBRAS GLOBA 6.75% 01/27/41 248,000.0000  USD 235,850.48
PETROBRAS GLOBA 6.85% 06/05/15 1,082,000.0000 USD 1,006,260.00
PETROBRAS GLOB 8.375% 05/23/21 236,000.0000  USD 266,652.86
PETROBRAS GLOBA 8.75% 05/23/26 2,340,000.0000  USD 2,751,840.00
PETROBRAS GLOB 6.125% 01/17/22 19,381,000.0000  USD 20,563,241.00
PETROBRAS GLOB 7.375% 01/17/27 18,022,000.0000  USD 19,434,924.80
PETROBRAS GLOB 5.299% 01/27/25 268,000.0000  USD 264,650.00
PETROBRAS GLOB 5.999% 01/27/28 1,426,000.0000 USD 1,396,410.50
SIGMA HOLDCO B 7.875% 05/15/26 1,700,000.0000 USD 1,708,500.00
SYNGENTA FINAN 5.182% 04/24/28 1,400,000.0000  USD 1,378,198.36
SYNGENTA FINAN 3.698% 04/24/20 600,000.0000  USD 601,376.49
SYNGENTA FINAN 3.933% 04/23/21 800,000.0000  USD 801,005.46
SYNGENTA FINAN 4.892% 04/24/25 800,000.0000  USD 793,592.70
SYNGENTA FINAN 4.441% 04/24/23 5,300,000.0000  USD 5,289,967.52
SYNGENTA FINAN 5.676% 04/24/48 400,000.0000  USD 380,204.62
TEVA PHARMACEUTICA 6% 04/15/24 5,200,000.0000  USD 5,062,473.57
TEVA PHARMACEUT 6.75% 03/01/28 400,000.0000  USD 396,015.31
ING GROEP NV V/R 03/22/28 27,600,000.0000  USD 27,796,788.00
T/L AXALTA COAT 0% 6/1/24 470,000.0000  USD 472,498.99
T/L PETROBRAS GLOB 0% 9/6/22 4,000,000.0000  USD 3,977,600.00
PETROBRAS GLOB 5.299% 01/27/25 2,195,000.0000  USD 2,167,562.50
PETROBRAS GLOB 5.999% 01/27/28 11,463,000.0000  USD 11,225,142.75
NORWEGIAN AIR 4.875% 05/10/28 476,280.2400  USD 464,968.58
BANISTMO SA 3.65% 09/19/22 200,000.0000  USD 191,800.00
REPUBLIC OF 8.2% 08/12/26/PEN/ 12,400,000.0000  PEN 4,710,951.52
BONOS DE T 6.15% 08/12/32/PEN/ 46,805,000.0000  PEN 15,202,864.86
REPUBLIC OF 5.7% 08/12/24/PEN/ 13,000,000.0000  PEN 4,285,727.51
CORP FINANCIERA 3.25% 07/15/19 7,000,000.0000  USD 7,017,500.00
BANCO ESP 2.625% 05/08/17/EUR/ 3,100,000.0000  EUR 1,106,682.16
STATE OF QATAR 3.875% 04/23/23 7,800,000.0000  USD 7,778,752.80
STATE OF QATAR 4.5% 04/23/28 5,200,000.0000  USD 5,188,492.40
STATE OF QATAR 5.103% 04/23/48 5,600,000.0000  USD 5,551,140.00
QATARI DIAR FINANC 5% 07/21/20 11,400,000.0000  USD 11,755,748.40
STATE OF QATAR 3.875% 04/23/23 2,500,000.0000  USD 2,493,190.00
RUSSIAN FEDERATIO 11% 07/24/18 7,726,000.0000 USD 7,870,785.24
RUSSIAN FEDERATI 3.5% 01/16/19 1,200,000.0000 USD 1,200,286.80
RUSSIAN FEDERATI 3.5% 01/16/19 200,000.0000  USD 200,047.80
RUSSIAN FEDERATION 5% 04/29/20 700,000.0000  USD 716,568.30
SAUDI INTERNATIO 4.5% 10/26/46 4,100,000.0000  USD 3,715,666.00
SAUDI INTERNAT 2.875% 03/04/23 8,200,000.0000  USD 7,837,117.20
SAUDI INTERNAT 4.625% 10/04/47 6,400,000.0000  USD 5,858,451.20
SAUDI INTERNATIONA 4% 04/17/25 61,000,000.0000  USD 60,145,146.00
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SAUDI INTERNATIO 4.5% 04/17/30 21,500,000.0000  USD 21,210,115.50
SAUDI INTERNATIONA 5% 04/17/49 19,900,000.0000  USD 19,058,230.00
SAUDI INTERNAT 2.375% 10/26/21 3,500,000.0000  USD 3,358,446.00
REPUBLIC OF SER 7.25% 09/28/21 4,300,000.0000  USD 4,757,262.00
REPUBLIC OF SE 4.875% 02/25/20 4,500,000.0000  USD 4,588,888.50
BOC AVIATION L 2.375% 09/15/21 570,000.0000  USD 545,552.13
BOC AVIATION LTD V/R 05/02/21 3,380,000.0000  USD 3,382,377.83
IRS PJI3MR08.30 03/15/27 CSFBUS33 FLOAT (1,400,000.0000)  ZAR (113,417.72)
IRS R08.30PJI3M 03/15/27 CSFBUS33 FIXED 1,400,000.0000 ZAR 118,286.11
IRS R08.25PJI3M 03/15/24 CSFBUS33 FIXED (7,700,000.0000)  ZAR (650,567.79)
IRS PJI3MR08.25 03/15/24 CSFBUS33 FLOAT 7,700,000.0000  ZAR 623,797.47
IRS RO7.25PJI3M 09/19/23 CSFBUS33XXX FIXED (305,500,000.0000)  ZAR (24,673,554.33)
IRS PJI3MRO7.25 09/19/23 CSFBUS33XXX FLOAT 305,500,000.0000  ZAR 24,749,367.09
IRS RO7.75PJI3M 09/19/28 CSFBUS33XXX FIXED 626,200,000.0000  ZAR 50,618,886.07
IRS PJI3MRO7.75 09/19/28 CSFBUS33XXX FLOAT (626,200,000.0000)  ZAR (50,730,126.58)
GROWTHPOINT PR 5.872% 05/02/23 1,600,000.0000  USD 1,622,697.73
KOREA NATIONAL 2.125% 04/14/21 600,000.0000  USD 577,017.07
SK TELECOM CO L 3.75% 04/16/23 600,000.0000  USD 596,483.02
GENERALITA 4.75% 06/04/18/EUR/ 1,217,000.0000 EUR 1,481,665.62
GENERALITAT 4.9% 09/15/21/EUR/ 1,350,000.0000 EUR 1,798,948.21
GENERALITA 4.95% 02/11/20/EUR/ 250,000.0000  EUR 323,609.23
GENERALITA 6.35% 11/30/41/EUR/ 250,000.0000  EUR 398,786.77
INMOBILIA 1.625% 11/28/25/EUR/ 3,000,000.0000  EUR 3,591,600.50
INMOBILIARIA 2% 04/17/26/EUR/ 2,900,000.0000  EUR 3,522,549.70

BANCO SANTANDE V/R /PERP//EUR/
BANCO BILBAO V V/R /PERP//EUR/

10,200,000.0000  EUR
20,200,000.0000  EUR

12,366,673.93
25,440,920.13

BANCO SANTANDE V/R /PERP//EUR/
BANCO BILBAO V V/R /PERP//EUR/ 3,400,000.0000  EUR 4,446,937.65
BONOS Y OB 0.25% 04/30/18/EUR/ 12,914,000.0000  EUR 15,627,876.86
MERLIN PR 1.875% 11/02/26/EUR/ 700,000.0000  EUR 847,548.02

11,400,000.0000  EUR 15,283,715.05

MERLIN PRO 1.75% 05/26/25/EUR/ 1,710,000.0000 EUR 2,089,845.17
DRVES 5 A V/R 12/21/28 /EUR/ 35,667,371.6400 EUR 43,329,564.13
BANCO SANTANDE 3.848% 04/12/23 1,200,000.0000  USD 1,192,149.95
BANCO SANTANDER S V/R 04/12/23 800,000.0000  USD 803,357.02
BANCO SANTANDE 4.379% 04/12/28 800,000.0000  USD 791,048.40
TELEFONICA EMI 5.134% 04/27/20 230,000.0000  USD 239,087.75
BANCO BILBAO VIZCAY V/R /PERP/ 2,400,000.0000  USD 2,404,576.80
CORP ANDIN 3.95% 10/15/21/MXN/ 723,145.2000  MXN 37,778.67
EAGLE INT GLO/RU 7.5% 05/01/25 750,000.0000  USD 770,625.00
FASTIGHET 1.125% 03/14/22/EUR/ 8,045,000.0000  EUR 9,812,714.33
FASTIGHET 1.875% 03/14/25/EUR/ 1,100,000.0000  EUR 1,339,142.65

MOLNLYCKE 1.875% 02/28/25/EUR/ 300,000.0000  EUR 372,471.46

AKELIUS R 3.375% 09/23/20/EUR/ 2,900,000.0000  EUR 3,763,103.92
AKELIUS RES 1.5% 01/23/22/EUR/ 3,600,000.0000  EUR 4,466,102.56
FASTIGHET 1.875% 01/23/26/EUR/ 1,470,000.0000 EUR 1,751,126.62
UBS GROUP AG V/R /PERP//EUR/ 3,200,000.0000  EUR 4,342,076.22
CREDIT SUISSE 4.282% 01/09/28 6,700,000.0000  USD 6,605,842.15
CREDIT SUISSE GRO V/R 12/14/23 3,600,000.0000  USD 3,459,817.87
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CREDIT SUISSE GRO V/R 12/14/23 5,000,000.0000  USD 5,101,931.80
CREDIT SUISSE GRO V/R 01/12/29 33,900,000.0000  USD 32,268,231.64
CREDIT SUISSE AG 6.5% 08/08/23 3,985,000.0000  USD 4,325,968.56
CREDIT SUISSE 4.375% 08/05/20 750,000.0000  USD 769,669.53
UBS AG STAMFOR 7.625% 08/17/22 6,000,000.0000  USD 6,757,200.00
UBS GROUP FUND 4.125% 09/24/25 2,470,000.0000  USD 2,456,503.62
UBS GROUP FUND 4.125% 04/15/26 2,500,000.0000  USD 2,482,353.70
UBS GROUP FUNDI 2.65% 02/01/22 7,100,000.0000  USD 6,847,239.08
UBS GROUP FUND 3.491% 05/23/23 2,000,000.0000  USD 1,966,063.24
UBS GROUP FUND 4.253% 03/23/28 2,200,000.0000  USD 2,187,113.13
UBS GROUP FUNDING V/R 08/15/23 1,000,000.0000 USD 959,614.55
UBS AG V/R 05/22/23 1,800,000.0000 USD 1,802,530.80
CREDIT SUISSE AG 6.5% 08/08/23 6,900,000.0000  USD 7,490,384.70
UBS AG 5.125% 05/15/24 900,000.0000  USD 919,548.90
UBS GROUP AG V/R /PERP/ 200,000.0000  USD 214,549.00
UNITED REP OF TAN V/R 03/09/20 666,666.6700  USD 692,333.34
KASIKORNBANK PCL 3.5% 10/25/19 2,200,000.0000  USD 2,205,002.80
REPUBLIC OF TURK 7.5% 11/07/19 900,000.0000  USD 949,905.00
REPUBLIC OF TU 5.625% 03/30/21 4,700,000.0000  USD 4,857,544.00
TURKIYE GARANTI B V/R 02/11/19 5,800,000.0000  USD 5,795,725.40
HAZINE MUSTESA 4.557% 10/10/18 1,800,000.0000 USD 1,808,541.00
UKRAINE GOVERNM 7.75% 09/01/23 4,390,000.0000  USD 4,446,631.00
ABU DHABI GOVT 3.125% 10/11/27 9,600,000.0000  USD 8,898,393.60
ABU DHABI GOVT 4.125% 10/11/47 6,100,000.0000  USD 5,579,975.00
ABU DHABI GOVT 1 2.5% 10/11/22 9,700,000.0000  USD 9,289,835.50
ABU DHABI GOVT 3.125% 10/11/27 21,200,000.0000  USD 19,650,619.20
LLOYDS BANKI V/R 03/07/25/AUD/ 6,000,000.0000  AUD 4,511,305.67
LLOYDS BANKIN 4% 03/07/25/AUD/ 6,000,000.0000  AUD 4,513,521.72
El GROUP 6.875% 02/15/21/GBP/ 950,000.0000  GBP 1,432,860.98
El GROUP PL 6.5% 12/06/18/GBP/ 1,051,000.0000 GBP 1,477,633.38
WARW 3A RRC 0% 12/21/49 /GBP/ 383.0000  GBP 4,126,588.75
WARW 3A PRC 0% 12/21/49 /GBP/ 383.0000  GBP 579,185.83
WARW 3A D V/R 12/21/49 /GBP/ 1,406,000.0000  GBP 1,971,353.04
WARW 3A A V/R 12/21/49 /GBP/ 53,800,533.7600  GBP 74,527,743.60
WARW 3A C V/R 12/21/49 /GBP/ 2,460,000.0000  GBP 3,441,817.18
WARW 3A B V/R 12/21/49 /GBP/ 4,921,000.0000  GBP 6,877,619.62
WARW 3A E V/R 12/21/49 /GBP/ 1,406,000.0000  GBP 1,953,208.26
SLT 2 Z 0% 10/24/44 /GBP/ 1,000.0000  GBP 13,725,385.12
SANTANDER 1.625% 05/10/21/GBP/ 6,300,000.0000  GBP 8,695,532.19
UNIQUE PUB 6.542% 3/30/21/GBP/ 870,200.0000  GBP 1,269,658.27
UNIQUE PU 7.395% 03/28/24/GBP/ 1,886,000.0000  GBP 2,900,187.87
UNIQUE PU 5.659% 06/30/27/GBP/ 2,381,756.7100  GBP 3,656,183.66
SPIRIT IS 6.582% 12/28/27/GBP/ 550,000.0000  GBP 786,764.22
SPIRIT 1SS V/R 12/28/31 /GBP/ 1,060,000.0000  GBP 1,433,180.37
GREENE KI 5.702% 12/15/34/GBP/ 4,156,000.0000  GBP 5,411,102.60
GREENE KI 5.106% 03/15/34/GBP/ 150,000.0000  GBP 239,008.63
PARGN 13X A V/R 01/15/39 /GBP/ 4,141,754.1000  GBP 5,496,373.52
THEAT 2007- V/R 10/15/31 /GBP/ 669,465.1100  GBP 891,300.54
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THEAT 2007- V/R 10/15/31 /GBP/ 1,423,887.5400 GBP 1,920,069.44
NGATE 2007- V/R 12/15/50 /GBP/ 22,200,000.0000  GBP 28,512,924.05
ESAIL 2007- V/R 06/13/45 /GBP/ 15,092,760.6000  GBP 20,796,698.07
ESAIL 2007- V/R 06/13/45 /GBP/ 1,160,189.1000  GBP 1,600,691.50
ESAIL 2007- V/R 06/13/45 /GBP/ 1,856,302.5600  GBP 2,561,106.39
ESAIL 2006- V/R 09/10/44 /GBP/ 1,214,111.1900 GBP 1,670,357.64
ESAIL 2007- V/R 09/13/45 /GBP/ 6,996,571.9200  GBP 9,512,562.72
BARCLAYS BANK V/R /PERP//GBP/ 9,970,000.0000  GBP 15,441,844.17
TESCO PRO 5.8% 10/13/40 /GBP/ 402,688.8500  GBP 661,675.12
TESCO PRO 5.744% 04/13/40 /GBP 166,402.4600  GBP 270,940.06
CO-OP GRP H S/UP 07/08/26/GBP/ 600,000.0000  GBP 1,007,633.97
TESCO PRO 6.051% 10/13/39 /GB 5,167,501.8500  GBP 8,543,035.52
CO-OP GRP H S/UP 07/08/20/GBP/ 3,430,000.0000  GBP 5,155,731.19
TESCO PRO 5.411% 07/13/44/GBP/ 2,652,245.5800  GBP 4,206,586.06
RMS 30 A V/R 09/20/21 /GBP/ 13,455,071.2200  GBP 18,642,332.74
TRINI 2015- V/R 07/15/51 /GBP/ 656,363.0300  GBP 916,519.72
ElI GROUP 6.375% 02/15/22/GBP/ 5,600,000.0000  GBP 8,076,199.32
BARCLAYS 3.125% 01/17/24/GBP/ 27,000,000.0000  GBP 37,777,420.54
HSBC HOLD 2.625% 08/16/28/GBP/ 360,000.0000  GBP 489,016.76
SANTANDER 3.625% 01/14/26/GBP/ 1,900,000.0000  GBP 2,770,876.83
ROFIN 2 A V/R 03/08/21 /GBP/ 8,764,083.5400  GBP 12,284,818.46
SANTANDER UK G V/R /PERP//GBP/ 11,465,000.0000  GBP 17,211,082.58
ONCIL 2016- V/R 06/12/21 /GBP/ 11,347,905.8900  GBP 15,883,010.93
BARCLAYS PLC V/R /PERP//GBP/ 14,200,000.0000  GBP 21,260,968.70
LLOYDS BAN 2.25% 10/16/24/GBP/ 6,600,000.0000  GBP 8,937,152.49
BARCLAYS PLC V/R /PERP//GBP/ 6,400,000.0000  GBP 8,847,860.72
LIBERTY L 2.625% 11/28/24/GBP/ 1,250,000.0000  GBP 1,731,289.96
LIBERTY L 3.375% 11/28/29/GBP/ 500,000.0000  GBP 698,865.13
RMS 29 A V/R 09/20/21 /GBP/ 11,191,698.0100  GBP 15,577,495.99
BARCLAYS PLC V/R 10/06/23/GBP/ 7,350,000.0000  GBP 10,080,061.20
BARCLAYS P 3.25% 01/17/33/GBP/ 3,300,000.0000  GBP 4,337,290.41
TRITAX Bl 2.625% 12/14/26/GBP/ 1,000,000.0000  GBP 1,375,657.25
TRITAX BI 3.125% 12/14/31/GBP/ 800,000.0000  GBP 1,101,295.09
PMF 2018-1B V/R 12/12/54 /GBP/ 6,449,822.7100  GBP 8,917,588.45
PINNACLE 6.375% 02/15/25/GBP/ 500,000.0000  GBP 703,535.25
FSQ 2018-1 V/R 09/12/65 /GBP/ 36,800,000.0000  GBP 50,852,590.75
GRAINGER 3.375% 04/24/28/GBP/ 2,000,000.0000  GBP 2,769,020.92
VIRGIN MEDIA SEC F 9,450,000.0000  GBP 13,391,795.79
LLOYDS BANKING V/R /PERP//GBP/ 7,511,000.0000  GBP 11,760,355.29
LLOYDS BANKING V/R /PERP//GBP/ 2,400,000.0000  GBP 4,012,096.02
LLOYDS BANKING V/R /PERP//GBP/ 27,038,000.0000  GBP 39,073,785.03
BARCLAYS PLC V/R /PERP//GBP/ 7,540,000.0000  GBP 10,932,768.77
SOCIETY OF 4.75% 10/30/24/GBP/ 400,000.0000  GBP 610,979.64
SLT 1 B V/R 10/24/19 /GBP/ 7,819,000.0000  GBP 10,891,625.36
BARCLAYS P 3.25% 02/12/27/GBP/ 17,530,000.0000  GBP 24,032,751.43
VIRGIN MEDIA 5% 04/15/27/GBP/ 1,560,000.0000 GBP 2,138,160.97
BARCLAYS PLC V/R /PERP//GBP/ 7,853,000.0000  GBP 11,938,101.35
ARDONAGH  8.375% 07/15/23/GBP/ 1,700,000.0000  GBP 2,461,436.80
VIRGIN MEDIA 5% 04/15/27/GBP/ 2,200,000.0000  GBP 3,015,355.21
TP ICAP PL 5.25% 01/26/24/GBP/ 1,900,000.0000  GBP 2,765,206.88
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ANNINGTON 3.184% 07/12/29/GBP/ 900,000.0000  GBP 1,240,317.86
ANNINGTON 2.646% 07/12/25/GBP/ 2,200,000.0000  GBP 3,022,591.20
SANTANDER UK G V/R /PERP//GBP/ 3,700,000.0000  GBP 5,570,692.92
HWKSM 2016- V/R 05/25/53 /GBP/ 7,775,471.7400  GBP 10,836,625.88
GREENE KI 4.064% 03/15/35/GBP/ 740,136.0000  GBP 1,086,888.26
VIRGIN MONEY H V/R /PERP//GBP/ 200,000.0000  GBP 296,012.18
RIPON 1A Al V/R 02/20/22 /GBP/ 22,717,142.9300  GBP 31,566,798.21
SLT 1 C V/R 10/24/19 /GBP/ 2,600,000.0000  GBP 3,621,025.90
TWIN 2017-1 V/R 09/12/44 /GBP/ 19,211,721.7900  GBP 26,597,491.27
IRS RBP6MP01.50 09/19/28 CSFBUS33XXX FLOAT 85,090,000.0000  GBP 117,394,414.65
IRS PO1.50RBP6M 09/19/28 CSFBUS33XXX FIXED (85,090,000.0000)  GBP (116,053,912.48)
GRIF 1 A V/R 08/28/39 /EUR/ 1,204,346.9900 EUR 1,315,978.40
ROYAL BK SC 2.5% 03/22/23/EUR/ 6,700,000.0000 EUR 8,633,054.95
G4S INTL FI 1.5% 01/09/23/EUR/ 1,400,000.0000 EUR 1,733,842.63
ROYAL BK SCO V/R 03/08/23/EUR/ 1,900,000.0000 EUR 2,392,527.87
SANTANDER UK V/R 03/27/24/EUR/ 2,800,000.0000  EUR 3,403,074.86
BARCLAYS PLC V/R /PERP//EUR/ 3,160,000.0000  EUR 4,403,459.38
LLOYDS BANKING V/R /PERP//EUR/ 1,400,000.0000 EUR 1,846,671.93
BARCLAYS PLC V/R /PERP//EUR/ 15,900,000.0000  EUR 20,491,786.09
HSBC HOLDINGS V/R /PERP//EUR/ 7,500,000.0000  EUR 10,008,388.10
HSBC HOLDINGS V/R /PERP//EUR/ 7,210,000.0000  EUR 10,109,204.53
ANNINGTON 1.65% 07/12/24/EUR/ 1,600,000.0000 EUR 1,942,474.66
HSBC HOLDINGS V/R /PERP//EUR/ 2,800,000.0000  EUR 3,601,192.39
BARCLAYS 1.875% 12/08/23/EUR/ 4,220,000.0000  EUR 5,277,636.06
BARCLAYS PLC V/R /PERP/ 1,330,000.0000 USD 1,369,254.95
BARCLAYS PLC 4.375% 01/12/26 2,900,000.0000  USD 2,872,247.00
BARCLAYS PLC 3.684% 01/10/23 500,000.0000  USD 493,619.87
BARCLAYS PLC V/R 01/10/23 1,000,000.0000 USD 1,031,683.73
BARCLAYS PLC 4.337% 01/10/28 700,000.0000  USD 683,963.32
BARCLAYS BANK 7.625% 11/21/22 5,640,000.0000  USD 6,186,375.00
ENSCO PLC 7.75% 02/01/26 158,000.0000  USD 149,902.50
HSBC HOLDINGS PL 4.3% 03/08/26 500,000.0000  USD 506,515.33
HSBC HOLDINGS PLC V/R 03/13/23 800,000.0000  USD 788,232.89
HSBC HOLDINGS PLC V/R 03/13/28 700,000.0000  USD 687,083.29
HSBC HOLDINGS PLC V/R 11/22/23 4,900,000.0000  USD 4,764,014.56
HSBC HOLDINGS PLC V/R /PERP/ 5,400,000.0000  USD 5,481,054.00
HSBC HOLDINGS PLC V/R /PERP/ 9,470,000.0000  USD 9,635,725.00
IMPERIAL BRANDS 2.95% 07/21/20 1,300,000.0000 USD 1,289,491.94
LLOYDS BANKING GROU V/R /PERP/ 2,700,000.0000  USD 2,920,050.00
LLOYDS BANKING GR V/R 11/07/23 3,500,000.0000  USD 3,361,724.35
LLOYDS BANKING GR V/R 11/07/28 5,600,000.0000  USD 5,201,564.48
LLOYDS BANKING 4.375% 03/22/28 2,200,000.0000  USD 2,189,214.68
LLOYDS BANK PLC V/R /PERP/ 200,000.0000  USD 254,553.40
NATIONWIDE BLDG S V/R 03/08/24 5,600,000.0000  USD 5,547,410.29
NATIONWIDE BLDG S V/R 03/08/29 5,600,000.0000  USD 5,506,481.57
ROYAL BK SCOTLND 4.8% 04/05/26 2,300,000.0000  USD 2,346,193.02
ROYAL BK SCOTLND GR V/R /PERP/ 4,200,000.0000  USD 4,609,500.00
ROYAL BK SCOTL 3.875% 09/12/23 5,500,000.0000  USD 5,411,250.85
ROYAL BK SCOTLND V/R 05/15/23 2,214,000.0000  USD 2,168,184.21
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ROYAL BK SCOTLND V/R 05/15/23 3,074,000.0000  USD 3,115,541.45
ROYAL BK SCOTLND GR V/R /PERP/ 2,900,000.0000  USD 3,052,975.00
ROYAL BK SCOTLND GR V/R /PERP/ 1,700,000.0000 USD 1,861,500.00
SANTANDER UK G 2.875% 08/05/21 3,600,000.0000  USD 3,524,936.40
SANTANDER UK G 3.571% 01/10/23 1,500,000.0000  USD 1,472,534.69
SANTANDER UK GROU V/R 11/03/28 3,400,000.0000  USD 3,197,210.74

SANTANDER UK GROU V/R 01/05/24 55,550,000.0000  USD 53,965,995.08
MITCHELLS & BUTLE V/R 12/15/30 547,608.0000  USD 512,013.48

BARCLAYS BANK 7.625% 11/21/22 1,900,000.0000 USD 2,084,062.50
BARCLAYS PLC V/R /PERP/ 1,200,000.0000 USD 1,282,878.00
AMGEN INC 4% 09/13/29/GBP/ 500,000.0000  GBP 771,816.19
WELLS FAR 2.125% 12/20/23/GBP/ 2,100,000.0000  GBP 2,896,552.18
DISCOVERY C 2.5% 09/20/24/GBP/ 300,000.0000  GBP 407,843.43
VERIZON C 3.375% 10/27/36/GBP/ 680,000.0000  GBP 932,429.80
DIGITAL STO 3.3% 07/19/29/GBP/ 400,000.0000  GBP 555,737.90
DIGITAL ST 2.75% 07/19/24/GBP/ 400,000.0000  GBP 557,977.35
EQUINIX I 2.875% 02/01/26/EUR/ 16,550,000.0000  EUR 19,380,777.95
AT&T INC 3.15% 09/04/36/EUR/ 600,000.0000  EUR 738,828.51
QUINTILES 2.875% 09/15/25/EUR/ 400,000.0000  EUR 473,851.17
NETFLIX I 3.625% 05/15/27/EUR/ 7,427,000.0000  EUR 8,952,012.53
QUINTILES 3.25% 03/15/25/EUR/ 500,000.0000  EUR 615,562.76
VERIZON C 2.875% 01/15/38/EUR/ 1,680,000.0000 EUR 2,054,297.36
EQUINIX I 2.875% 10/01/25/EUR/ 500,000.0000  EUR 589,573.57
EQUINIX I 2.875% 03/15/24/EUR/ 5,500,000.0000  EUR 6,650,799.75
GOLDMAN SACH V/R 12/16/20/EUR/ 1,200,000.0000 EUR 1,454,503.47
SCIENTIFI 3.375% 02/15/26/EUR/ 317,000.0000  EUR 373,182.76
NETFLIX 1 3.625% 05/15/27/EUR/ 300,000.0000  EUR 361,600.08
DIGITAL E 2.625% 04/15/24/EUR/ 1,400,000.0000 EUR 1,803,190.03
ALLIANCE DA 4.5% 03/15/22/EUR/ 173,000.0000 EUR 216,553.60

T/L KLOCKNER 0% 06/30/22/EUR/ 300,000.0000  EUR 347,874.80

T/L UPC FIN 0% 10/15/2026/EUR/ 1,000,000.0000  EUR 1,214,268.12
CDS XS0772553037 05.000 NA 12/20/2021 CSFBUS33
. 1,600,000.0000  EUR 1,807,023.06
CDS XS0772553037 05.000 NA 12/20/2021 CSFBUS33

(1,600,000.0000)  EUR (1,936,239.97)
FLOAT
CDS NA 05.000 SP 12/20/2021 MYC SHORT (200,000.0000)  EUR (242,030.00)
CDS NA 05.000 SP 12/20/2021 MYC LONG 200,000.0000  EUR 228,095.77
AASET 2017-1A 3.967% 09/16/23 462,100.0000  USD 460,661.94
AT&T INC 5.65% 02/15/47 44,000.0000  USD 47,056.42
AT&T INC V/R 07/15/21 4,534,000.0000  USD 4,594,739.19
AT&T INC 3.4% 08/14/24 3,390,000.0000  USD 3,428,642.58
AT&T INC 3.9% 08/14/27 3,434,000.0000  USD 3,472,748.29
AT&T INC 4.9% 08/14/37 3,828,000.0000  USD 3,883,100.77
AT&T INC 5.15% 02/14/50 7,664,000.0000  USD 7,774,009.44
AT&T INC 5.3% 08/14/58 1,424,000.0000  USD 1,444,827.12
ACCR 2005-2 M5 V/R 07/25/35 9,805,923.2000  USD 9,649,429.49

ACCR 2005-2 M7 V/R 07/25/35 715,410.9400  USD 625,107.05

ACE 2006-0P2 Al V/R 08/25/36 9,063,136.8100  USD 8,823,682.39

ACE 2004-HS1 M1 V/R 02/25/34 6,677,088.0100  USD 6,531,390.61
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ACE 2004-RM2 M2 V/R 01/25/35 1,433,710.6700 USD 1,422,465.50
ACE 2005-HE5 M4 V/R 08/25/35 5,023,000.0000  USD 4,834,025.20
ARMT 2005-4 7M1 V/R 08/25/35 7,500,000.0000  USD 7,217,734.50
AGFC CAP TRST 1 V/R 1/15/67 144A 2,200,000.0000  USD 1,265,000.00
AIR LEASE CORP 3.25% 03/01/25 37,900,000.0000  USD 35,561,323.27
ACBN 2003-1A 7.001% 03/20/21 634,837.5300  USD 669,753.59
FNMA TBA 15YR TBA 2.5% MAY18 3,000,000.0000  USD 2,917,324.29
FNMA 15YR TBA 3.0% JUN 18 3,000,000.0000  USD 2,972,022.15
FNMA TBA 30YR 3.0% MAY 18 90,000,000.0000  USD 86,772,656.70
FNMA 30YR TBA 3.0% JUNE 18 91,800,000.0000  USD 88,396,944.62
FNMA 30YR TBA 3.5% MAY 18 78,000,000.0000  USD 77,408,909.76
FNMA 30YR TBA 3.5% JUN 18 221,700,000.0000  USD 219,712,503.84
FNMA 30YR TBA 4% MAY 18 256,500,000.0000  USD 261,199,164.65
FNMA 30YR TBA 4% JUN 18 152,000,000.0000  USD 154,550,158.72
ALLY FINANCIAL INC 8% 03/15/20 550,000.0000  USD 594,687.50
ALLY FINANCIAL 1 7.5% 09/15/20 556,000.0000  USD 603,260.00
ALLY FINANCIAL 4.75% 09/10/18 8,326,000.0000  USD 8,392,608.00
ALLY FINANCIAL I 3.5% 01/27/19 5,240,000.0000  USD 5,265,152.00
ALLY FINANCIAL 3.75% 11/18/19 1,060,000.0000 USD 1,066,625.00
ALLY FINANCIAL 4.125% 03/30/20 5,800,000.0000  USD 5,843,500.00
ALLY FINANCIAL 1 3.6% 05/21/18 7,065,000.0000  USD 7,065,000.00
ALLY FINANCIAL 3.25% 11/05/18 1,400,000.0000 USD 1,401,750.00
ALLY FINANCIAL 4.25% 04/15/21 4,660,000.0000  USD 4,683,300.00
CWALT 2007-J2 2A1 6% 07/25/37 44,947.0800  USD 43,795.39
CWALT 2006-0A10 V/R 08/25/46 22,242,089.0800  USD 17,283,735.78
CWALT 2007-14T2 A 6% 07/25/37 36,982,487.4500  USD 28,234,635.08
CWALT 2007-24 A10 7% 10/25/37 44,206,193.6200  USD 28,992,061.83
AMER AIRLINE 17 3.35% 10/15/29 480,000.0000  USD 460,856.69
AH4R 2014-SFR 6.231% 10/17/24 1,150,000.0000 USD 1,264,423.74
AMERICAN HONDA FI V/R 11/05/21 1,400,000.0000 USD 1,403,083.68
AMERICAN INTL GR 4.2% 04/01/28 1,412,000.0000 USD 1,396,718.98
AMERICAN INTL GRO V/R 04/01/48 2,766,000.0000 USD 2,790,202.50
FHLMC GOLD 30YR TBA 3% MAY18 76,700,000.0000  USD 73,907,638.32
FHLMC GOLD TBA 30YR 3.5% MAY18 43,000,000.0000  USD 42,686,849.06
FGLMC 30YR TBA 3.5% JUN 18 22,000,000.0000  USD 21,810,994.26
AMERICAN TOWER COR 3% 06/15/23 1,864,000.0000 USD 1,791,441.25
AMERICAN WOODM 4.875% 03/15/26 100,000.0000  USD 96,720.00
AMCAR 2017-2 A 1.65% 09/18/20 5,566,907.6200  USD 5,544,851.53
AMSI 2002-AR1 M1 V/R 09/25/32 664,563.0800  USD 665,937.40
AMSI 2004-R9 M4 V/R 10/25/34 9,000,000.0000  USD 7,671,450.60
AMSI 2006-R1 M2 V/R 03/25/36 27,500,000.0000  USD 25,950,724.25
AMSI 2005-R2 M4 V/R 04/25/35 7,004,000.0000  USD 6,907,491.88
AMSI 2006-R2 M1 V/R 04/25/36 10,399,999.9900  USD 10,250,438.63
QUEST 2005-X1 M3 V/R 03/25/35 6,059,500.0000  USD 5,721,412.62
ANDEAVOR LOGIS L 3.5% 12/01/22 144,000.0000  USD 141,208.84
ANDEAVOR LOGIS 4.25% 12/01/27 258,000.0000  USD 247,935.42
ARAMARK SERVICES 1 5% 02/01/28 20,000.0000  USD 19,580.00
ARSI 2003-W3 M2 V/R 09/25/33 2,406,232.2000  USD 2,419,112.28
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ARSI 2005-W1 Al V/R 05/25/35 37,663,642.9400  USD 35,896,351.82
ARSI 2006-W3 A2C V/R 04/25/36 9,132,807.2600  USD 4,000,109.30
ARMY HAWALI FAMIL V/R 06/15/50 8,200,000.0000  USD 6,251,761.75
ARROW ELECTRONI 3.25% 09/08/24 479,000.0000  USD 450,725.17
ABSHE 2004-HE4 M V/R 06/25/34 4,130,138.0300  USD 3,856,697.29
ABFC 2005-HE1 M2 V/R 10/25/34 9,929,334.0200 USD 9,919,234.89
ABFC 2005-WMC1 M V/R 06/25/35 12,354,238.0000  USD 12,038,280.83
ABSHE 2006-HE4 M V/R 05/25/36 15,927,191.0800  USD 11,515,609.21
ASSURANT INC 4.2% 09/27/23 1,120,000.0000 USD 1,114,916.28
AVUNT 2017-A A 2.41% 03/15/21 51,100.6000  USD 51,084.06
AVUNT 2017-B A 2.29% 11/15/18 5,357,684.9700  USD 5,347,500.55
AXA EQUITABLE HO 3.9% 04/20/23 436,000.0000  USD 433,923.25
AXA EQUITABLE H 4.35% 04/20/28 2,610,000.0000  USD 2,551,001.29
AXA EQUITABLE HOLD 5% 04/20/48 1,518,000.0000 USD 1,462,754.82
BAMLL 2014-ICTS V/R 06/15/16 4,665,864.7400  USD 4,669,324.01
BAT CAPITAL CO 2.297% 08/14/20 300,000.0000  USD 293,853.61
BAT CAPITAL CO 3.222% 08/15/24 1,132,000.0000 USD 1,078,701.34
BCAP 2009-RR13 1 V/R 04/26/37 5,802,138.7800  USD 4,908,181.79
BCAP 2011-R11 8A V/R 06/26/19 701,542.2600  USD 673,641.43
BGC PARTNERS 1 5.375% 12/09/19 1,450,000.0000 USD 1,484,072.16
BGC PARTNERS 1 5.125% 05/27/21 400,000.0000  USD 410,631.62
BCAP 2012-RR11 3 V/R 04/25/36 9,138,178.1600  USD 7,743,014.12
BCAP 2012-RR11 1.99% 10/25/15 799,887.9000  USD 789,697.25
BMC SOFTWARE F 8.125% 07/15/21 37,785,000.0000  USD 37,879,462.50
BX 2017-SLCT A V/R 07/15/19 8,250,000.0000  USD 8,265,463.80
BACM 2006-1 F V/R 09/10/45 8,787,000.0000  USD 8,909,487.27
BOAA 2006-6 CB5 6% 07/25/46 3,547,377.6600  USD 3,187,038.23
BOAA 2007-1 1Al V/R 04/25/22 313,678.5000  USD 313,767.24
BANK OF AMERICA C V/R 03/05/24 4,136,000.0000  USD 4,129,683.13
BAXALTA INC 2.875% 06/23/20 2,780,000.0000  USD 2,753,235.55
BOMFT 2017-RN2 A V/R 04/28/32 1,306,289.6700  USD 1,307,264.16
BSARM 2004-8 2Al1 V/R 11/25/34 445,402.2500  USD 435,364.35
BSABS 2007-HE3 1 V/R 04/25/37 6,543,384.9500 USD 8,287,538.60
BALTA 2007-2 1Al V/R 04/25/37 13,429,934.2100  USD 13,215,642.15
BSABS 2005-2 M3 V/R 06/25/35 3,853,000.0000  USD 3,762,458.35
BSABS 2005-HE12 V/R 12/25/35 4,689,657.8400 USD 4,692,146.64
BSABS 2005-HE12 V/R 12/25/35 10,480,757.8300  USD 8,292,484.59
BSABS 2006-HE1 1 V/R 12/25/35 9,109,000.0000  USD 9,141,342.42
BSABS 2005-HE10 V/R 11/25/35 6,218,913.4400  USD 5,058,592.30
BSABS 2006-AC3 1 V/R 05/25/36 15,068,573.1100  USD 8,831,600.29
BSABS 2006-AC3 1 V/R 05/25/36 15,068,573.1300  USD 990,885.26
BALTA 2007-3 1Al V/R 11/25/46 10,079,042.9800  USD 10,050,208.85
BSABS 2006-HE2 M V/R 02/25/36 7,436,000.0000  USD 7,356,342.59
BSABS 2006-HE3 M V/R 04/25/36 12,900,000.0000  USD 12,829,791.75
BSABS 2007-HE6 2 V/R 08/25/37 29,009,736.7700  USD 26,592,306.09
BSABS 2006-4 A V/R 10/25/36 7,171,106.5000  USD 7,163,231.19
BSABS 2007-HE1 1A V/R 02/25/37 9,685,446.4500  USD 10,494,534.75
BSMF 2007-AR1 2A V/R 02/25/37 11,408,000.5800  USD 11,559,245.57
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BERRY GLOBAL INC 4.5% 02/15/26 794,000.0000  USD 760,255.00
BLACKSTONE CQP H 6.5% 03/20/21 7,400,000.0000  USD 7,464,750.00
BLACKSTONE CQP HOL 6% 08/18/21 1,300,000.0000 USD 1,308,125.00
BOSTON PROPERTIE 3.2% 01/15/25 991,000.0000  USD 940,007.21
BOSTON SCIENTIFIC 6% 01/15/20 300,000.0000  USD 313,464.37
BOSTON SCIENTI 3.375% 05/15/22 2,260,000.0000  USD 2,242,485.63
BOXER PARENT CO IN 9% 10/15/19 13,285,000.0000  USD 13,268,393.75
BOYNE USA INC 7.25% 05/01/25 27,000.0000 USD 28,012.50
BRIGHTHOUSE FINA 3.7% 06/22/27 2,400,000.0000  USD 2,171,017.92
BRIXMOR OPERATI 3.25% 09/15/23 300,000.0000  USD 286,642.02
BROADCOM CRP / 2.375% 01/15/20 100,000.0000  USD 98,566.07
BROADCOM CRP / CA 3% 01/15/22 6,026,000.0000  USD 5,878,044.47
BROADCOM CRP / 3.625% 01/15/24 133,000.0000  USD 129,119.47
BROADCOM CRP / 3.875% 01/15/27 700,000.0000  USD 668,938.68
BROADCOM CRP /  2.2% 01/15/21 100,000.0000  USD 96,683.88
BROADCOM CRP / 2.65% 01/15/23 6,325,000.0000  USD 5,990,352.41
BLX 2005-AA A V/R 09/25/38 2,644,424.6000  USD 2,440,875.83
BLX 2005-AA B V/R 09/25/38 1,281,839.7400 USD 1,190,953.59
BLX 2005-AA C V/R 09/25/38 92,886.9500 USD 87,810.34
BX 2017-APPL A V/R 07/15/34 8,591,546.8400  USD 8,627,744.75
BX 2017-APPL B V/R 07/15/34 2,260,933.3800  USD 2,270,455.53
CBASS 2007-SP2 M V/R 07/25/36 4,266,000.0000  USD 4,334,921.07
CBL & ASSOCIATE 5.95% 12/15/26 1,124,000.0000 USD 903,494.91
CGCMT 2017-MDRB V/R 07/15/19 24,699,999.9900  USD 24,656,592.21
CGCMT 2017-MDRC V/R 07/10/22 1,013,015.5700  USD 1,018,472.89
CGGS 2018-WSS A V/R 02/15/20 23,290,000.0000  USD 23,364,292.77
CGGS 2018-WSS C V/R 02/15/20 9,280,000.0000  USD 9,309,699.71
CGGS 2018-WSS D V/R 02/15/20 22,780,000.0000  USD 22,880,437.02
CH ROBINSON WORL 4.2% 04/15/28 790,000.0000  USD 783,434.68
CWHL 2006-12 A1l 6% 07/25/36 43,383,476.6800  USD 38,001,582.86
CHS/COMMUNITY  5.125% 08/01/21 7,992,000.0000  USD 7,412,580.00
CHS/COMMUNITY H 6.25% 03/31/23 6,742,000.0000 USD 6,202,640.00
CWHL 2007-18 1A2 6% 11/25/37 8,197,531.8400  USD 7,140,512.57
CIT GROUP INC 5.375% 05/15/20 1,330,000.0000 USD 1,373,225.00
CIT GROUP INC 5% 08/15/22 7,200,000.0000  USD 7,398,000.00
CIT GROUP INC 5% 08/01/23 4,136,000.0000  USD 4,223,890.00
CIT GROUP INC 3.875% 02/19/19 4,791,000.0000  USD 4,816,152.75
CIT GROUP INC 4.125% 03/09/21 1,216,000.0000 USD 1,222,080.00
CIT GROUP INC 5.25% 03/07/25 1,058,000.0000 USD 1,087,179.64
CITM 2007-1 1A V/R 08/25/24 23,277,376.1200  USD 23,527,389.11
COMM 2014-LC15 X V/R 03/10/24 33,000,000.0000  USD 337,131.30
CNH INDUSTRIAL 4.375% 11/06/20 300,000.0000  USD 306,750.00
CNH INDUSTRIAL 4.875% 04/01/21 80,000.0000  USD 82,888.00
CSC HOLDINGS L 7.625% 07/15/18 890,000.0000  USD 896,675.00
CSC HOLDINGS L 5.375% 02/01/28 700,000.0000  USD 656,306.00
CSMC 2007-4R 1A1 V/R 10/26/36 448,849.8800  USD 409,265.18
CTR PARTNERSHIP 5.25% 06/01/25 504,000.0000  USD 501,480.00
CSMC 2011-6R 6A1 V/R 08/28/36 4,887,977.6200  USD 4,897,686.12
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CSMC 2014-2R 26A1 V/R 6/27/37 9,216,426.0500  USD 9,151,554.39
CSMC 2015-3R 6A1 3% 01/29/36 3,285,465.4900  USD 3,300,101.91
CSMC 2015-6R 4A7 V/R 11/27/36 8,222,754.5700  USD 8,388,020.43
CSMC 2016-2R 2A1 3% 07/25/37 783,522.0300  USD 782,043.84
CSMC 2017-CHOP A V/R 06/15/19 5,200,000.0000  USD 5,206,364.28
CSMC 2017-CHOP B V/R 06/15/19 4,000,000.0000  USD 4,006,151.20
CSMC 2017-CHOP C V/R 06/15/19 2,400,000.0000  USD 2,405,205.60
CAESARS RESORT 5.25% 10/15/25 86,000.0000 USD 82,426.70
CPS 2017-D A 1.87% 03/15/21 1,044,642.0600 USD 1,038,550.65
CSMC 2018-RPL3 S V/R 01/25/58 127,009.0200  USD 125,389.16
CSMC 2018-RPL3 P V/R 01/25/58 29,010,776.0000  USD 26,726,177.39
CSMC 2018-RPL4 SA 0% 05/25/48 41,430.0000  USD 41,443.21
CSMC 2018-RPL4 P V/R 05/25/48 89,001,206.0000  USD 89,258,378.54
CVS PASS-THROU 7.507% 01/10/32 737,643.0100  USD 859,763.99
CVS HEALTH CORP 3.7% 03/09/23 4,063,000.0000  USD 4,050,362.40
CVS HEALTH CORP 4.3% 03/25/28 7,920,000.0000  USD 7,856,021.61
CWL 2006-22 1A V/R 06/25/35 2,888,874.5200  USD 2,635,825.58
CWL 2006-17 2A3 V/R 03/25/47 26,535,045.1200 USD 24,212,246.88
CWL 2005-13 MVl V/R 04/25/36 10,000,000.0000  USD 9,986,931.00
CWL 2005-AB4 2A4 V/R 03/25/36 2,003,123.8100  USD 1,831,502.57
CWL 2005-17 Mv4 V/R 03/25/36 3,150,000.0000  USD 817,252.07
CWL 2006-2 M1 V/R 05/25/36 6,300,000.0000  USD 6,195,597.66
CWL 2004-BC1 M1 V/R 02/25/34 9,886,260.4500  USD 9,869,866.06
CWL 2004-BC1 M2 V/R 01/25/34 665,019.7600  USD 662,082.30
CWL 2003-BC3 M1 V/R 06/25/33 999,338.8100  USD 956,824.84
CWL 2003-2 3A V/R 08/26/33 510,399.8300  USD 504,630.32
ECR 2005-2 M4 V/R 11/25/35 6,510,000.0000  USD 6,362,643.55
CWL 2004-10 MV3 V/R 12/25/34 2,617,597.9600  USD 2,668,254.76
CWL 2005-6 M6 V/R 06/25/35 7,000,000.0000  USD 6,411,455.40
CWL 2005-3 MF2 V/R 06/25/35 8,643,817.5000  USD 7,894,610.30
CWALT 2004-15 2A V/R 09/25/34 2,016,515.6200  USD 1,992,770.95
CWALT 2005-27 2A V/R 08/25/35 864,078.5100  USD 763,772.47
CWALT 2005-28CB 5.5% 08/25/35 127,330.3900  USD 123,708.90
CWALT 2005-36 3A V/R 08/25/35 938,869.2500  USD 895,254.27
CWL 2006-20 2A3 V/R 03/25/34 9,504,983.8700  USD 9,236,467.13
CWL 2006-25 2A3 V/R 11/25/33 3,365,300.5300  USD 3,338,661.48
CWALT 05-IM1 1A1 V/R 01/25/36 4,120,098.1800  USD 3,954,215.20
CWALT 2006-0A3 1 V/R 05/25/36 24,076,746.1100  USD 20,538,251.74
CWALT 2005-86CB 5.5% 02/25/36 28,566.4100 USD 25,490.90
CWL 2006-26 1A V/R 06/25/37 24,662,497.3100  USD 22,955,845.10
CWL 2007-2 2A4 V/R 08/25/37 25,800,000.0000  USD 22,208,694.18
CWL 2007-BC1 2A3 V/R 05/25/37 28,501,417.5300 USD 28,060,181.38
CWL 2007-BC1 2A4 V/R 05/25/37 12,783,000.0000  USD 11,657,786.65
CWALT 2006-0A1 2 V/R 03/20/46 11,658,822.8400  USD 9,930,187.83
CWHL 2005-23 Al 5.5% 11/25/35 10,862,696.3400  USD 9,536,342.65
CWHL 2004-22 A3 V/R 11/25/34 21,712.1100 USD 21,634.10
CWHL 2004-7 2A1 V/R 06/25/34 2,824.4100 USD 2,910.99
CWL 2007-7 2A3 V/R 02/25/34 32,958,559.0500  USD 32,184,797.55
CAESARS ENTERTAIN 5% 10/01/24 2,906,152.0000  USD 5,084,437.89
CZR 2017-VICI D V/R 10/15/22 4,700,000.0000  USD 4,741,766.55
CZR 2017-VICI E V/R 10/15/22 5,000,000.0000  USD 4,874,848.50
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CALPINE CORP 5.25% 06/01/26 666,000.0000  USD 637,695.00
CAMPBELL SOUP CO V/R 03/16/20 2,490,000.0000  USD 2,497,132.83
CAMPBELL SOUP CO V/R 03/15/21 2,030,000.0000  USD 2,042,679.87
CAMPBELL SOUP CO 3.3% 03/15/21 1,511,000.0000 USD 1,513,539.37
CAMPBELL SOUP C 3.65% 03/15/23 2,780,000.0000  USD 2,760,189.72
CAMPBELL SOUP C 3.95% 03/15/25 2,280,000.0000  USD 2,252,353.61
CAMPBELL SOUP C 4.15% 03/15/28 2,660,000.0000  USD 2,605,399.51
CAMPBELL SOUP CO 4.8% 03/15/48 740,000.0000  USD 723,655.32
CAPITAL ONE FIN 3.45% 04/30/21 5,900,000.0000  USD 5,896,170.19
CRELT 2006-1A B V/R 01/20/37 11,948,521.9600  USD 11,816,681.97
CRELT 2006-1A C V/R 01/20/37 13,400,000.0000  USD 12,795,405.40
CRELT 2006-1A D V/R 01/20/37 4,800,000.0000  USD 4,553,092.80
CRELT 2006-1A E V/R 01/20/37 2,700,000.0000  USD 2,482,228.80
CBAC 2006-2A A S/UP 01/25/39 2,386,644.5600  USD 2,001,008.38
CBASS 2006-CB6 A V/R 07/25/36 6,142,577.2700  USD 6,106,194.78
CELGENE CORP 2.25% 08/15/21 3,660,000.0000  USD 3,528,851.81
CXHE 2005-B M2 V/R 03/25/35 5,513,525.1200  USD 5,443,981.92
CEQUEL COM HLDG 7.5% 04/01/28 2,510,000.0000  USD 2,566,475.00
CHARLES RIVER LA 5.5% 04/01/26 540,000.0000  USD 550,125.00
CHARTER COMM O 3.579% 07/23/20 1,426,000.0000 USD 1,431,149.44
CHARTER COMM O 4.908% 07/23/25 992,000.0000  USD 1,008,969.44
CHARTER COMM O 4.464% 07/23/22 1,687,000.0000 USD 1,719,609.52
CHARTER COMM OPT 4.2% 03/15/28 1,393,000.0000 USD 1,314,125.72
CHENIERE ENERGY 5.25% 10/01/25 341,000.0000  USD 334,180.00
CHESAPEAKE ENERGY V/R 04/15/19 189,000.0000  USD 189,472.50
CCMFC 2004-A A1 V/R 03/25/35 1,035,821.7700 USD 1,029,651.59
CHICAGO IL 6.314% 01/01/44 220,000.0000  USD 216,502.00
CHICAGO IL 7.375% 01/01/33 440,000.0000  USD 472,978.00
CHICAGO IL 7.75% 01/01/42 780,000.0000  USD 832,158.60
CHICAGO IL 7.045% 01/01/29 370,000.0000  USD 394,120.30
CITIGROUP INC V/R 01/24/23 2,500,000.0000  USD 2,459,106.98
CMLTI 2006-HE1 M V/R 01/25/36 71,316.8200  USD 71,524.42
CMLTI 2005-HE1 M V/R 05/25/35 6,300,000.0000  USD 5,710,858.02
CMLTI 2005-0PT4 V/R 07/25/35 3,174,000.0000  USD 3,200,317.86
CMLTI 2006-WMC1 V/R 12/25/35 4,923,470.5500  USD 4,944,870.91
CMLTI 2006-WF2 A V/R 05/25/36 14,598,448.5200  USD 11,278,054.76
CMLTI 2006-HE3 A V/R 12/25/36 7,564,805.5600  USD 7,364,558.35
CMLTI 2007-WFH1 V/R 01/25/37 1,860,000.0000 USD 1,836,279.79
CMLTI 2007-WFH2 V/R 03/25/37 15,986,000.0000  USD 15,876,692.53
CMLTI 2013-7 2A2 V/R 08/25/36 8,832,015.5000  USD 8,629,480.60
CGCMT 2014-GC19 V/R 03/10/47 25,400,000.0000  USD 406,834.34
CMLTI 2014-11 2A V/R 08/25/36 15,421,344.6500  USD 7,458,303.56
IHEARTCOMMUNICATIO 9% 03/01/21 47,372,000.0000 USD 38,075,245.00
IHEARTCOMMUNICATIO 9% 12/15/19 26,410,000.0000  USD 21,359,087.50
IHEARTCOMMUNIC 11.25% 03/01/21 3,370,000.0000  USD 2,721,275.00
CLEAR CHANNEL 7.625% 03/15/20 2,300,000.0000  USD 2,314,375.00
CLEVELAND-CLIF 4.875% 01/15/24 520,000.0000  USD 509,600.00
CWCI 2007-C2 B V/R 04/15/47 17,300,000.0000  USD 17,456,727.62
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COMPASS BANK 2.75% 09/29/19 700,000.0000  USD 696,681.76
CONAGRA BRANDS IN V/R 10/09/20 180,000.0000  USD 180,279.65
COTY INC 6.5% 04/15/26 108,000.0000  USD 105,332.40
CWL 2006-BC2 M1 V/R 09/25/42 7,700,000.0000  USD 7,670,059.32
CPS 2017-C A 1.78% 09/15/20 5,715,873.9100  USD 5,692,735.48
CROWN AMER/CAP 4.75% 02/01/26 484,000.0000  USD 467,060.00
CROWN CASTLE INTL 4% 03/01/27 255,000.0000  USD 247,530.37
CROWN CASTLE INT 3.2% 09/01/24 604,000.0000  USD 574,632.43
CROWN CASTLE IN 3.65% 09/01/27 2,678,000.0000 USD 2,508,160.70
CWL 2006-ABC1 A3 V/R 05/25/36 10,536,787.2200  USD 7,530,167.67
CWHEL 2006-RES 4 V/R 03/15/30 9,256,993.0300  USD 9,233,649.67
CWALT 2006-0A12 V/R 09/20/46 2,874,040.2800  USD 2,400,615.72
CWALT 2006-0C6 1 V/R 07/25/36 14,904,979.3700  USD 13,743,768.20
CWALT 2006-0C6 2 V/R 07/25/36 23,886,010.6500  USD 19,163,846.67
CWALT 2006-0C7 2 V/R 05/25/35 12,063,314.3600  USD 11,563,334.61
CWL 2006-18 2A3 V/R 03/25/37 33,000,000.0000  USD 30,690,511.50
CWALT 2006-0C11 V/R 01/25/37 12,989,581.3300  USD 12,693,973.53
CWL 2007-1 2A3 V/R 07/25/37 3,670,944.5400  USD 3,298,740.13
CWALT 2006-0C9 A V/R 12/25/36 26,720,638.2600  USD 20,044,374.56
CWL 2007-BC3 2A3 V/R 11/25/47 19,044,638.7100  USD 16,818,057.63
D.R. HORTON INC 4% 02/15/20 290,000.0000  USD 294,084.81
DSLA 2006-AR2 1A V/R 03/19/17 15,548,446.9900  USD 13,068,634.51
DSLA 2005-AR5 2A V/R 09/19/45 9,497,817.7300  USD 7,795,502.01
DSLA 2005-AR6 1A V/R 10/19/45 5,521,713.1500  USD 5,498,863.20
DTAOT 2017-2A 1.72% 05/15/20 1,811,447.7200 USD 1,808,567.16
DTAOT 2017-3A 1.73% 12/17/18 3,480,893.7800  USD 3,470,100.22
DXC TECHNOLOGY 4.75% 04/15/27 379,000.0000  USD 389,327.52
DXC TECHNOLOGY CO V/R 03/01/21 5,400,000.0000  USD 5,408,937.86
DAE FUNDING LLC 4.5% 08/01/22 13,532,000.0000  USD 13,058,380.00
DAE FUNDING LLC 5% 08/01/24 7,274,000.0000  USD 7,017,227.80
DAE FUNDING LLC 4% 08/01/20 2,670,000.0000  USD 2,656,650.00
DIAMOND RESORT 10.75% 09/01/24 260,000.0000  USD 291,200.00
DIAMOND RESORTS 7.75% 09/01/23 4,727,000.0000  USD 5,152,430.00
DELTA AIR LINE 3.625% 03/15/22 920,000.0000  USD 910,849.00
DELTA AIR LINE 2.875% 03/13/20 1,720,000.0000 USD 1,709,942.33
DBALT 2005-AR2 4 V/R 10/25/35 21,375,202.4800  USD 20,845,191.51
DBALT 2007-BAR1 V/R 03/25/37 16,105,036.7900  USD 11,534,899.23
DBALT 2007-1 1A4 V/R 08/25/37 49,136,182.2500  USD 40,516,349.55
DMSI 2004-3 1M1 V/R 03/25/34 3,309,555.1000  USD 3,255,654.36
DMARC 2014-RS1 4 V/R 11/27/36 7,412,291.0200  USD 7,219,938.36
DELL INT LLC / 4.42% 06/15/21 11,782,000.0000  USD 12,010,098.70
DIGITAL REALTY T 3.7% 08/15/27 92,000.0000 USD 87,509.66
DISCOVER BANK 3.35% 02/06/23 900,000.0000  USD 881,712.86
DISCOVERY COMMU 2.95% 03/20/23 362,000.0000  USD 347,747.61
DISCOVERY COMMU 3.95% 03/20/28 528,000.0000  USD 501,613.83
DISH DBS CORP 7.875% 09/01/19 12,862,000.0000  USD 13,400,596.25
DISH DBS CORP 5.125% 05/01/20 4,588,000.0000  USD 4,593,735.00
DRIVE 2017-3 A 1.65% 08/15/19 1,902,062.7300  USD 1,900,760.96
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DUKE ENERGY COR 3.05% 08/15/22 600,000.0000  USD 588,980.35

DUQUESNE LIGHT H 6.4% 09/15/20 1,000,000.0000 USD 1,063,804.89
EMC CORP 1.875% 06/01/18 4,380,000.0000  USD 4,375,864.10
EMC CORP 2.65% 06/01/20 31,268,000.0000  USD 30,353,451.34

EMCM 2004-AA M1 V/R 04/25/42 992,362.0800  USD 984,354.51
EMCM 2005-B M1 V/R 04/25/42 10,016,000.0000  USD 8,452,180.89
ERP OPERATING L 3.25% 08/01/27 257,000.0000  USD 243,484 .91
ERP OPERATING LP 3.5% 03/01/28 792,000.0000  USD 760,435.43
EQT CORP 4.875% 11/15/21 200,000.0000  USD 207,639.13
EQT CORP V/R 10/01/20 1,493,000.0000 USD 1,496,773.60
EPR PROPERTIES 4.5% 06/01/27 3,650,000.0000  USD 3,463,393.97
EBAY INC 3.8% 03/09/22 3,375,000.0000  USD 3,414,565.36

KINDER MORGAN 1 7.25% 06/01/18 200,000.0000  USD 200,678.91

KINDER MORGAN 1 7.75% 01/15/32 2,500,000.0000  USD 3,122,776.53
EL PASO NATURA 8.625% 01/15/22 1,900,000.0000  USD 2,193,239.90
ENERGY TRANSFER 4.15% 10/01/20 100,000.0000  USD 101,398.15
EXELA INTERMED/EX 10% 07/15/23 880,000.0000  USD 887,700.00
FBRSI 2005-2 M3 V/R 09/25/35 7,500,000.0000  USD 6,700,983.75

FBRSI 2005-3 AV2 V/R 10/25/35
FBRSI 2005-3 M1 V/R 10/25/35

17,202,170.2800  USD
20,968,359.0000  USD

17,048,800.89
15,957,464.28

FGLMC P#N31025 4% 09/01/33 7,159.8400  USD 7,298.34
FGLMC P#N31292 4.5% 05/01/36 6,202.0600 USD 6,169.76
FGLMC P#N31368 5% 01/01/37 4,308.7100  USD 4,494.91
FGLMC P#N31486 5% 01/01/38 3,981.5300 USD 4,181.43
FGLMC P#P20463 5% 06/01/34 496,629.4000  USD 513,773.01
FGLMC P#P30085 4.5% 12/01/19 2,487.5100 USD 2,489.02
FGLMC P#P50561 6% 07/01/37 53,318.4600 USD 55,893.50

FGLMC P#L10223 5.5% 01/01/35
FGLMC P#G08795 3% 01/01/48

1,941,441.8000 USD
20,162,416.7600  USD

2,054,005.31
19,452,072.03

FGLMC P#H00960 5.5% 07/01/37 42,130.3300  USD 43,196.86
FGLMC P#H11244 5.5% 06/01/37 278,530.1100  USD 293,179.25
FGLMC P#H09129 5% 08/01/35 101,423.1000  USD 103,631.30
FGLMC P#K00034 5.5% 05/01/37 7,081.2800 USD 7,577.15
FGLMC P#v83497 3.5% 10/01/47 9,864,352.0000 USD 9,804,148.77
FGLMC P#U30361 5.75% 05/01/37 672,070.4200  USD 745,211.51
FNR 2018-35 FA V/R 05/25/48 6,006,233.0000 USD 6,005,879.59
FNR 2018-35 SA V/R 05/25/48 6,006,233.0000 USD 1,155,043.35
FNR 2018-35 CD 3% 05/25/48 15,015,583.0000  USD 14,390,590.74
FNMA P#256499 5.5% 11/01/36 12,508.0200  USD 13,159.41
FNMA P#256578 6.5% 01/01/37 5,336.8600 USD 5,787.65
FNMA P#256219 5.5% 04/01/36 567.7000  USD 597.01
FNMA P#256452 7% 09/01/36 305.2400  USD 326.60
FNMA P#256736 7% 05/01/37 2,653.3100 USD 2,884.21
FNMA P#256900 5.5% 09/01/37 31,727.9500 USD 33,215.99
FNMA P#256937 6.5% 10/01/37 18,239.6100  USD 19,751.77
FNMA P#257000 6% 10/01/47 34,495.7000 USD 37,043.89
FNMA P#257172 5.5% 04/01/38 57,975.8100 USD 60,323.76
FNMA P#257257 5% 05/01/38 6,050.5300 USD 6,251.61
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FNMA P#357231 6% 06/01/32 8,036.2500 USD 8,704.29
FHR 4065 QS V/R 06/15/42 93,468.4700  USD 17,810.02
FNMA P#588380 6% 08/01/31 31,511.8000  USD 31,742.95
FNMA P#618874 7% 09/01/31 38,650.9000 USD 38,978.10
FNMA P#AH2705 4.5% 01/01/41 560,774.1200  USD 576,125.69
FNMA P#A03255 2.5% 10/01/22 466,834.6700  USD 461,160.61
FNMA P#AP2150 3.5% 08/01/42 67,688.5500  USD 67,678.83
FNMA P#AS5477 4% 07/01/45 2,988,884.0700  USD 3,067,071.30
FNMA P#AS8966 4% 03/01/47 308,393.9900  USD 314,427.12
FNMA P#657465 4.75% 06/01/33 220,601.2900  USD 220,297.80
FNMA P#672406 7.5% 09/01/32 13,194.8900 USD 13,218.60
FNMA P#689088 4.5% 07/01/33 37,839.7600  USD 38,495.49
FNMA P#706361 4.5% 05/01/33 20,104.4800 USD 19,976.39
FNMA P#734384 5.5% 07/01/33 47,784.6300  USD 50,401.31
FNMA P#781950 4.5% 05/01/34 10,544.2500  USD 10,534.59
FNMA P#821007 4.5% 05/01/35 7,607.7800  USD 7,566.05
FNMA P#834851 5% 12/01/35 5,590.1400 USD 5,614.60
FNMA P#838752 4.5% 09/01/35 8,596.0200 USD 8,499.65
FNMA P#870799 5% 10/01/36 7,921.5400 USD 8,334.96
FNMA P#880871 5.5% 04/01/36 2,468.4800 USD 2,568.63
FNMA P#BC2387 3% 03/01/31 21,616.9300 USD 21,462.64
FNMA P#BC4409 3% 03/01/31 6,225,618.7900  USD 6,181,184.74
FNMA P#BH5752 3.5% 11/01/47 94,680,931.2300 USD 94,110,596.02
FNMA P#BJ0648 3.5% 03/01/48 10,318,925.4300  USD 10,251,949.10
FNMA P#BJ2479 3.5% 12/01/47 99,999.8100  USD 99,392.61
FNMA P#BJ3995 3.5% 02/01/48 400,000.5100  USD 397,532.06
FNMA P#BJ5907 3.5% 02/01/48 144,690.5900  USD 143,832.75
FNMA P#BJ6321 4% 12/01/47 299,970.1500  USD 306,096.63
FNMA P#BK0792 3.5% 04/01/48 494,873.6200  USD 491,747.71
FNMA P#BK1452 3.5% 03/01/48 55,310.0000 USD 54,960.62
FNMA P#BK1989 3.5% 04/01/48 22,000,010.3400  USD 21,858,105.65
FNMA P#BK1997 3.5% 04/01/48 700,004.6900  USD 695,479.31
FNMA P#BM1303 4% 04/01/47 1,057,802.6200  USD 1,086,019.29
FNMA P#899303 5.5% 03/01/37 452.4400 USD 465.87
FNMA P#923096 5.5% 03/01/37 24,820.4100 USD 25,745.97
FNMA P#932584 5% 12/01/35 314,080.0000  USD 322,073.87
FNMA P#968312 4.5% 02/01/38 8,376.3900 USD 8,644.46
FNMA P#973183 5.5% 02/01/38 3,851.3600 USD 3,933.61
FNMA P#AB1137 5.5% 06/01/35 862,902.1200  USD 910,196.98
FNMA P#AB4405 5% 10/01/51 545,465.9300  USD 570,787.25
FNMA P#AC4439 6% 09/01/39 430,547.7000  USD 465,865.13
FNMA P#MA0250 5% 11/01/39 12,455.0400 USD 12,730.93
FNMA P#MAQ0926 4% 12/01/41 210,647.7900  USD 213,921.46
FNMA P#MA1137 4% 07/01/42 329,050.2800  USD 334,205.36
FNMA P#MA1191 4% 08/01/42 89,355.6500  USD 90,751.33
FNMA P#MA1205 4% 09/01/42 349,526.1600  USD 354,993.63
FNMA P#MA3088 4% 08/01/47 25,689,193.2100  USD 26,211,100.51
FNMA P#MA3120 3.5% 09/01/47 999,993.8400  USD 994,066.95
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FNMA P#MA3211 4% 12/01/47 9,893,965.6000  USD 10,105,112.42
FNMA P#MA3182 3.5% 11/01/47 505,126.1300  USD 502,132.24
FNMA P#MA3238 3.5% 01/01/48 17,053,264.2300  USD 16,949,710.84
FNMA P#MA3276 3.5% 02/01/48 6,843,814.8900  USD 6,801,911.72
FNMA P#MA3277 4% 02/01/48 308,492.1300  USD 314,792.44
FNMA P#AD7185 5% 10/01/35 79,543.8900 USD 80,787.43
FNMA P#AD7363 4% 07/01/40 156,584.5500  USD 159,676.15
FFML 2006-FF8 11 V/R 07/25/36 1,228,718.2400 USD 1,224,224.57
FFML 2006-FF5 2A V/R 04/25/36 8,100,541.4500  USD 7,725,585.21
FFML 2005-FF6 M3 V/R 05/25/36 6,259,000.0000  USD 6,290,142.28
FFML 2005-FFH2 M V/R 04/25/35 5,000,000.0000  USD 4,981,888.50
FFML 2006-FF1 M2 V/R 01/25/36 10,000,000.0000  USD 9,220,039.00
FHAMS 2005-FA3 1 V/R 05/25/35 2,845,740.3200  USD 2,358,763.29
FHAMS 2005-FA3 1 V/R 05/25/35 2,844,831.4800 USD 264,092.25
FHAMS 2006-FA4 1A 6% 08/25/36 8,228,958.6500  USD 6,893,779.66
T/L STATE OF RIO D 0% 12/20/20 6,716,234.7600  USD 6,724,011.96
T/L REPUBLIC OF 0% 12/10/2019 2,600,000.0000  USD 2,600,605.77
FLORIDA GAS TRA 5.45% 07/15/20 790,000.0000  USD 823,936.64
FORD MOTOR CRE 8.125% 01/15/20 1,600,000.0000 USD 1,729,069.86
FORD MOTOR CRE 2.597% 11/04/19 1,300,000.0000 USD 1,290,871.47
FCRE 2016-1A Al V/R 05/21/36 1,160,408.2800 USD 1,160,679.58
FORTRESS TRANS 6.75% 03/15/22 5,120,000.0000  USD 5,216,000.00
FREEDOM MORTGAG 8.25% 04/15/25 3,000,000.0000  USD 3,000,000.00
FHLT 2006-3 1Al V/R 02/25/37 11,789,090.4400  USD 9,651,775.50
FHLT 2005-A M4 V/R 01/25/35 4,058,113.6900  USD 3,689,919.82
FRESENIUS MED 5.625% 07/31/19 374,000.0000  USD 384,900.59
FRESENIUS MED 4.125% 10/15/20 16,000.0000  USD 16,209.62
FRESENIUS US FI 4.25% 02/01/21 190,000.0000  USD 192,468.62
FRONTIER COMMUNI 8.5% 04/01/26 1,900,000.0000 USD 1,847,750.00
GATX CORP V/R 11/05/21 3,900,000.0000  USD 3,921,842.69
GEBL 2006-2A A V/R 11/15/34 3,238,877.1200  USD 3,180,078.54
ALLY FINANCIAL INC 8% 11/01/31 9,212,000.0000  USD 11,296,215.00
ALLY LLC 8% 12/31/18 400,000.0000  USD 413,400.00
GNMA 11 P#AN5342 5.5% 06/20/40 626,609.5300  USD 675,924.06
GMACM 2007-HE1 A V/R 08/25/37 8,881,408.1900  USD 9,237,661.90
GNMA 11 P#4490 5.5% 07/20/39 180,140.1900  USD 187,557.85
GNMA 11 P#4138 5.5% 05/20/38 14,201.7200  USD 14,778.68
GNMA 11 P#4163 5.5% 06/20/38 220,537.5800  USD 230,309.51
GNMA 11 P#4182 5.5% 07/20/38 87,205.2000 USD 90,204.41
GNMA 11 P#4238 5.5% 09/20/38 518,007.3500  USD 540,967.31
GNMA 11 P#4215 5.5% 08/20/38 674,779.1200  USD 704,255.49
GNMA Il P#4259 5.5% 10/20/38 78,503.8200  USD 81,983.30
GNMA 11 P#4336 5.5% 01/20/39 12,228.2000 USD 12,717.64
GNMA 11 P#4363 5.5% 02/20/39 84,834.5700 USD 88,506.47
GNMA 11 P#4534 5.5% 09/20/39 168,232.8200  USD 175,410.62
GNMA 11 P#4555 5.5% 10/20/39 383,036.9000  USD 399,374.70
GNMA 11 P#4594 5.5% 12/20/39 335,281.1700  USD 349,104.10
GNMA 11 P#4574 5.5% 11/20/39 440,354.8600  USD 459,363.31
GNMA 11 P#4611 4.5% 01/20/40 289,511.9600  USD 297,782.29
GNMA 11 P#4613 5.5% 01/20/40 368,942.9900  USD 384,154.35
GNMA 11 P#4649 4.5% 03/20/40 56,372.3400 USD 57,173.21
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GNMA Il P#4692 5% 05/20/40 937,641.6000  USD 987,760.62
GNMA 11 P#4739 5.5% 07/20/40 549,589.8300  USD 571,909.70
GNMA 11 P#4859 5% 11/20/40 62,941.4200 USD 64,914.54
GNMA 11 P#5033 5% 04/20/41 26,959.9700 USD 27,802.15
GNMA 11 P#745458 5% 08/20/30 879,116.0500  USD 933,726.97
GSAMP 2007-FM2 A V/R 01/25/37 25,290,932.0600  USD 16,274,750.19
GSAA 2007-10 A2 6.5% 11/25/37 27,502.1500  USD 20,182.18
GSAMP 2005-WMC2 V/R 11/25/35 7,852,612.7500  USD 5,808,210.93
GSAMP 2006-HE4 A V/R 06/25/36 5,206,814.9800  USD 5,168,737.54
GSAMP 2006-HE4 A V/R 06/25/36 20,000,000.0000  USD 19,005,838.00
GSAMP 2006-HE3 A V/R 05/25/36 1,538,748.4000 USD 1,524,640.08
GSMSC 2014-3R 2B V/R 09/26/36 5,801,000.0000  USD 4,184,189.37
GSMSC 2015-8R B V/R 04/26/37 36,484,975.6300  USD 13,193,587.43
GSMS 2017-SLP 3.419% 10/10/22 3,300,000.0000  USD 3,290,070.30
GSMS 2017-SLP E V/R 10/10/22 7,600,000.0000  USD 7,380,135.80
GSR 2007-2F 4A1 V/R 03/25/37 11,756,132.4600  USD 4,987,321.71
GSR 2007-2F 4A2 V/R 03/25/37 11,756,132.4600  USD 2,377,161.70
GENERAL ELECTRI 5.55% 05/04/20 150,000.0000  USD 157,262.73
GENERAL ELECTRIC 5.5% 01/08/20 950,000.0000  USD 987,897.62
GENERAL MILLS INC V/R 04/16/21 2,524,000.0000  USD 2,536,494.89
GENERAL MILLS INC V/R 10/17/23 1,307,000.0000 USD 1,322,965.70
GENERAL MILLS IN 3.2% 04/16/21 451,000.0000  USD 451,293.05
GENERAL MILLS IN 3.7% 10/17/23 727,000.0000  USD 726,473.59
GENERAL MILLS IN 4.2% 04/17/28 580,000.0000  USD 574,956.19
GENERAL MILLS 1 4.55% 04/17/38 344,000.0000  USD 335,111.46
GENERAL MILLS IN 4.7% 04/17/48 428,000.0000  USD 421,770.72
ALLY FINANCIAL INC 8% 11/01/31 255,000.0000  USD 312,693.75
GENERAL MOTORS 3.15% 01/15/20 125,000.0000  USD 124,887.71
GENERAL MOTORS F 3.2% 07/13/20 800,000.0000  USD 797,599.10
GENERAL MOTORS 3.55% 04/09/21 1,110,000.0000 USD 1,110,964.39
GERDAU HOLDINGS IN 7% 01/20/20 6,700,000.0000  USD 7,075,200.00
GMACN 2006-LE 5.456% 03/10/51 12,628,305.2500 USD 12,139,586.05
GMALT 2017-2 A2B V/R 04/22/19 30,278,699.9100  USD 30,308,978.61
GOLDMAN SACHS GR 3.2% 02/23/23 12,900,000.0000  USD 12,620,996.99
GOLDMAN SACHS GRO V/R 02/23/23 12,900,000.0000  USD 12,928,638.00
GOLDMAN SACHS GRO V/R 04/23/29 7,100,000.0000  USD 6,804,195.40
GOODMAN US FIN T 3.7% 03/15/28 2,324,000.0000  USD 2,193,227.99
GOODMAN US FIN F 4.5% 10/15/37 908,000.0000  USD 890,564.23
GWT 2017-WOLF A V/R 09/15/19 8,400,000.0000  USD 8,426,948.04
GWT 2017-WOLF XC V/R 12/15/18 104,500,000.0000  USD 99.28
GWT 2017-WOLF B V/R 09/15/19 13,900,000.0000  USD 13,949,123.99
GT 1999-5 A6 V/R 03/01/30 62,172,057.0300  USD 46,671,002.69
GT 1998-4 A7 6.87% 04/01/30 5,857,256.2200  USD 6,261,954.55
GT 1996-2 M1 V/R 04/15/26 5,617,407.0400  USD 4,708,909.42
GT 1996-7 M1 V/R 09/15/26 2,577,010.1900  USD 2,754,449.20
GPMH 1999-3 1A 7.27% 06/15/29 37,172,281.2200  USD 38,215,930.19
GPMF 2005-AR5 3A V/R 11/25/45 113,462.4000 USD 92,601.94
HCA INC 3.75% 03/15/19 3,309,000.0000  USD 3,321,408.75
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HCA INC 4.25% 10/15/19 2,710,000.0000  USD 2,737,100.00
HCA INC 6.5% 02/15/20 200,000.0000  USD 210,000.00
HASC 2007-WF1 M1 V/R 05/25/37 7,197,000.0000  USD 6,531,532.27
HVMLT 2005-11 1A V/R 08/19/45 14,937,139.3200  USD 14,393,880.04
HVMLT 2005-13 1A V/R 02/19/36 22,190,147.2300  USD 20,352,869.61
HVMLT 2006-12 2A V/R 12/19/36 1,827,901.0900 USD 1,704,350.70
HARLAND CLARKE 8.375% 08/15/22 688,000.0000  USD 705,406.40
HARRIS CORPORATIO V/R 04/30/20 5,600,000.0000  USD 5,610,475.81
HADRIAN MERGER S 8.5% 05/01/26 810,000.0000  USD 814,050.00
HIGH STREET FN 4.111% 02/15/28 400,000.0000  USD 398,695.00
HIGH STREET FD 4.682% 02/15/48 300,000.0000  USD 302,974.80
HILTON DOMESTI 5.125% 05/01/26 2,766,000.0000  USD 2,776,372.50
HOLOGIC INC 4.375% 10/15/25 453,000.0000  USD 436,012.50
HEAT 2006-3 2A4 V/R 07/25/36 488,358.7300  USD 490,640.05
HEAT 2006-5 2A4 V/R 10/25/36 23,475,000.0000  USD 9,645,013.62
INABS 2006-D 1A V/R 11/25/36 23,025,285.3800 USD 22,120,755.46
HOST HOTELS & RESO 4% 06/15/25 200,000.0000  USD 194,578.22
HOWARD HUGHES 5.375% 03/15/25 3,600,000.0000  USD 3,600,000.00
HUDSON PACIFIC 3.95% 11/01/27 363,000.0000  USD 340,839.50
HUNT COS INC 6.25% 02/15/26 462,000.0000  USD 442,942.50
HYATT HOTELS CO 4.85% 03/15/26 100,000.0000  USD 103,666.33
HYATT 2017-HYT2 V/R 08/15/20 2,900,000.0000  USD 2,901,972.00
HYATT 2017-HYT2 V/R 08/15/20 1,967,000.0000 USD 1,975,391.22
IMTT 2017-APTS A V/R 06/15/19 2,400,000.0000  USD 2,409,830.88
IMTT 2017-APTS B V/R 06/15/19 1,800,000.0000  USD 1,799,957.88
IMTT 2017-APTS C V/R 06/15/19 1,100,000.0000  USD 1,101,942.49
IRB HOLDING COR 6.75% 02/15/26 42,000.0000  USD 40,740.00
ISTAR INC 4.625% 09/15/20 137,000.0000  USD 137,171.25
ISTAR INC 5.25% 09/15/22 515,000.0000  USD 504,056.25
IXIS 2005-HE3 M3 V/R 12/25/35 10,353,000.0000  USD 10,228,888.24
IHEARTCOMMUNICATIO 9% 09/15/22 7,228,000.0000  USD 5,818,540.00
IHEARTCOMMUNI 10.625% 03/15/23 4,560,000.0000 USD 3,659,400.00
IHEARTCOMMUNIC 11.25% 03/01/21 5,898,000.0000  USD 4,556,205.00
IHEARTCOMMUNIC 11.25% 03/01/21 100,000.0000  USD 77,250.00
ILLINOIS ST 5.1% 06/01/33 1,740,000.0000 USD 1,621,767.00
ILLINOIS ST 6.63% 02/01/35 655,000.0000  USD 677,270.00
ILLINOIS ST 6.725% 04/01/35 280,000.0000  USD 290,348.80
ILLINOIS ST 7.35% 07/01/35 545,000.0000  USD 589,608.25
IMM 2004-9 2A V/R 01/25/35 25,022,483.8500  USD 24,658,779.54
IMSA 2006-4 Al V/R 01/25/37 5,705,168.4200  USD 4,751,457.67
INCITEC PIVOT FIN 6% 12/10/19 160,000.0000  USD 166,567.16
INABS 2005-B M5 V/R 08/25/35 5,750,000.0000  USD 5,567,972.83
INABS 2006-B 1A2 V/R 06/25/36 5,958,744.3700  USD 5,776,778.02
INDX 2006-AR39 A V/R 02/25/37 29,045,660.6900  USD 27,550,666.01
INDX 2006-AR3 2A V/R 03/25/36 8,590,079.7300  USD 7,762,180.73
RAST 2005-A13 1 5.5% 10/25/35 4,835,808.8900  USD 4,648,528.65
INDX 2006-AR27 1 V/R 10/25/36 8,689,558.0500  USD 6,007,821.40
IMJA 2007-A2 2A 6.5% 08/25/37 25,104,388.0500  USD 22,549,258.41
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IMSC 2007-AR1 2A V/R 06/25/37 15,466,304.1800  USD 13,559,638.31
INDX 2007-AR13 3 V/R 07/25/37 34,979,411.5100  USD 33,167,107.21
INDX 2006-AR41 A V/R 02/25/37 17,714,059.9500  USD 16,345,678.93
INDX 2007-AR1 2A V/R 04/25/37 13,036,710.2100  USD 12,235,197.62
INDX 2007-AR9 3A V/R 04/25/37 25,721,374.8400 USD 24,034,608.23
INDX 2007-AR21 2 V/R 11/25/36 23,735,649.0600  USD 20,713,714.04
INGEVITY CORP 4.5% 02/01/26 670,000.0000  USD 646,550.00
INTL LEASE FINA 8.25% 12/15/20 7,970,000.0000  USD 8,897,166.12
INTL LEASE FIN 8.625% 01/15/22 3,201,000.0000  USD 3,725,237.85
INTL LEASE FIN 5.875% 08/15/22 500,000.0000  USD 535,547.41
INTREPID AVIAT 6.875% 02/15/19 4,876,000.0000  USD 4,827,240.00
IRON MOUNTAIN I 5.25% 03/15/28 112,000.0000  USD 106,083.04
JPMCC 2016-FLRR V/R 07/15/17 423,262.4900  USD 424,370.68
JPMMT 2005-ALT1 V/R 10/25/35 10,091,051.9100  USD 8,676,287.44
JPMAC 2006-WMC1 V/R 03/25/36 19,069,323.7000  USD 18,751,039.53
JPALT 2007-S1 Al V/R 04/25/47 5,552,765.8600  USD 5,480,257.84
JPALT 2006-A1 4A V/R 03/25/36 783,714.9300  USD 735,400.47
JPALT 2006-S1 3A V/R 03/25/36 580,960.4600  USD 623,598.72
JPMAC 2006-CW1 A V/R 05/25/36 8,534,047.8300  USD 8,529,304.61
JPMAC 2006-CW1 M V/R 05/25/36 12,851,000.0000  USD 12,284,416.12
JPMAC 2006-CW2 M V/R 08/25/36 8,600,000.0000  USD 6,711,895.80
JPMMT 2006-A7 3A V/R 01/25/37 1,285,386.8800 USD 1,268,011.66
JPMAC 2006-NC2 A V/R 07/25/36 11,062,000.0000  USD 10,871,486.92
JPMCC 2006-LD 5.337% 05/15/47 332,000.0000  USD 334,375.76
JPMRR 2009-11 1A V/R 02/26/37 6,266,166.3600  USD 6,110,091.82
JPMAC 2007-CH5 M V/R 06/25/37 34,606,335.0000 USD 32,585,328.50
JPMAC 2007-CH5 M V/R 06/25/37 22,826,000.0000  USD 19,162,819.61
JPMRR 2014-2 6A5 V/R 05/26/37 13,671,162.0000  USD 15,250,189.41
JPMCC 2017-FL11 V/R 08/15/19 22,300,000.0000  USD 22,323,943.51
JPMCC 2017-FL11 V/R 09/15/19 7,000,000.0000  USD 7,021,197.40
JPMCC 2017-FL11 V/R 09/15/19 7,200,000.0000  USD 7,227,934.56
JPMCC 2017-FL11 V/R 09/15/19 11,000,000.0000  USD 11,014,063.50
JMAC 2008-R1 A V/R 06/25/47 1,189,756.1200  USD 1,123,357.73
JEFFERIES FIN 7.375% 04/01/20 6,475,000.0000 USD 6,555,937.50
JEFFERIES FIN 6.875% 04/15/22 1,000,000.0000 USD 1,000,000.00
JEFFERIES FIN LL 7.5% 04/15/21 1,380,000.0000 USD 1,404,150.00
JEFFERIES FIN L 7.25% 08/15/24 800,000.0000  USD 797,000.00
LOANCORE CAP/J 6.875% 06/01/20 1,900,000.0000 USD 1,929,687.50
JP MORGAN CHASE B V/R 04/26/21 12,400,000.0000  USD 12,403,562.89
JP MORGAN CHASE B V/R 04/26/21 12,400,000.0000  USD 12,414,236.19
KENNEDY-WILSON 5.875% 04/01/24 1,320,000.0000  USD 1,300,200.00
KINDER MORGAN E 6.85% 02/15/20 2,750,000.0000  USD 2,915,971.19
KRAFT HEINZ FOO 3.95% 07/15/25 100,000.0000  USD 98,523.03
KRAFT HEINZ FOODS V/R 02/10/21 1,690,000.0000 USD 1,693,864.02
LBUBS 2007-C6 AM V/R 07/15/40 174,640.5200 USD 174,606.92
LMAT 2017-RPL1 A V/R 01/28/70 216,464,765.1100  USD 221,501,250.80
LXS 2006-18N A4 V/R 12/25/36 11,872,762.6400  USD 8,217,978.43
LXS 2006-13 1A4 V/R 09/25/36 12,707,766.2300  USD 12,183,955.92
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LXS 2007-11 A3 V/R 02/25/47 24,740,305.6100  USD 24,391,875.52
LXS 2007-2N 1A1A V/R 02/25/37 25,957,140.4500  USD 24,425,850.86
LIFE STORAGE L 3.875% 12/15/27 1,010,000.0000 USD 957,362.64
LBMLT 2004-2 M4 V/R 06/25/34 1,775,184.8300 USD 1,767,403.48
LBMLT 2006-WL1 2 V/R 01/25/36 545,054.4100  USD 546,632.12
LBMLT 2006-1 2A3 V/R 02/25/36 7,670,553.8200  USD 6,477,979.07
LBMLT 2006-2 2A3 V/R 03/25/46 49,603,831.6700  USD 23,963,372.98
MGM RESORTS INT 6.75% 10/01/20 4,893,000.0000  USD 5,198,812.50
MGM RESORTS IN 6.625% 12/15/21 152,000.0000  USD 163,400.00
MPLX LP 4.5% 04/15/38 876,000.0000  USD 846,522.77
MPLX LP 3.375% 03/15/23 316,000.0000  USD 311,822.30
MPLX LP 4% 03/15/28 606,000.0000  USD 584,273.45
MAMHC 2002-A B2 V/R 03/25/32 3,600,000.0000  USD 3,703,353.12
MARTIN MARIETTA M V/R 05/22/20 570,000.0000  USD 572,440.48
MARTIN MARIETTA M V/R 12/20/19 680,000.0000  USD 682,151.30
MARM 2004-3 4A2 V/R 04/25/34 5,040.4000 USD 4,771.42
MABS 2006-AM1 M1 V/R 01/25/36 7,500,000.0000  USD 6,881,141.25
MABS 2006-HE5 A4 V/R 11/25/36 38,600.7100  USD 28,087.91
MABS 2007-HE2 A1l V/R 08/25/37 19,319,726.9400  USD 16,875,661.70
MEREDITH CORP 6.875% 02/01/26 526,000.0000  USD 532,575.00
MLMI 2003-A2 1Al V/R 02/25/33 33,009.2200 USD 32,197.69
MLMI 2005-WMC1 M V/R 09/25/35 7,620,105.2700  USD 7,594,177.86
MLMI 2005-NC1 M2 V/R 10/25/35 2,721,273.6900  USD 2,684,187.36
MLMI 2005-A6 2A3 V/R 08/25/35 36,790.9500  USD 36,531.40
FFMER 2007-H1 1A V/R 10/25/37 20,278,413.5900  USD 20,558,351.01
FFMER 2007-H1 2A V/R 10/25/37 33,211,812.6300 USD 33,643,174.29
MSRR 2012-R2 1B V/R 11/26/36 13,963,231.1800  USD 13,381,566.26
MSAC 2004-OP1 M2 V/R 11/25/34 4,856,619.7700  USD 4,831,233.25
MSAC 2005-HE4 M2 V/R 07/25/35 3,490,658.3900  USD 3,490,982.32
MSAC 2005-HE4 M3 V/R 07/25/35 6,912,000.0000  USD 6,668,776.40
MSHEL 2006-1 M1 V/R 12/25/35 27,532,999.9700  USD 27,356,494.17
MSHEL 2006-2 M1 V/R 02/25/36 13,790,000.0000  USD 12,719,177.54
MSAC 2006-NC3 A2 V/R 03/25/36 10,408,782.5100  USD 10,258,039.40
MORGAN STANLEY V/R 02/10/21 12,900,000.0000  USD 12,947,133.25
MORGAN STANLEY 3.125% 01/23/23 12,900,000.0000  USD 12,608,459.23
MORGAN STANLEY V/R 01/24/29 6,900,000.0000  USD 6,640,495.28
MSAC 2006-NC2 M1 V/R 02/25/36 19,036,799.5600  USD 14,463,520.67
MSAC 2003-SD1 Al V/R 03/25/33 144,009.4100 USD 142,293.97
MSDWC 2001-TOP3 V/R 07/15/33 4,749,388.8800  USD 5,037,665.39
MSAC 2006-NC4 A2 V/R 06/25/36 32,000,000.0000  USD 27,049,372.80
MSAC 2006-WMC2 A V/R 07/25/36 9,024,713.8300 USD 7,918,541.12
MSAC 2006-WMC2 A V/R 07/25/36 60,319,123.0100  USD 33,964,413.37
MSAC 2006-WMC2 A V/R 07/25/36 60,024,014.3800 USD 34,574,684.62
MSIX 2006-1 A4 V/R 07/25/36 13,463,294.2600  USD 7,868,565.78
MSM 2007-15AR 2A1 V/R 11/25/37 2,469,140.3500  USD 2,305,945.73
MSAC 2007-HE7 A2 V/R 07/25/37 604,479.5900  USD 594,088.95
MSBAM 2017-C34 X V/R 09/15/27 139,025,061.6400  USD 8,153,833.77
MOTEL 2017-MTL6 V/R 08/15/19 30,368,865.9900  USD 30,478,743.58
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MOTEL 2017-MTL6 V/R 08/15/19 26,634,183.4300 USD 26,747,197.60
MOTEL 2017-MTL6 V/R 08/15/19 2,751,871.3500  USD 2,770,312.19
NCSLT 2006-2 A3 V/R 11/25/27 2,965,524.5400  USD 2,951,567.60
NCSLT 2004-1 A3 V/R 06/25/29 6,584,853.3900  USD 6,422,869.95
NCSLT 2005-3W A5 V/R 10/25/33 22,206,629.0000  USD 21,155,085.16
NCSLT 2006-3 A4 V/R 03/26/29 28,326,431.9600  USD 27,884,805.89
NCSLT 2007-1 A3 V/R 07/25/30 3,667,145.2700  USD 3,591,356.38
NCSCT 2007-4AR1 V/R 03/25/38 365,497.0800  USD 365,268.64
NLFC 1999-LTL1 6.45% 01/22/26 297,760.8600  USD 304,537.33
NCMS 2018-285M D V/R 11/15/22 800,000.0000  USD 775,724.48
NCMS 2018-285M E V/R 11/15/22 600,000.0000  USD 568,675.86
NAVIENT CORP 5% 10/26/20 4,474,000.0000  USD 4,513,147.50
NAVIENT CORP 5.875% 03/25/21 14,633,000.0000  USD 15,035,407.50
NAVIENT CORP 6.625% 07/26/21 3,990,000.0000  USD 4,149,600.00
NAVIENT CORP 6.5% 06/15/22 3,440,000.0000  USD 3,538,900.00
NAVSL 2016-AA A2 V/R 09/15/26 9,138,269.3300  USD 9,543,115.68
NAVSL 2016-5A A V/R 12/25/28 2,335,705.9800  USD 2,398,870.01
NAVSL 2016-7A A V/R 12/25/28 3,765,513.5800  USD 3,843,314.36
NSLT 2010-3A A V/R 10/25/20 4,888,108.9400  USD 4,939,763.54
NSLT 2014-2A A2 V/R 04/25/25 8,776,082.9500  USD 8,818,598.68
NSLT 2016-1A A V/R 08/25/24 6,197,957.5800  USD 6,249,820.23
NETAPP INC 3.3% 09/29/24 4,246,000.0000  USD 4,074,082.81
NETFLIX INC 4.875% 04/15/28 322,000.0000  USD 303,887.50
NYMT 2005-1 A V/R 04/25/35 2,052,547.2100  USD 1,989,210.53
NHELI 2006-AF1 A V/R 10/25/36 25,900,858.5200  USD 11,117,213.12
NAA 2005-AP2 A3 V/R 05/25/35 5,340,477.7800  USD 4,088,826.80
NHELI 2005-FM1 M V/R 05/25/35 7,400,000.0000  USD 6,862,839.18
NMRR 2011-3RA 3A V/R 11/26/36 5,475,801.4800  USD 5,508,023.29
NMRR 2014-6R 2Al1 V/R 05/26/23 9,004,990.1800  USD 5,235,978.56
NHEL 2005-2 M3 V/R 10/25/35 2,500,000.0000  USD 2,404,874.25
NHEL 2006-1 AlA V/R 05/25/36 19,188,938.3600  USD 19,058,904.52
NHEL 2006-3 A2C V/R 10/25/36 7,428,087.0000 USD 4,669,331.51
NHEL 2007-2 AlA V/R 09/25/37 46,342,352.6000  USD 45,240,146.09
ONEMAIN FIN HOL 7.25% 12/15/21 1,893,000.0000 USD 1,965,170.63
OPPENHEIMER HOL 6.75% 07/01/22 424,000.0000  USD 436,720.00
OOMLT 2006-3 2A2 V/R 02/25/37 6,834,737.2100  USD 4,267,894.24
OOMLT 2007-CP1 1 V/R 03/25/37 55,330,902.1400  USD 50,528,251.76
OOMLT 2007-CP1 2 V/R 03/25/37 20,712,336.7600  USD 19,266,085.42
PPSI 2005-WHQ4 M V/R 09/25/35 4,713,000.0000  USD 4,712,437.27
PPSI 2005-WHQ4 M V/R 09/25/35 25,075,000.0000  USD 21,768,066.37
PFRMS 2006-1 1A3 V/R 09/25/36 29,253,196.6300  USD 9,442,940.65
PETSMART INC 5.875% 06/01/25 674,000.0000 USD 483,595.00
PHILLIPS 66 V/R 04/15/19 1,000,000.0000  USD 1,000,390.53
PHILLIPS 66 V/R 04/15/20 900,000.0000  USD 900,427.41
PHYSICIANS REALT 4.3% 03/15/27 2,650,000.0000  USD 2,594,116.99
PHYSICIANS REAL 3.95% 01/15/28 865,000.0000  USD 813,495.19
PISCES MIDCO INC 8% 04/15/26 3,621,000.0000  USD 3,644,717.55
PITNEY BOWES INC 4.7% 04/01/23 355,000.0000  USD 334,527.15
PLAINS ALL AMER 6.65% 01/15/37 416,000.0000  USD 456,686.20
POPLR 2005-3 M2 V/R 07/25/35 9,600,634.6900 USD 7,843,761.74
POPLR 2006-D M1 V/R 11/25/36 11,760,203.4300  USD 8,538,248.74
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BOOKING HOLDING 3.55% 03/15/28 492,000.0000  USD 468,168.67
PROG 2016-SFR1 A V/R 09/17/18 9,893,952.9300  USD 9,951,622.80
PROVIDENT FDG/ 6.375% 06/15/25 172,000.0000  USD 175,010.00
PUERTO RICO CM 4.125% 07/01/22 500,000.0000  USD 216,875.00
PUERTO RICO CMWL 5.5% 07/01/26 1,900,000.0000  USD 824,125.00
PUERTO RICO CM 5.125% 07/01/37 800,000.0000  USD 347,000.00
PUERTO RICO CMWL 5.5% 07/01/39 4,215,000.0000  USD 1,828,256.25
PUERTO RICO CMWLTH 5% 07/01/41 3,660,000.0000  USD 1,550,925.00
PUERTO RICO CM 5.125% 07/01/31 17,360,000.0000  USD 7,790,300.00
PUERTO RICO CMWLTH 5% 07/01/21 1,010,000.0000 USD 438,087.50
PUERTO RICO CMWLTH 8% 07/01/35 13,450,000.0000  USD 5,716,250.00
PUERTO RICO CMWLTH 5% 07/01/31 420,000.0000  USD 188,475.00
PUERTO RICO CMW 5.25% 07/01/23 500,000.0000  USD 224,375.00
PUERTO RICO CMW 5.25% 07/01/26 1,000,000.0000  USD 448,750.00
PUERTO RICO CMW 5.25% 07/01/16 610,000.0000  USD 272,212.50
PUERTO RICO CMWLTH 5% 07/01/27 700,000.0000  USD 314,125.00
PUERTO RICO CMWLTH 5% 07/01/28 75,000.0000 USD 33,656.25
PUERTO RICO CMW 5.25% 07/01/32 400,000.0000  USD 179,500.00
PUERTO RICO CMW 5.25% 07/01/34 400,000.0000  USD 179,500.00
PUERTO RICO CMW 5.25% 07/01/37 410,000.0000  USD 183,987.50
PUERTO RICO CMWL 5.7% 07/01/23 685,000.0000  USD 303,968.75
PUERTO RICO CMWL 5.5% 07/01/32 10,780,000.0000  USD 4,837,525.00
PUERTO RICO CMWLTH 5% 07/01/23 300,000.0000  USD 134,625.00
PUERTO RICO CM 5.125% 07/01/28 130,000.0000  USD 58,337.50
PUERTO RICO CMWLTH 6% 07/01/38 4,070,000.0000  USD 1,846,762.50
PUERTO RICO CMWL 6.5% 07/01/37 400,000.0000  USD 181,500.00
PUERTO RICO CMW 5.75% 07/01/38 550,000.0000  USD 248,187.50
PUERTO RICO CMWLTH 6% 07/01/39 215,000.0000  USD 97,018.75
PUERTO RICO CMWL 6.5% 07/01/40 120,000.0000  USD 52,050.00
PUERTO RICO CMW 5.75% 07/01/41 1,900,000.0000 USD 824,125.00
PUERTO RICO CM 5.375% 07/01/30 685,000.0000  USD 297,118.75
PUERTO RICO EL 6.125% 07/01/40 3,000,000.0000  USD 1,162,500.00
PUERTO RICO ELE 6.05% 07/01/32 800,000.0000  USD 310,000.00
QVC INC 5.125% 07/02/22 3,400,000.0000  USD 3,502,697.92
QVC INC 4.375% 03/15/23 900,000.0000  USD 895,639.49
QVC INC 5.95% 03/15/43 8,100,000.0000  USD 7,693,531.15
QVC INC 4.85% 04/01/24 2,190,000.0000  USD 2,213,508.20
QVC INC 4.45% 02/15/25 800,000.0000  USD 781,046.51
QVC INC 5.45% 08/15/34 50,000.0000 USD 47,142.45
QUALCOMM INC 2.9% 05/20/24 290,000.0000  USD 272,616.73
RAAC 2006-SP2 M2 V/R 02/25/36 6,250,000.0000  USD 5,852,803.25
RAAC 2007-SP2 M1 V/R 06/25/37 23,049,000.0000  USD 16,831,910.25
RASC 2007-KS1 A3 V/R 11/25/36 2,491,096.9800  USD 2,436,210.14
RASC 2007-KS2 Al V/R 02/25/37 14,000,000.0000  USD 12,957,322.00
RASC 2007-EMX1 A V/R 01/25/37 36,905,173.1800  USD 21,670,503.64
RBSGC 2007-A 1Al 6% 01/25/37 12,401.4800 USD 11,550.32
RBSSP 2009-9 11A V/R 04/26/37 212,974.0300  USD 200,812.08
RADIATE HOLDCO 6.875% 02/15/23 3,210,000.0000  USD 3,121,725.00

137/215



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

RASC 2005-EMX3 M V/R 09/25/35 7,400,000.0000  USD 7,242,751.48
RASC 2006-KS9 Al V/R 11/25/36 7,886,464.2100  USD 7,509,274.34
RECKSON OPERATI 7.75% 03/15/20 500,000.0000  USD 539,639.31
SL GREEN REALTY 4.5% 12/01/22 970,000.0000  USD 983,608.69
ENRGY TRANS PT/ 5.75% 09/01/20 2,140,000.0000  USD 2,235,986.81
ENRGY TRANS PT 5.875% 03/01/22 450,000.0000  USD 477,547.39
RAMC 2007-1 AF3 V/R 04/25/37 9,254,610.3500  USD 4,654,517.43
RAMC 2007-2 AF2 S/UP 06/25/37 3,909,778.5200  USD 1,852,946.09
RAMC 2007-3 AV2 V/R 09/25/37 63,761.1900 USD 51,674.27
RAMC 2004-3 AV2A V/R 11/25/34 63,681.4200 USD 59,380.72
RASC 2004-KS2 M2 V/R 03/25/34 4,552,744.2800 USD 4,567,432.34
RAMP 2005-EFC5 M V/R 10/25/35 4,790,436.8500  USD 4,818,198.87
RAMP 2005-EFC6 M V/R 11/25/35 13,000,000.0000  USD 12,784,081.70
RAMP 2005-NC1 Al V/R 10/25/34 4,024,866.7800  USD 3,899,546.92
RAMP 2005-NC1 Al V/R 12/25/35 17,729,791.4400  USD 15,109,496.70
RAMP 2005-RS8 M2 V/R 09/25/35 12,590,678.0000  USD 12,086,518.29
RASC 2006-KS3 M1 V/R 04/25/36 17,500,000.0000  USD 17,261,945.75
RIO OIL FINANCE 9.25% 07/06/24 1,124,167.8200 USD 1,237,989.81
RIO OIL FINANCE 9.75% 01/06/27 533,912.5900  USD 592,642.97
RIO OIL FINANCE 8.2% 04/06/28 2,800,000.0000  USD 2,914,800.00
RITE AID CORP 6.125% 04/01/23 4,940,000.0000  USD 5,020,275.00
ROCKWELL COLLINS 2.8% 03/15/22 194,000.0000  USD 188,475.22
SCFMT 2017-1A A 4.1% 06/25/24 4,640,694.8500  USD 4,642,145.07
SBA TOWER TRUS 2.877% 07/09/21 1,500,000.0000  USD 1,479,735.00
SLCLT 2005-2 A3 V/R 03/15/27 16,142,354.2100  USD 16,131,248.27
SLCLT 2005-3 A3 V/R 06/15/29 7,826,282.2400  USD 7,804,033.68
NAVIENT CORP 5.625% 08/01/33 1,954,000.0000 USD 1,709,750.00
SLM CORP 8% 03/25/20 21,896,000.0000  USD 23,373,980.00
NAVIENT CORP 7.25% 01/25/22 5,900,000.0000  USD 6,268,750.00
NAVIENT CORP 5.5% 01/15/19 17,210,000.0000  USD 17,468,150.00
NAVIENT CORP 4.875% 06/17/19 10,490,000.0000  USD 10,594,900.00
SLMA 2005-4 A3 V/R 01/25/27 6,745,595.6200 USD 6,714,403.99
SLMA 2005-A A3 V/R 06/15/23 7,023,065.8700  USD 7,012,975.83
SL GREEN OPERAT 3.25% 10/15/22 234,000.0000  USD 227,083.76
SOFI 2017-D ALFX V/R 09/25/40 8,698,060.1500  USD 8,633,510.11
SOFI 2017-D A2FX V/R 09/25/40 3,200,000.0000  USD 3,108,157.76
SABINE PASS LI 5.625% 02/01/21 664,000.0000  USD 697,325.70
SALESFORCE.COM  3.25% 04/11/23 1,090,000.0000 USD 1,081,668.33
SALESFORCE.COM 1 3.7% 04/11/28 1,360,000.0000 USD 1,348,524.33
SANTANDER HOLDIN 4.5% 07/17/25 3,000,000.0000  USD 3,022,981.65
SANTANDER HOLDIN 4.4% 07/13/27 1,284,000.0000  USD 1,261,442.60
SANTANDER HOLDIN 3.4% 01/18/23 14,048,000.0000  USD 13,621,996.93
SANTANDER HOLDIN 3.7% 03/28/22 412,000.0000  USD 408,596.23
SAST 2003-1 M1 V/R 06/25/33 1,434,945.4400 USD 1,436,479.97
SAST 2004-1 M1 V/R 03/25/35 1,746,654.4000 USD 1,715,168.86
SAST 2007-4 Al V/R 12/25/37 7,172,413.8000  USD 7,327,473.50
SCIENTIFIC GAMES 1 5% 10/15/25 131,000.0000  USD 127,102.75
SABR 2006-NC1 A3 V/R 03/25/36 10,269,030.4100  USD 9,171,900.55
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SABR 2005-FR2 M3 V/R 03/25/35 8,650,000.0000  USD 8,116,375.45
SEMPRA ENERGY V/R 03/15/21 8,200,000.0000  USD 8,223,367.95
SEMT 2004-5 A2 V/R 06/20/34 65,304.9100 USD 62,503.37
SEMT 2005-3 Al V/R 05/20/35 4,391,857.1400  USD 4,311,743.08
SGMS 2006-FRE1 A V/R 02/25/36 6,429,797.6200  USD 4,330,642.94
SIGNODE INDUST 6.375% 05/01/22 4,900,000.0000  USD 5,065,375.00
SCLP 2017-3 A 2.77% 01/25/22 2,756,320.5800  USD 2,736,916.63
SOFI 2017-E A2 1.86% 02/25/21 5,337,389.0200  USD 5,275,241.53
SVHE 2005-4 M4 V/R 03/25/36 8,102,000.0000  USD 4,901,002.70
SVHE 2006-0PT3 M V/R 06/25/36 45,149,874.3500  USD 24,450,354.60
SVHE 2006-0PT4 M V/R 06/25/36 5,845,127.8200  USD 2,617,886.62
LIFESTORAGE LP 3.5% 07/01/26 1,200,000.0000 USD 1,117,663.31
SPANISH BROADCA 12.5% 04/15/17 852,000.0000  USD 870,903.75
SURF 2004-BC4 A2 V/R 10/25/35 3,555,726.1000  USD 3,502,739.74
SURF 2005-BC2 M3 V/R 12/25/35 2,970,993.9600  USD 2,970,511.17
SPECTRA ENERGY PA V/R 06/05/20 1,000,000.0000  USD 1,008,106.38
SPMF 2017-1A A 4.36% 12/20/47 20,177,514.3500  USD 20,215,173.66
SCFT 2016-AA A 3.05% 04/25/29 2,395,818.6800  USD 2,392,557.73
SPRINGLEAF FINANCE 6% 06/01/20 6,132,000.0000  USD 6,392,610.00
SPRINGLEAF FINA 7.75% 10/01/21 1,780,000.0000 USD 1,937,975.00
SPRINGLEAF FINA 5.25% 12/15/19 5,835,000.0000  USD 5,980,875.00
SPRINGLEAF FINA 8.25% 12/15/20 23,219,000.0000  USD 25,598,947.50
SPRINGLEAF FIN 6.125% 05/15/22 12,833,000.0000  USD 13,185,907.50
SPRINGLEAF FIN 5.625% 03/15/23 18,900,000.0000  USD 18,900,000.00
SPRINGLEAF FIN 6.875% 03/15/25 10,705,000.0000  USD 10,798,668.75
SLFT 2017-AA A 2.68% 07/15/30 22,700,000.0000  USD 22,298,446.08
SPRINT CAPITAL C 6.9% 05/01/19 33,951,000.0000  USD 35,054,407.50
SPRINT COMMUNICATI 9% 11/15/18 349,000.0000  USD 359,906.25
SPRINT COMMUNICATI 7% 08/15/20 17,292,000.0000  USD 18,326,061.60
SPRINT CORP 7.25% 09/15/21 24,594,000.0000  USD 26,195,315.34
SPRINT CORP 7.625% 03/01/26 5,788,000.0000  USD 6,236,570.00
SPRINT SPECTRUM 3.36% 09/20/21 4,375,000.0000 USD 4,375,000.00
SPRINT SPECTRU 4.738% 03/20/25 4,000,000.0000  USD 4,025,000.00
SPRINT SPECTRU 5.152% 03/20/28 7,400,000.0000  USD 7,492,500.00
STANDARD INDUST 4.75% 01/15/28 1,504,000.0000 USD 1,410,000.00
STARM 2007-3 2A1 V/R 06/25/37 11,415,374.0200  USD 11,153,366.07
STARWOOD PROPERTY 5% 12/15/21 500,000.0000  USD 506,250.00
STARWOOD PROPER 4.75% 03/15/25 1,152,000.0000 USD 1,114,560.00
STARWOOD PROPE 3.625% 02/01/21 8,000,000.0000  USD 7,880,000.00
SWH 2017-1 A V/R 10/17/19 11,757,050.1600  USD 11,811,809.80
SWH 2017-1 B V/R 10/17/19 1,400,000.0000  USD 1,405,891.76
SWH 2017-1 C V/R 10/17/19 4,727,000.0000  USD 4,742,870.90
SWH 2017-1 D V/R 10/17/19 8,600,000.0000  USD 8,684,813.20
STEARNS HOLDIN 9.375% 08/15/20 1,580,000.0000 USD 1,611,600.00
SMPT 2017-MONT A V/R 08/20/19 26,300,000.0000  USD 26,367,338.52
SMPT 2017-MONT B V/R 08/20/19 11,300,000.0000  USD 11,332,650.22
STORE CAPITAL CO 4.5% 03/15/28 748,000.0000  USD 734,879.56
SASC 2005-WF4 M5 V/R 11/25/35 19,865,000.0000  USD 19,785,996.90
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SARM 2005-9 2A1 V/R 05/25/35 137,198.7000  USD 114,823.99
SARM 2005-15 3A1 V/R 07/25/35 4,278,191.8200 USD 3,473,098.58
SARM 2005-16XS M V/R 08/25/35 15,639,390.1100  USD 13,375,198.97
SARM 2005-19XS 1 V/R 10/25/35 11,001,872.9200  USD 10,769,587.08
SAIL 2006-3 A5 V/R 06/25/36 14,525,149.1900  USD 14,140,009.05
SAIL 2004-1 A3 V/R 02/25/34 34,304,145.6400  USD 34,353,794.03
SAIL 2004-BNC2 A V/R 12/25/34 12,273,458.9900  USD 12,143,114.86
SAIL 2005-3 M3 V/R 04/25/35 4,440,000.0000  USD 4,427,735.39
SAMI 2002-AR3 Al V/R 09/19/32 67,154.7100  USD 65,843.08
WFHET 2004-1 1A V/R 04/25/34 8,024,530.2500  USD 7,848,099.72
SAMI 2005-AR1 M V/R 04/19/35 4,800,838.5700  USD 4,666,968.15
SASC 2006-0PT1 A V/R 04/25/36 1,110,448.1200 USD 1,098,170.56
SASC 2006-NC1 A7 V/R 05/25/36 17,123,401.2400  USD 16,342,430.31
SAMI 2007-AR3 1A V/R 04/25/37 44,343,718.6100  USD 42,666,257.82
SASC 2007-TC1 M1 V/R 04/25/31 8,945,000.0000  USD 8,721,909.91
SUNOCO LOGISTIC 5.95% 12/01/25 760,000.0000  USD 819,243.76
SUNOCO LP/FINA 4.875% 01/15/23 1,110,000.0000  USD 1,087,800.00
SCML 2017-SBC6 A V/R 04/25/23 3,034,117.5800  USD 3,065,235.19
T-MOBILE USA IN 4.75% 02/01/28 364,000.0000  USD 352,170.00
TECH DATA CORP 3.7% 02/15/22 2,327,000.0000  USD 2,292,069.73
TECH DATA CORP 4.95% 02/15/27 910,000.0000  USD 889,325.28
TENET HEALTHCA 4.625% 07/15/24 1,702,000.0000 USD 1,648,812.50
ANDEAVOR LOGIS L 5.5% 10/15/19 200,000.0000  USD 205,630.00
TEXAS ST PUBLIC 8.25% 07/01/24 500,000.0000  USD 510,225.00
TEXTRON INC V/R 11/10/20 3,770,000.0000  USD 3,771,729.49
TIME WARNER INC 3.8% 02/15/27 384,000.0000  USD 371,932.60
TIMES SQUARE H 8.528708/01/26 1,951,857.8200 USD 2,292,189.02
TOPBUILD ESCRO 5.625% 05/01/26 1,079,000.0000 USD 1,085,743.75
TRANSCONT GAS PI 4.6% 03/15/48 568,000.0000  USD 546,216.65
TRONOX INC 6.5% 04/15/26 375,000.0000  USD 372,187.50
TRUMN 2006-1 A V/R 3/25/36 3,325,584.7400  USD 3,272,157.56
UDR INC 4.625% 01/10/22 103,000.0000  USD 106,141.53
UDR INC 3.5% 01/15/28 410,000.0000  USD 386,662.44
UNITED AIR 2016- 3.1% 07/07/28 262,876.4700  USD 252,045.78
US TIPS 2.375% 01/15/25 26,176,868.6000  USD 29,030,012.47
US TREAS BDS 2.25% 08/15/46 100,000.0000  USD 83,578.17
US TREAS BDS 3% 02/15/47 (3,528,000.0000)  USD (3,444,485.61)
US TREAS BDS 3% 02/15/47 3,528,000.0000  USD 3,444,485.61
US TREAS BDS 2.75% 08/15/47 2,830,000.0000  USD 2,625,654.11
US TREAS NTS 1.375% 08/31/23 56,200,000.0000  USD 52,158,453.99
US TREAS NTS 2.125% 07/31/24 21,800,000.0000  USD 20,850,082.00
US TREAS NTS 2.125% 09/30/24 117,000,000.0000  USD 111,725,859.96
US TREAS NTS 2.25% 10/31/24 203,550,000.0000  USD 195,714,120.88
US TREAS NTS 2.75% 02/15/24 2,800,000.0000  USD 2,783,593.74
US TREAS NTS 2% 10/31/21 2,700,000.0000  USD 2,637,404.31
US TREAS NTS 2.25% 11/15/24 63,300,000.0000  USD 60,838,470.62
US TREAS NTS 2.125% 12/31/21 30,200,000.0000  USD 29,588,921.72
US TREASURY 1.5% 01/31/22 200,000.0000  USD 191,339.84
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US TREAS NTS 2% 02/15/25 11,021,000.0000  USD 10,402,360.30
US TREAS NTS 1.75% 03/31/22 9,300,000.0000  USD 8,962,875.00
US TIPS 0.125% 04/15/20 1,169,388.0000 USD 1,160,077.25
US TREAS NTS 2% 08/15/25 1,400,000.0000 USD 1,314,933.59
WI TREASURY SEC 1.875% 08/31/22 24,200,000.0000  USD 23,328,422.00
US TREAS NTS 1.75% 09/30/22 11,500,000.0000  USD 11,015,742.13
US TREAS NTS 1.625% 02/15/26 2,200,000.0000  USD 1,999,378.90
US TIPS 0.625% 07/15/21 77,320.6000 USD 77,752.48
US TREAS NTS 2.125% 08/15/21 65,100,000.0000  USD 63,965,835.61
WI US TREAS NTS 1.75% 5/15/22 5,400,000.0000  USD 5,197,394.54
US TREAS NTS 1.125% 09/30/21 37,390,000.0000  USD 35,486,923.78
US TREAS NTS 2% 11/15/26 800,000.0000  USD 742,640.62
US TREAS NTS 1.75% 11/30/21 26,400,000.0000  USD 25,545,093.82
US TREAS NTS 2.25% 12/31/23 89,100,000.0000  USD 86,298,222.88
US TIPS 0.375% 01/15/27 5,153.0500  USD 4,982.67
US TREAS NTS 2.25% 02/15/27 28,000,000.0000  USD 26,477,500.00
US TREAS NTS 2.5% 05/15/24 98,000,000.0000  USD 95,950,038.94
US TREAS NTS 2.375% 05/15/27 5,836,000.0000  USD 5,569,276.59
US TREAS NTS 2.125% 06/30/22 19,600,000.0000  USD 19,125,312.50
US TREAS NTS 2% 07/31/22 7,400,000.0000  USD 7,178,578.09
US TREAS NTS 2% 05/31/24 33,500,000.0000  USD 31,855,752.00
US TREAS NTS 2% 06/30/24 142,800,000.0000  USD 135,682,312.50
UNIVISION COMM 5.125% 02/15/25 14,170,000.0000  USD 13,142,675.00
USBR 2016-1 A V/R 09/25/27 1,400,857.4500  USD 1,404,289.55
USBR 2017-1 A V/R 01/25/57 12,914,733.9900  USD 12,948,441.45
VOLT 2017-NP11 A V/R 10/25/47 4,181,170.1300  USD 4,174,893.78
VOLT 2017-NPL6 A V/R 05/26/20 3,634,690.6500  USD 3,620,925.35
VENTAS REALTY L 3.25% 10/15/26 100,000.0000  USD 92,197.16
VEREIT OPERATIN 3.95% 08/15/27 380,000.0000  USD 352,604.06
VERIZON COMMUNI 5.25% 03/16/37 1,690,000.0000 USD 1,765,520.30
VBTOW 2016-2A 5.193% 10/15/21 393,624.1900  USD 398,452.38
VIASAT INC 5.625% 09/15/25 3,698,000.0000  USD 3,522,345.00
VICI PROP 1 / VICI 8% 10/15/23 4,736,086.0000  USD 5,292,576.11
VMWARE INC 2.3% 08/21/20 760,000.0000  USD 740,266.96
VMWARE INC 2.95% 08/21/22 5,690,000.0000  USD 5,461,757.60
VMWARE INC 3.9% 08/21/27 540,000.0000  USD 507,565.70
VOLKSWAGEN GROU 1.65% 05/22/18 300,000.0000  USD 299,872.34
VOLT 2017-NPL7 A V/R 06/25/47 25,946,432.8800  USD 25,861,370.09
WFCG 2015-BXRP F V/R 11/15/16 3,454,736.6100  USD 3,452,721.81
VORNADO REALTY L 3.5% 01/15/25 528,000.0000  USD 501,448.61
WFRBS 2014-C19 X V/R 03/15/47 8,800,000.0000  USD 220,916.96
WABR 2016-BOCA A V/R 06/15/18 6,100,000.0000  USD 6,104,266.34
WAMU 2005-AR1 A3 V/R 01/25/45 169,629.5400  USD 163,957.25
WMALT 2006-AR8 3 V/R 10/25/46 21,420,018.8100  USD 14,718,172.59
WELLS FARGO & COMP 3% 10/23/26 2,810,000.0000  USD 2,586,577.21
WELLS FARGO & COM V/R 02/11/22 6,670,000.0000  USD 6,741,505.60
WFHET 2006-2 M1 V/R 07/25/36 10,000,000.0000  USD 9,842,907.00
WFHET 2007-1 A2 V/R 03/25/37 3,012,991.3800  USD 2,612,982.12
WFMBS 2006-AR7 1 V/R 05/25/36 28,865,452.1600  USD 29,260,366.18
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WFMBS 2006-AR14 V/R 10/25/36 652,304.3800  USD 622,744.49
WELLTOWER INC 4.25% 04/15/28 592,000.0000  USD 582,942.76
WESTERN DIGITAL 4.75% 02/15/26 5,260,000.0000  USD 5,200,825.00
WESTMORELAND CO 8.75% 01/01/22 685,000.0000  USD 236,325.00
WEWORK COS INC 7.875% 05/01/25 1,868,000.0000 USD 1,830,640.00
WYNDHAM WORLDWID 4.5% 04/01/27 203,000.0000  USD 200,474.58
WYNDHAM WORLDWI 4.15% 04/01/24 179,000.0000  USD 177,920.21
ZIMMER BIOMET 3.375% 11/30/21 124,000.0000  USD 123,097.77
RIO OIL FINANCE 9.75% 01/06/27 381,366.1400  USD 423,316.42
CASH COLLATERAL V/R 12/31/49 380,000.0000  USD 380,000.00
CASH COLLATERAL V/R 12/31/49 (11,360,000.0000)  USD (11,360,000.00)
CASH COLLATERAL V/R 12/31/49 2,317,000.0000  USD 2,317,000.00
CASH COLL ISDA V/R 12/31/49 570,000.0000  USD 570,000.00
CASH COLLATERAL ISDA V/R 12/31/49 2,750,000.0000  USD 2,750,000.00
CASH COLL ISDA V/R 12/31/49 370,000.0000  USD 370,000.00
CASH COLLATERAL 1SDA BRC 3,110,000.0000  USD 3,110,000.00
CASH COLLATERAL V/R 12/31/49 (2,910,000.0000)  USD (2,910,000.00)
CASH COLLATERAL V/R 12/31/49 1,640,000.0000 USD 1,640,000.00
CASH COLLATERAL 1SDA FBF 410,000.0000  USD 410,000.00
CASH COLLATERAL CME CDS FOB USD 251,000.0000  USD 251,000.00
CASH COLLATERAL CME FOB 5,470,000.0000  USD 5,470,000.00
CASH COLLATERAL V/R 12/31/49 840,000.0000  USD 840,000.00
CASH COLLATERAL FOB USD 485,000.0000  USD 485,000.00
CASH COLLATERAL 1SDA GLM (2,450,000.0000)  USD (2,450,000.00)
CASH COLLATERAL V/R 12/31/49 110,000.0000  USD 110,000.00
CASH COLLATERAL V/R 12/31/49 330,000.0000  USD 330,000.00
CASH COLLATERAL 1SDA GST 370,000.0000  USD 370,000.00
CASH COLLATERAL ISDA JPM USD (5,070,000.0000)  USD (5,070,000.00)
CASH COLLATERAL CME JPS 280,000.0000  USD 280,000.00
CASH COLLATERAL ISDA JPM USD 983,000.0000  USD 983,000.00
CASH COLLATERAL 1SDA MEI (30,000.0000)  USD (30,000.00)
CASH COLLATERAL CME MSB (9,120,000.0000)  USD (9,120,000.00)
CASH COLLATERAL 1SDA MYC 1,040,000.0000 USD 1,040,000.00
CASH COLLATERAL 1SDA MYC (893,000.0000)  USD (893,000.00)
CASH COLLATERAL USD RBS (470,000.0000)  USD (470,000.00)
CASH COLLATERAL SAL FOB 2,470,000.0000  USD 2,470,000.00
CASH COLL ISDA V/R 12/31/49 3,980,000.0000  USD 3,980,000.00
CASH COLLATERAL V/R 12/31/49 3,560,000.0000  USD 3,560,000.00
CASH COLLATERAL CME BOS USD (26,440,000.0000)  USD (26,440,000.00)
CASH COLLATERAL 1SDA UAG (25,030,000.0000)  USD (25,030,000.00)
CASH COLLATERAL WFS USD 700,000.0000  USD 700,000.00
T/L IHEARTCOMMUNI ZCP 01/30/19 31,027,000.0000  USD 24,750,486.12
T/L CLEAR CHANNEL 0% 07/30/19 2,700,000.0000  USD 2,160,000.00
T/L CHRYSLER GROU ZCP 12/31/18 757,832.3100  USD 760,863.64
T/L DAVITA HEALTH 0% 6/18/21 192,500.0000  USD 194,562.45
T/L AWAS AVIATION 0% 10/2/21 772,500.0000  USD 777,791.61
T/L CHS/COMMUNITY 0% 12/31/19 2,960,000.0000  USD 2,917,038.56
T/L CHS/COMM HEALTH 0% 1/27/21 3,090,000.0000  USD 3,001,935.00
T/L CHENIERE ENERG 0% 02/25/20 1,350,000.0000 USD 1,350,843.75
T/L MGM GROWTH 0% 04/25/23 607,600.0000  USD 612,157.00
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T/L DIAMOND RESORTS INTERNATIONAL INC 0%

09/02/23 2,066,018.8900  USD 2,084,871.31
T/L HILTON WORLDWI 0% 10/25/23 11,723,124.2600  USD 11,826,920.80
T/L SERTA SIMMONS 0% 11/08/23 197,500.0000  USD 179,527.50
T/L VISTA OPERAT 0% 08/04/23 427,480.4500  USD 429,312.63
T/L VISTA OPERAT 0% 08/04/23 75,945.8900  USD 76,570.85
T/L VISTRA OPERATI 0% 12/14/23 446,250.0000  USD 449,987.34
T/L PRESTIGE BRAND 0% 01/26/24 69,000.1400  USD 69,488.87
T/L GARTNER TLB 0% 04/05/24 127,710.0000  USD 128,667.83
T/L REYNOLDS GROUP 0% 02/05/23 197,006.2500  USD 198,450.31
T/L SPRINT COMM 0% 02/02/24 4,163,458.6600  USD 4,179,071.63
T/L KINETIC CONCEP 0% 02/02/24 9,428,529.8700  USD 9,497,772.99
T/L ANCESTRY COM 0% 10/19/23 1,182,969.7000 USD 1,189,994.17
T/L UNIVISION COMM 0% 03/15/24 26,383,993.0500  USD 26,056,013.63
T/L RPI FINANCE 0% 03/27/23 7,135,846.5400 USD 7,175,350.59
T/L CENTURYLINK INC 0% 1/31/25 7,780,000.0000  USD 7,674,845.52
T/L BWAY HOLDING 0% 04/03/24 387,075.0000  USD 389,897.55
T/L VERTIV GROUP 0% 11/30/2023 250,862.0700  USD 251,332.44
T/L CAESARS ENTER 0% 10/07/24 2,294,250.0000  USD 2,301,658.13
T/L NIELSEN FINANC 0% 10/04/23 395,505.0000  USD 398,193.25
T/L SEQUA CORP ZCP 11/28/2021 3,826,348.6800  USD 3,878,960.97
T/L SEQUA CORP ZCP 04/28/22 650,000.0000  USD 662,187.50
T/L CITYCENTER HOL 0% 04/18/24 297,750.0000  USD 299,727.36
T/L ALMONDE INC 0% 6/13/2024 (0.0100)  USD (0.01)
T/L POST HOLDINGS 0.0% 5/24/24 1,460,425.0000 USD 1,468,336.12
T/L FRONTIER COMMU 0% 6/15/24 7,462,406.0200  USD 7,383,117.96
T/L FIRST DATA COR 0% 07/08/22 3,000,000.0000  USD 3,013,767.00
T/L NEXSTAR BROAD 0% 01/17/24 455,151.0300  USD 457,540.57
T/L MISSION BROAD 0% 01/17/24 58,449.1400 USD 58,756.00
T/L CASTLELAKE 0% 7/12/24 3,537,283.0200  USD 3,524,707.84
T/L HD SUPPLY 0% 08/01/2024 319,200.0000  USD 321,195.00
T/L PAREXEL INTER 0% 09/27/24 398,000.0000  USD 400,039.75
T/L ACCUDYNE INDUS 0% 08/18/24 597,000.0000  USD 601,150.94
T/L NATURES BOUNTY 0% 09/26/24 497,500.0000  USD 423,496.88
T/L MH SUB I LLC 0% 09/13/24 1,004,950.0000 USD 1,006,729.77
T/L HD SUPPLY INC 0% 10/17/23 197,507.5000  USD 199,081.44
T/L QUINTILES IMS 0% 1/17/25 10,149,000.0000  USD 10,212,431.25
T/L BEACON ROOF 0% 01/02/2025 490,000.0000  USD 493,277.12
T/L TRONOX FINANCE 0% 09/23/24 363,168.6100  USD 367,351.59
T/L GOLDEN NUGGET 0% 10/04/23 30,000.0000 USD 30,164.07
T/L AVANTOR PERFOR 0% 11/21/24 687,400.0000  USD 695,133.25
T/L TRAVERSE MIDST 0% 09/27/24 233,703.7000  USD 235,273.96
T/L AIR MEDICAL GR 0% 09/26/24 997,750.0000  USD 1,009,865.68
T/L MULTI COLOR CO 0% 10/31/24 174,562.5000  USD 175,599.05
T/L WEST CORPORATI 0% 10/10/24 214,183.4300  USD 215,426.55
T/L CAESARS RESORT 0% 10/2/24 5,370,750.0000  USD 5,422,217.90
T/L TRONOX BLOCKE 0% 09/23/24 135,706.3900  USD 137,269.46
T/L UPC FINANCING 0% 1/15/26 730,000.0000  USD 732,623.62
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T/L DELL INTL LLC 0% 9/7/23 2,535,747.2700  USD 2,546,615.48
T/L CENTENE CORPOR 0% 10/16/18 26,400,000.0000  USD 26,400,000.00
T/L UNITYMEDIA 0% 01/15/2026 1,000,000.0000 USD 1,000,938.00
T/L TERRAFORM POWER 0% 11/8/22 199,500.0000  USD 200,996.25
T/L CALIFORNIA RES 0% 12/31/22 1,050,000.0000 USD 1,071,000.00
T/L CAMELOT FINAN ZCP 10/03/23 197,014.9600  USD 198,615.71
T/L BMC SOFTWARE 0% 9/10/2022 18,275,954.4400  USD 18,363,569.37
T/L SINCLAIR TELE ZCP 12/12/24 5,700,000.0000  USD 5,732,655.30
T/L ARAMARK 0% 03/11/2025 997,750.0000  USD 1,005,544.42
T/L VICI PROPER 0% 12/20/24 3,627,272.7300  USD 3,645,659.38
T/L MEREDITH CORP 0% 1/31/25 600,000.0000  USD 604,541.40
T/L CHARTER 0% 04/30/2025 5,638,477.3100  USD 5,675,674.34
T/L 1RB HOLDING C ZCP 02/05/25 700,000.0000  USD 707,875.00
T/L CROWN HOLDINGS 0% 1/29/25 900,000.0000  USD 909,351.90
T/L BARRACUDA NETWO 0% 2/12/25 300,000.0000  USD 302,062.50
T/L CSC HOLDINGS .00% 01/25/26 1,600,000.0000  USD 1,609,200.00
T/L SYNIVERSE 0% 2/9/23 750,000.0000  USD 758,984.25
T/L SS&C TECH 0% 2/28/25 7,000,000.0000  USD 7,054,446.00
T/L GENWORTH FINAN 0% 02/28/23 400,000.0000  USD 406,750.00
T/L SS&C TECHNOLOG 0% 02/28/25 5,000,000.0000  USD 5,038,890.00
T/L HCA INC 0% 03/07/25 2,991,051.1000  USD 3,025,116.18

T/L HCA INCO% 03/17/23 830,588.2200  USD 836,428.09

T/L GREENSKY HOLD LLC 03/27/25 4,900,000.0000  USD 4,918,375.00
T/L LAS VEGAS SAN ZCP 03/29/25 2,586,685.3000  USD 2,602,314.05
T/L PISCES MIDCOO% 03/28/25 3,500,000.0000  USD 3,540,103.00
T/L WYNDHAM 0% 3/28/25 1,400,000.0000  USD 1,412,104.40
T/L KFC HOLDING CO 0% 03/28/25 1,083,555.0000 USD 1,093,036.11
T/L ABC SUPPLY CO 0% 10/31/23 1,687,218.0400 USD 1,692,385.99
T/L SBA SENIOR FI 0% 04/04/25 500,000.0000  USD 501,992.00
T/L GOLDEN NU 0% 10/4/23 30,000.0000 USD 30,202.50
T/L CEOC LLC 0% 10/07/24 2,114,750.0000  USD 2,121,578.53
CDX NA 00.110 SP 05/25/2046 BOFAUS6S LONG 18,633,491.2200  USD 17,173,867.80
CDX NA 00.110 SP 05/25/2046 BOFAUS6S SHORT (18,633,491.2200) USD (18,633,491.22)
CDX NA 00.500 SP 01/17/2047 CSFPGB2L SHORT (1,300,000.0000) USD (1,300,000.00)
CDX NA 00.500 SP 01/17/2047 CSFPGB2L LONG 1,300,000.0000  USD 1,311,715.07
CDX NA 00.500 SP 05/11/2063 CSFPGB2L LONG 2,468,306.5200  USD 2,487,895.12
CDX NA 00.500 SP 05/11/2063 CSFPGB2L SHORT (2,468,306.5200)  USD (2,468,306.52)
CDS XS0114288789 01.000 SP 06/20/2019
CITILSIBX. LONG 4,000,000.0000  USD 4,014,439.64
CDS XS0114288789 01.000 SP 06/20/2019

(4,000,000.0000)  USD (4,000,000.00)

CITIUS33XXX SHORT

CDX NA 00.500 SP 01/17/2047 CSFPGB2L LONG 3,000,000.0000  USD 3,027,034.77
CDX NA 00.500 SP 01/17/2047 CSFPGB2L SHORT (3,000,000.0000)  USD (3,000,000.00)
CDX NA 00.500 SP 05/11/2063 BOFAUS6S LONG 1,480,983.9100  USD 1,492,737.07

CDX NA 00.500 SP 05/11/2063 BOFAUS6S SHORT
CDX NA 00.500 SP 01/17/2047 BOFAUS6S SHORT
CDX NA 00.500 SP 01/17/2047 BOFAUS6S LONG
CDX NA 00.500 SP 01/17/2047 GSILGB2X LONG

(1,480,983.9100)  USD
(1,500,000.0000)  USD
1,500,000.0000  USD
3,400,000.0000  USD

(1,480,983.91)
(1,500,000.00)
1,513,517.39
3,430,639.41
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CDX NA 00.500 SP 01/17/2047 GSILGB2X SHORT (3,400,000.0000)  USD (3,400,000.00)
CDS XS0114288789 01.000 SP 06/20/2019
(1,700,000.0000)  USD (1,700,000.00)
CHASUS33XXX SHORT
CDS XS0114288789 01.000 SP 06/20/2019
1,700,000.0000  USD 1,706,136.85
CHASUS33XXX LONG
CDX NA 00.500 SP 01/17/2047 DEUTGB2L SHORT (5,600,000.0000)  USD (5,600,000.00)
CDX NA 00.500 SP 01/17/2047 DEUTGB2L LONG 5,600,000.0000  USD 5,650,464.90
CDS XS0114288789 01.000 SP 06/20/2019
200,000.0000  USD 200,721.98
GSILGB2XXXX LONG
CDS XS0114288789 01.000 SP 06/20/2019
(200,000.0000)  USD (200,000.00)
GSILGB2XXXX SHORT
CDX NA 00.500 SP 05/11/2063 BOFAUSGNGFX LONG 98,732.2600  USD 99,515.80
CDX NA 00.500 SP 05/11/2063 BOFAUSBNGFX SHORT (98,732.2600)  USD (98,732.26)
CDX NA 00.500 SP 01/17/2047 MSCSUS33 LONG 800,000.0000  USD 807,209.27
CDX NA 00.500 SP 01/17/2047 MSCSUS33 SHORT (800,000.0000)  USD (800,000.00)
CDX NA 00.500 SP 01/17/2047 CSFPGB2L SHORT (600,000.0000)  USD (600,000.00)
CDX NA 00.500 SP 01/17/2047 CSFPGB2L LONG 600,000.0000  USD 605,406.95
CDS XS0114288789 01.000 SP 06/20/2019
100,000.0000  USD 100,360.99
BARCGB33XXX LONG
CDS XS0114288789 01.000 SP 06/20/2019
(100,000.0000)  USD (100,000.00)
BARCGB33XXX SHORT
CDX NA 00.500 SP 05/11/2063 CSFPGB2L SHORT (2,468,306.5200)  USD (2,468,306.52)
CDX NA 00.500 SP 05/11/2063 CSFPGB2L LONG 2,468,306.5200  USD 2,487,895.12
CDX NA 00.500 SP 01/17/2047 BOFAUSBNGFX LONG 2,000,000.0000  USD 2,018,023.18
CDX NA 00.500 SP 01/17/2047 BOFAUSGNGFX SHORT (2,000,000.0000)  USD (2,000,000.00)
CDX NA 00.500 SP 05/11/2063 BOFAUSGNGFX SHORT (1,974,645.2100)  USD (1,974,645.21)
CDX NA 00.500 SP 05/11/2063 BOFAUSSNGFX LONG 1,974,645.2100  USD 1,990,316.09
CDS XS0114288789 01.000 SP 06/20/2024
(200,000.0000)  USD (200,000.00)
CITIUS33XXX SHORT
CDS XS0114288789 01.000 SP 06/20/2024
200,000.0000  USD 194,397.80
CITIUS33XXX LONG
CDS XS0114288789 01.000 SP 09/20/2024
300,000.0000  USD 290,617.76
BOFAUSBNGFX LONG
CDS XS0114288789 01.000 SP 09/20/2024
(300,000.0000)  USD (300,000.00)
BOFAUSBNGFX SHORT
CDS XS0114288789 01.000 SP 09/20/2024
(900,000.0000)  USD (900,000.00)
CITIUS33XXX SHORT
CDS XS0114288789 01.000 SP 09/20/2024
900,000.0000  USD 871,853.29
CITIUS33XXX LONG
CDS XS0114288789 01.000 SP 09/20/2024
300,000.0000  USD 290,617.76
BARCGB33XXX LONG
CDS XS0114288789 01.000 SP 09/20/2024
(300,000.0000)  USD (300,000.00)
BARCGB33XXX SHORT
CDX NA 00.500 SP 05/11/2063 MSCSUS33 LONG 9,873,224.8900  USD 9,951,579.30
CDX NA 00.500 SP 05/11/2063 MSCSUS33 SHORT (9,873,224.8900)  USD (9,873,224.89)
CDX NA 00.500 SP 01/17/2047 CSFPGB2L LONG 10,000,000.0000  USD 10,090,115.90
CDX NA 00.500 SP 01/17/2047 CSFPGB2L SHORT (10,000,000.0000)  USD (10,000,000.00)
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CDS US85171RAA23 05.000 SP 09/20/2021

400,000.0000  USD 445,055.89
BARCGB33XXX LONG
CDS US85171RAA23 05.000 SP 09/20/2021
(400,000.0000)  USD (400,000.00)
BARCGB33XXX SHORT
CDS US85171RAA23 05.000 SP 12/20/2019
200,000.0000  USD 214,314.59
GSILGB2XXXX LONG
CDS US85171RAA23 05.000 SP 12/20/2019
(200,000.0000)  USD (200,000.00)
GSILGB2XXXX SHORT
CDS US71645WAH43 01.000 SP 12/20/2019
(1,950,000.0000)  USD (1,950,000.00)
BNPAFRPPXXX SHORT
CDS US71645WAH43 01.000 SP 12/20/2019
1,950,000.0000  USD 1,957,312.58
BNPAFRPPXXX LONG
CDS US71645WAH43 01.000 SP 12/20/2019
1,150,000.0000  USD 1,154,312.55
GSILGB2XXXX LONG
CDS US71645WAH43 01.000 SP 12/20/2019
(1,150,000.0000)  USD (1,150,000.00)
GSILGB2XXXX SHORT
CDS US71645WAH43 01.000 SP 12/20/2019
770,000.0000  USD 772,887.53
BARCGB33XXX LONG
CDS US71645WAH43 01.000 SP 12/20/2019
(770,000.0000)  USD (770,000.00)
BARCGB33XXX SHORT
CDS US71645WAH43 01.000 SP 12/20/2019
(100,000.0000)  USD (100,000.00)
CHASUS33XXX SHORT
CDS US71645WAH43 01.000 SP 12/20/2019
100,000.0000  USD 100,375.00
CHASUS33XXX LONG
CDS US71645WAH43 01.000 SP 12/20/2019
200,000.0000  USD 200,750.01
CITIUS33XXX LONG
CDS US71645WAH43 01.000 SP 12/20/2019
(200,000.0000)  USD (200,000.00)
CITIUS33XXX SHORT
CDS US71645WAH43 01.000 SP 12/20/2019
(1,000,000.0000)  USD (1,000,000.00)
MSCSUS33XXX SHORT
CDS US71645WAH43 01.000 SP 12/20/2019
1,000,000.0000  USD 1,003,750.04
MSCSUS33XXX LONG
CDS US71645WAH43 01.000 SP 03/20/2020
(400,000.0000)  USD (400,000.00)
BNPAFRPPXXX SHORT
CDS US71645WAH43 01.000 SP 03/20/2020
400,000.0000  USD 401,352.67
BNPAFRPPXXX LONG
CDS US71645WAH43 01.000 SP 03/20/2020
200,000.0000  USD 200,676.33
GSILGB2XXXX LONG
CDS US71645WAH43 01.000 SP 03/20/2020
(200,000.0000)  USD (200,000.00)
GSILGB2XXXX SHORT
CDS XS0114288789 01.000 SP 03/20/2020
100,000.0000  USD 100,428.74
GSILGB2XXXX LONG
CDS XS0114288789 01.000 SP 03/20/2020
(100,000.0000) ~ USD (100,000.00)
GSILGB2XXXX SHORT
CDX HY24 5Y 05.000 NA 06/20/2020 CSFBUS33 FIXED 39,330,000.0000  USD 41,855,064.66
CDX HY24 5Y 05.000 NA 06/20/2020 CSFBUS33 FLOAT (39,330,000.0000)  USD (39,330,000.00)
CDS US71645WAH43 01.000 SP 09/20/2020
160,000.0000  USD 160,073.37
GSILGB2XXXX LONG
CDS US71645WAH43 01.000 SP 09/20/2020
(160,000.0000)  USD (160,000.00)

GSILGB2XXXX SHORT
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CDS XS0114288789 01.000 SP 09/20/2020

1,000,000.0000  USD 1,003,805.31
CHASUS33XXX LONG
CDS XS0114288789 01.000 SP 09/20/2020
(1,000,000.0000)  USD (1,000,000.00)
CHASUS33XXX SHORT
CDX NA 00.500 SP 10/17/2057 CSFPGB2L SHORT (2,900,000.0000)  USD (2,900,000.00)
CDX NA 00.500 SP 10/17/2057 CSFPGB2L LONG 2,900,000.0000  USD 2,915,504.82
CDX NA 00.500 SP 10/17/2057 GSILGB2X LONG 13,800,000.0000  USD 13,873,781.56
CDX NA 00.500 SP 10/17/2057 GSILGB2X SHORT (13,800,000.0000)  USD (13,800,000.00)
CDX NA 00.500 SP 10/17/2057 MLILGB3L SHORT (1,300,000.0000)  USD (1,300,000.00)
CDX NA 00.500 SP 10/17/2057 MLILGB3L LONG 1,300,000.0000  USD 1,306,950.44
CDX NA 00.500 SP 10/17/2057 MLILGB3L LONG 14,900,000.0000  USD 14,979,662.70
CDX NA 00.500 SP 10/17/2057 MLILGB3L SHORT (14,900,000.0000)  USD (14,900,000.00)
CDX EM24 ICE 01.000 NA 12/20/2020 CSFBUS33 FIXED 736,000.0000  USD 741,358.08
CDX EM24 ICE 01.000 NA 12/20/2020 CSFBUS33 FLOAT (736,000.0000)  USD (736,000.00)
CDS XS0114288789 01.000 SP 12/20/2020
790,000.0000  USD 792,462.71
BOFAUSBNGFX LONG
CDS XS0114288789 01.000 SP 12/20/2020
(790,000.0000)  USD (790,000.00)
BOFAUSBNGFX SHORT
CDS XS0114288789 01.000 SP 12/20/2020
(800,000.0000)  USD (800,000.00)
BARCGB33XXX SHORT
CDS XS0114288789 01.000 SP 12/20/2020
800,000.0000  USD 802,493.88
BARCGB33XXX LONG
CDS XS0114288789 01.000 SP 12/20/2020
(2,200,000.0000)  USD (2,200,000.00)
CITIUS33XXX SHORT
CDS XS0114288789 01.000 SP 12/20/2020
2,200,000.0000  USD 2,206,858.17
CITIUS33XXX LONG
CDS XS0114288789 01.000 SP 12/20/2020
(100,000.0000)  USD (100,000.00)
MSCSUS33XXX SHORT
CDS XS0114288789 01.000 SP 12/20/2020
100,000.0000  USD 100,311.74
MSCSUS33XXX LONG
CDX NA HY 25 05.000 NA 12/20/2020 CSFBUS33 FIXED 47,808,000.0000  USD 51,016,538.30
CDX NA HY 25 05.000 NA 12/20/2020 CSFBUS33 FLOAT (47,808,000.0000)  USD (47,808,000.00)
CDX NA 00.500 SP 10/17/2057 DEUTSCHE BAN LONG 8,800,000.0000  USD 8,847,049.11
CDX NA 00.500 SP 10/17/2057 DEUTSCHE BAN SHORT (8,800,000.0000)  USD (8,800,000.00)
CDX NA 00.500 SP 01/17/2047 MERRILL LY SHORT (1,200,000.0000)  USD (1,200,000.00)
CDX NA 00.500 SP 01/17/2047 MERRILL LY LONG 1,200,000.0000  USD 1,210,813.91
CDX NA 00.500 SP 10/17/2057 UBSWUS33 SHORT (1,600,000.0000)  USD (1,600,000.00)
CDX NA 00.500 SP 10/17/2057 UBSWUS33 LONG 1,600,000.0000  USD 1,608,554.38
CDX 137BENAI7 00.500 SP 09/17/2058 MLILGB3L
(15,600,000.0000)  USD (15,600,000.00)
SHORT
CDX 137BENAI7 00.500 SP 09/17/2058 MLILGB3L LONG 15,600,000.0000  USD 15,632,281.55
CDX NA 00.500 SP 09/17/2058 MSCSUS33 LONG 10,500,000.0000  USD 10,521,727.97
CDX NA 00.500 SP 09/17/2058 MSCSUS33 SHORT (10,500,000.0000)  USD (10,500,000.00)
CDX NA 00.500 SP 01/17/2047 UBSWUS33 SHORT (600,000.0000)  USD (600,000.00)
CDX NA 00.500 SP 01/17/2047 UBSWUS33 LONG 600,000.0000  USD 605,406.95
CDX NA 00.500 SP 09/17/2058 GSILGB2X LONG 47,200,000.0000  USD 47,297,672.38
CDX NA 00.500 SP 09/17/2058 GSILGB2X SHORT (47,200,000.0000)  USD (47,200,000.00)
CDX NA 00.500 SP 09/17/2058 DEUTGB2L SHORT (12,300,000.0000)  USD (12,300,000.00)
CDX NA 00.500 SP 09/17/2058 DEUTGB2L LONG 12,300,000.0000  USD 12,325,452.76
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CDX NA 00.500 SP 05/11/2063 MLILGB3L LONG 1,184,787.1300  USD 1,194,189.66
CDX NA 00.500 SP 05/11/2063 MLILGB3L SHORT (1,184,787.1300)  USD (1,184,787.13)
CDS US71645WAH43 01.000 SP 06/20/2021
(1,115,000.0000)  USD (1,115,000.00)
GSILGB2XXXX SHORT
CDS US71645WAH43 01.000 SP 06/20/2021
1,115,000.0000  USD 1,107,305.21
GSILGB2XXXX LONG
CDX NA 00.500 SP 09/17/2058 CSFPGB2L LONG 14,300,000.0000  USD 14,329,591.42
CDX NA 00.500 SP 09/17/2058 CSFPGB2L SHORT (14,300,000.0000)  USD (14,300,000.00)
CDS US71645WAH43 01.000 SP 06/20/2021
(4,400,000.0000)  USD (4,400,000.00)
BARCGB33XXX SHORT
CDS US71645WAH43 01.000 SP 06/20/2021
4,400,000.0000  USD 4,369,634.90
BARCGB33XXX LONG
CDS US71645WAH43 01.000 SP 06/20/2021
(200,000.0000)  USD (200,000.00)
BNPAFRPPXXX SHORT
CDS US71645WAH43 01.000 SP 06/20/2021
200,000.0000  USD 198,619.77
BNPAFRPPXXX LONG
CDS US836205AN45 01.000 SP 06/20/2021 GST LONG 500,000.0000  USD 500,695.91
CDS US836205AN45 01.000 SP 06/20/2021 GST SHORT (500,000.0000)  USD (500,000.00)
CDX NA 00.500 SP 09/17/2058 JPMSUS3X SHORT (4,200,000.0000)  USD (4,200,000.00)
CDX NA 00.500 SP 09/17/2058 JPMSUS3X LONG 4,200,000.0000  USD 4,208,691.19
CDX NA 00.500 SP 09/17/2058 SBNYUS33 SHORT (87,900,000.0000)  USD (87,900,000.00)
CDX NA 00.500 SP 09/17/2058 SBNYUS33 LONG 87,900,000.0000  USD 88,081,894.11
CDS US836205AN45 01.000 SP 06/20/2021 BRC LONG 2,400,000.0000  USD 2,403,340.37
CDS US836205AN45 01.000 SP 06/20/2021 BRC SHORT (2,400,000.0000)  USD (2,400,000.00)
CDS US836205AN45 01.000 SP 12/20/2021 GST LONG 2,400,000.0000  USD 2,389,301.50
CDS US836205AN45 01.000 SP 12/20/2021 GST SHORT (2,400,000.0000)  USD (2,400,000.00)
CDS US084670BHO3 01.000 NA 12/20/2021 CSFBUS33
(900,000.0000)  USD (900,000.00)
FLOAT
CDS US084670BHO3 01.000 NA 12/20/2021 CSFBUS33
900,000.0000  USD 918,523.80
FIXED
CDS US71645WAH43 01.000 SP 12/20/2021
5,800,000.0000  USD 5,704,716.90
GSILGB2XXXX LONG
CDS US71645WAH43 01.000 SP 12/20/2021
(5,800,000.0000)  USD (5,800,000.00)
GSILGB2XXXX SHORT
CDS US836205AN45 01.000 SP 12/20/2021 BRC SHORT (500,000.0000)  USD (500,000.00)
CDS US836205AN45 01.000 SP 12/20/2021 BRC LONG 500,000.0000  USD 497,771.15
CDS US706451BG56 01.000 SP 12/20/2021
700,000.0000  USD 691,816.07
BARCGB33XXX LONG
CDS US706451BG56 01.000 SP 12/20/2021
(700,000.0000)  USD (700,000.00)
BARCGB33XXX SHORT
CDS US706451BG56 01.000 SP 12/20/2021
100,000.0000  USD 98,830.87
GSILGB2XXXX LONG
CDS US706451B656 01.000 SP 12/20/2021
(100,000.0000)  USD (100,000.00)
GSILGB2XXXX SHORT
CDS US836205AN45 01.000 SP 12/20/2021 JPM LONG 1,800,000.0000  USD 1,791,976.12
CDS US836205AN45 01.000 SP 12/20/2021 JPM SHORT (1,800,000.0000)  USD (1,800,000.00)
CDS US836205AN45 01.000 SP 12/20/2021 MYC LONG 300,000.0000  USD 298,662.69
CDS US836205AN45 01.000 SP 12/20/2021 MYC SHORT (300,000.0000)  USD (300,000.00)
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CDS US836205AN45 01.000 SP 12/20/2021 DUB SHORT (700,000.0000)  USD

CDS US836205AN45 01.000 SP 12/20/2021 DUB LONG 700,000.0000  USD 696,879.60
CDS US78442FEQ72 05.000 NA 09/20/2020 CSFBUS33
(100,000.0000)  USD (100,000.00)
FLOAT
CDS US78442FEQ72 05.000 NA 09/20/2020 CSFBUS33
100,000.0000  USD 109,326.60
FIXED
CDS US165167CF27 05.000 NA 09/20/2018 CSFBUS33
(56,000.0000)  USD (56,000.00)
FLOAT
CDS US165167CF27 05.000 NA 09/20/2018 CSFBUS33
56,000.0000  USD 56,735.39
FIXED
CDS US165167CF27 05.000 NA 03/20/2019 CSFBUS33
(100,000.0000) ~ USD (100,000.00)
FLOAT
CDS US165167CF27 05.000 NA 03/20/2019 CSFBUS33
100,000.0000  USD 102,789.80
FIXED
CDS XS0114288789 01.000 SP 12/20/2021
200,000.0000  USD 199,789.95
BOFAUSENGFX LONG
CDS XS0114288789 01.000 SP 12/20/2021
(200,000.0000)  USD (200,000.00)
BOFAUSBNGFX SHORT
CDS XS0114288789 01.000 SP 12/20/2021
900,000.0000  USD 899,054.77
CHASUS33XXX LONG
CDS XS0114288789 01.000 SP 12/20/2021
(900,000.0000)  USD (900,000.00)
CHASUS33XXX SHORT
CDS US71645WAH43 01.000 SP 12/20/2021
300,000.0000  USD 295,071.56
CHASUS33XXX LONG
CDS US71645WAH43 01.000 SP 12/20/2021
(300,000.0000)  USD (300,000.00)
CHASUS33XXX SHORT
CDS US706451BG56 01.000 SP 12/20/2021 DEUTGB2L
100,000.0000  USD 98,830.87
LONG
CDS US706451BG56 01.000 SP 12/20/2021 DEUTGB2L
(100,000.0000) ~ USD (100,000.00)
SHORT
CDS US71645WAH43 01.000 SP 12/20/2021
(10,000,000.0000)  USD (10,000,000.00)
BARCGB33XXX SHORT
CDS US71645WAH43 01.000 SP 12/20/2021
10,000,000.0000  USD 9,835,718.80
BARCGB33XXX LONG
CDS US02005NAJ90 05.000 NA 06/20/2022 CSFBUS33
20,230,000.0000  USD 23,445,113.44
FIXED
CDS US02005NAJ90 05.000 NA 06/20/2022 CSFBUS33
(20,230,000.0000)  USD (20, 230,000.00)
FLOAT
CDX NA 00.500 SP 11/17/2059 GSILGB2X LONG 126,300,000.0000  USD 126,019,582.43
CDX NA 00.500 SP 11/17/2059 GSILGB2X SHORT (126,300,000.0000)  USD (126,300,000.00)
CDS US105756BV13 01.000 SP 06/20/2022
8,700,000.0000  USD 8,575,075.40
BNPAFRPPXXX LONG
CDS US105756BV13 01.000 SP 06/20/2022
(8,700,000.0000)  USD (8,700,000.00)
BNPAFRPPXXX SHORT
CDS US105756BV13 01.000 SP 06/20/2022
5,900,000.0000  USD 5,815,281.02
BARCGB33XXX LONG
CDS US105756BV13 01.000 SP 06/20/2022
(5,900,000.0000)  USD (5,900,000.00)

BARCGB33XXX SHORT
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CDS US91086QAWS7 01.000 SP 06/20/2022
(2,300,000.0000)  USD (2,300,000.00)
BOFAUSBNGFX SHORT
CDS US91086QANS7 01.000 SP 06/20/2022
2,300,000.0000  USD 2,310,173.77
BOFAUSGNGFX LONG
CDS US105756BV13 01.000 SP 06/20/2022
(2,400,000.0000)  USD (2,400,000.00)
BOFAUSBNGFX SHORT
CDS US105756BV13 01.000 SP 06/20/2022
2,400,000.0000  USD 2,365,538.04
BOFAUSBNGFX LONG
CDS US105756BV13 01.000 SP 06/20/2022
(1,700,000.0000)  USD (1,700,000.00)
CSFPGB2LXXX SHORT
CDS US105756BV13 01.000 SP 06/20/2022
1,700,000.0000  USD 1,675,589.45
CSFPGB2LXXX LONG
CDS US105756BV13 01.000 SP 06/20/2022 GSILGB2X
(6,000,000.0000)  USD (6,000,000.00)
SHORT
CDS US105756BV13 01.000 SP 06/20/2022 GSILGB2X
6,000,000.0000  USD 5,913,845.10
LONG
CDS US105756BV13 01.000 SP 06/20/2022
(2,400,000.0000)  USD (2,400,000.00)
DEUTGB2LXXX SHORT
CDS US105756BV13 01.000 SP 06/20/2022
2,400,000.0000  USD 2,365,538.04
DEUTGB2LXXX LONG
CDS US105756BV13 01.000 SP 06/20/2022
(800,000.0000)  USD (800,000.00)
CHASUS33XXX SHORT
CDS US105756BV13 01.000 SP 06/20/2022
800,000.0000  USD 788,512.68
CHASUS33XXX LONG
CDS US78442FEQ72 05.000 NA 06/20/2022 CSFBUS33
1,300,000.0000  USD 1,440,045.10
FIXED
CDS US78442FEQ72 05.000 NA 06/20/2022 CSFBUS33
(1,300,000.0000)  USD (1,300,000.00)
FLOAT
CDS US706451BG56 01.000 SP 06/20/2022
(1,500,000.0000)  USD (1,500,000.00)
DEUTGB2LXXX SHORT
CDS US706451BG56 01.000 SP 06/20/2022
1,500,000.0000  USD 1,471,411.13
DEUTGB2LXXX LONG
CDS US706451BG56 01.000 SP 06/20/2022
(3,500,000.0000)  USD (3,500,000.00)
BNPAFRPPXXX SHORT
CDS US706451BG56 01.000 SP 06/20/2022
3,500,000.0000  USD 3,433,292.63
BNPAFRPPXXX LONG
CDS USPO4808SAE45 05.000 SP 06/20/2022
(2,000,000.0000)  USD (2,000,000.00)
GSILGB2XXXX SHORT
CDS USPO4808AE45 05.000 SP 06/20/2022
2,000,000.0000  USD 2,202,126.74
GSILGB2XXXX LONG
CDS XS1508675334 01.000 SP 06/20/2022
(3,200,000.0000)  USD (3,200,000.00)
CITIUS33XXX SHORT
CDS XS1508675334 01.000 SP 06/20/2022
3,200,000.0000  USD 3,241,099.71
CITIUS33XXX LONG
CDX NA 00.500 SP 11/17/2059 MSCSUS33 LONG 63,200,000.0000  USD 63,059, 680.20
CDX NA 00.500 SP 11/17/2059 MSCSUS33 SHORT (63,200,000.0000)  USD (63,200,000.00)
CDS US698299AD63 01.000 SP 06/20/2022
500,000.0000  USD 510,800.99

MSCSUS33XXX LONG
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CDS US698299AD63 01.000 SP 06/20/2022
MSCSUS33XXX SHORT

CDS XS1508675334 01.000 SP 06/20/2022
CHASUS33XXX SHORT

CDS XS1508675334 01.000 SP 06/20/2022
CHASUS33XXX LONG

CDS USP04808AE45 05.000 SP 06/20/2022
CITIUS33XXX SHORT

CDS USP04808AE45 05.000 SP 06/20/2022
CITIUS33XXX LONG

CDS US698299AD63 01.000 SP 06/20/2022
CSFPGB2LXXX SHORT

CDS US698299AD63 01.000 SP 06/20/2022
CSFPGB2LXXX LONG

CDS US85172FAD15 05.000 SP 06/20/2022
GSILGB2XXXX SHORT

CDS US85172FAD15 05.000 SP 06/20/2022
GSILGB2XXXX LONG

CDX NA 00.500 SP 11/17/2059 SBNYUS33 SHORT
CDX NA 00.500 SP 11/17/2059 SBNYUS33 LONG
CDS USP04808AE45 05.000 SP 06/20/2022
MSCSUS33XXX SHORT

CDS USP04808AE45 05.000 SP 06/20/2022
MSCSUS33XXX LONG

CDS US91087BAC46 01.000 SP 06/20/2022
MSCSUS33XXX LONG

CDS US91087BAC46 01.000 SP 06/20/2022
MSCSUS33XXX SHORT

CDS US91087BAC46 01.000 SP 06/20/2022
BOFAUSGNGFX SHORT

CDS US91087BAC46 01.000 SP 06/20/2022
BOFAUSGNGFX LONG

CDX NA 00.500 SP 11/17/2059 CSFPGB2L LONG
CDX NA 00.500 SP 11/17/2059 CSFPGB2L SHORT
CDS US91087BAC46 01.000 SP 06/20/2022
CSFPGB2LXXX LONG

CDS US91087BAC46 01.000 SP 06/20/2022
CSFPGB2LXXX SHORT

CDX NA 00.500 SP 11/17/2059 DEUTGB2L LONG
CDX NA 00.500 SP 11/17/2059 DEUTGB2L SHORT
CDS US85172FAD15 05.000 SP 06/20/2022
CHASUS33XXX SHORT

CDS US85172FAD15 05.000 SP 06/20/2022
CHASUS33XXX LONG

CDS US71645WAH43 01.000 SP 06/20/2022
GSILGB2XXXX LONG

CDS US71645WAH43 01.000 SP 06/20/2022
GSILGB2XXXX SHORT

CDS XS1508675334 01.000 SP 06/20/2022
MSCSUS33XXX LONG
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303,853.10
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CDS XS1508675334 01.000 SP 06/20/2022
(7,300,000.0000)  USD (7.300,000.00)
MSCSUS33XXX SHORT
CDS XS1508675334 01.000 SP 06/20/2022
2,500,000.0000  USD 2,532,109.15
GSILGB2XXXX LONG
CDS XS1508675334 01.000 SP 06/20/2022
(2,500,000.0000)  USD (2,500,000.00)
GSILGB2XXXX SHORT
CDS US91087BAC46 01.000 SP 06/20/2022 JPM SHORT (3,500,000.0000)  USD (3,500,000.00)
CDS US91087BAC46 01.000 SP 06/20/2022 JPM LONG 3,500,000.0000  USD 3,515,481.83
CDS US715638AP79 01.000 SP 06/20/2022
2,500,000.0000  USD 2,543,827.65
DEUTGB2LXXX LONG
CDS US715638AP79 01.000 SP 06/20/2022
(2,500,000.0000)  USD (2,500,000.00)
DEUTGB2LXXX SHORT
CDS US71645WAH43 01.000 SP 06/20/2022
(1,000,000.0000)  USD (1,000,000.00)
CHASUS33XXX SHORT
CDS US71645WAH43 01.000 SP 06/20/2022
1,000,000.0000  USD 974,437.61
CHASUS33XXX LONG
CDS US698299AD63 01.000 SP 06/20/2022
(500,000.0000)  USD (500,000.00)
BARCGB33XXX SHORT
CDS US698299AD63 01.000 SP 06/20/2022
500,000.0000  USD 510,800.99
BARCGB33XXX LONG
CDX NA 00.500 SP 11/17/2059 JPMSUS3X SHORT (5,400,000.0000)  USD (5,400,000.00)
CDX NA 00.500 SP 11/17/2059 JPMSUS3X LONG 5,400,000.0000  USD 5,388,010.65
CDS XS0114288789 01.000 SP 12/20/2022
(41,150,000.0000)  USD (41,150,000.00)
GSILGB2XXXX SHORT
CDS XS0114288789 01.000 SP 12/20/2022
41,150,000.0000  USD 40,770,644.32
GSILGB2XXXX LONG
CDS US91087BAC46 01.000 SP 12/20/2022
35,930,000.0000  USD 35,887,882.49
CITIUS33XXX LONG
CDS US91087BAC46 01.000 SP 12/20/2022
(35,930,000.0000)  USD (35,930,000.00)
CITIUS33XXX SHORT
CDS US105756BV13 01.000 SP 12/20/2022
(6,100,000.0000)  USD (6,100,000.00)
CITIUS33XXX SHORT
CDS US105756BV13 01.000 SP 12/20/2022
6,100,000.0000  USD 5,956,557.34
CITIUS33XXX LONG
CDS US195325BB02 01.000 SP 12/20/2022
7,800,000.0000  USD 7,816,839.73
CITIUS33XXX LONG
CDS US195325BB02 01.000 SP 12/20/2022
(7,800,000.0000)  USD (7.800,000.00)
CITIUS33XXX SHORT
CDS USPO480SAE45 05.000 SP 12/20/2022
400,000.0000  USD 439,943.17
DEUTGB2LXXX LONG
CDS USPO4808AE45 05.000 SP 12/20/2022
(400,000.0000)  USD (400,000.00)
DEUTGB2LXXX SHORT
CDS USPO480BAE45 05.000 SP 12/20/2022
400,000.0000  USD 439,943.17
CITIUS33XXX LONG
CDS USPO480BAE45 05.000 SP 12/20/2022
(400,000.0000) ~ USD (400,000.00)
CITIUS33XXX SHORT
CDS US91087BAC46 01.000 SP 12/20/2022
(38,100,000.0000)  USD (38,100,000.00)

GSILGB2XXXX SHORT
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CDS US91087BAC46 01.000 SP 12/20/2022
38,100,000.0000  USD 38,055,338.80
GSILGB2XXXX LONG
CDX 2165BZCNO 01.000 SP 12/20/2022 CSFBUS33XXX
33,465,000.0000  USD 33,167,429.22
FIXED
CDX 2165BZCNO 01.000 SP 12/20/2022 CSFBUS33XXX
(33,465,000.0000)  USD (33,465,000.00)
FLOAT
CDS US105756BV13 01.000 SP 12/20/2022
9,500,000.0000  USD 9,276,605.70
GSILGB2XXXX LONG
CDS US105756BV13 01.000 SP 12/20/2022
(9,500,000.0000)  USD (9,500,000.00)
GSILGB2XXXX SHORT
CDS US195325BB02 01.000 SP 12/20/2022
3,900,000.0000  USD 3,908,419.87
GSILGB2XXXX LONG
CDS US195325BB02 01.000 SP 12/20/2022
(3,900,000.0000)  USD (3,900,000.00)
GSILGB2XXXX SHORT
CDS US195325BB02 01.000 SP 12/20/2022
3,800,000.0000  USD 3,808,203.97
MSCSUS33XXX LONG
CDS US195325BB02 01.000 SP 12/20/2022
(3,800,000.0000)  USD (3,800,000.00)
MSCSUS33XXX SHORT
CDS US91087BAC46 01.000 SP 12/20/2022
(53,000,000.0000)  USD (53,000,000.00)
DEUTGB2LXXX SHORT
CDS US91087BAC46 01.000 SP 12/20/2022
53,000,000.0000  USD 52,937,872.87
DEUTGB2LXXX LONG
CDS US195325BB02 01.000 SP 12/20/2022
(1,500,000.0000)  USD (1,500,000.00)
BOFAUSBNGFX SHORT
CDS US195325BB02 01.000 SP 12/20/2022
1,500,000.0000  USD 1,503,238.41
BOFAUSBNGFX LONG
CDS US78442FEQ72 05.000 SP 12/20/2022
(1,500,000.0000)  USD (1,500,000.00)
CSFBUS33XXX FLOAT
CDS US78442FEQ72 05.000 SP 12/20/2022
1,500,000.0000  USD 1,657,396.50
CSFBUS33XXX FIXED
CDS US345397VT77 05.000 SP 12/20/2022
1,900,000.0000  USD 2,237,571.10
CSFBUS33XXX FIXED
CDS US345397VT77 05.000 SP 12/20/2022
(1,900,000.0000)  USD (1,900,000.00)
CSFBUS33XXX FLOAT
CDS US105756BV13 01.000 SP 12/20/2022
(7,100,000.0000)  USD (7,100,000.00)
BARCGB5GXXX SHORT
CDS US105756BV13 01.000 SP 12/20/2022
7,100,000.0000  USD 6,933,042.15
BARCGB5GXXX LONG
CDS US105756BV13 01.000 SP 12/20/2022
13,800,000.0000  USD 13,475,490.38
MSCSUS33XXX LONG
CDS US105756BV13 01.000 SP 12/20/2022
(13,800,000.0000)  USD (13,800,000.00)
MSCSUS33XXX SHORT
CDS US02005NAJ90 05.000 SP 12/20/2022
5,700,000.0000  USD 6,655,998.30
CSFBUS33XXX FIXED
CDS US02005NAJ90 05.000 SP 12/20/2022
(5,700,000.0000) ~ USD (5,700,000.00)
CSFBUS33XXX FLOAT
CDS US85172FAD15 05.000 SP 12/20/2022
(500,000.0000)  USD (500,000.00)

BARCGB5GXXX SHORT
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CDS US85172FAD15 05.000 SP 12/20/2022

500,000.0000  USD 554,878.91
BARCGB5GXXX LONG
CDX NA 00.500 SP 05/11/2063 SBNYUS33 SHORT (38,110,648.0800)  USD (38,110,648.08)
CDX NA 00.500 SP 05/11/2063 SBNYUS33 LONG 38,110,648.0800  USD 38,413,096.09
CDS XS0114288789 01.000 SP 12/20/2022
(2,600,000.0000)  USD (2,600,000.00)
BARCGB5GXXX SHORT
CDS XS0114288789 01.000 SP 12/20/2022
2,600,000.0000  USD 2,576,030.99
BARCGB5GXXX LONG
CDS US105756BV13 01.000 SP 12/20/2022
24,100,000.0000  USD 23,533,283.92
BNPAFRPPXXX LONG
CDS US105756BV13 01.000 SP 12/20/2022
(24,100,000.0000)  USD (24,100,000.00)
BNPAFRPPXXX SHORT
CDS US91087BAC46 01.000 SP 12/20/2022 BPS LONG 20,100,000.0000  USD 20,076,438.58
CDS US91087BAC46 01.000 SP 12/20/2022 BPS SHORT (20,100,000.0000)  USD (20,100,000.00)
CDS US91087BAC46 01.000 SP 12/20/2022
30,070,000.0000  USD 30,034,751.65
BARCGB5GXXX LONG
CDS US91087BAC46 01.000 SP 12/20/2022
(30,070,000.0000)  USD (30,070,000.00)
BARCGB5GXXX SHORT
CDS US91087BAC46 01.000 SP 12/20/2022
(14,300,000.0000)  USD (14,300,000.00)
BOFAUSBNGFX SHORT
CDS US91087BAC46 01.000 SP 12/20/2022
14,300,000.0000  USD 14,283,237.40
BOFAUSBNGFX LONG
CDS US91087BAC46 01.000 SP 12/20/2022
45,144,000.0000  USD 45,091,081.75
MSCSUS33XXX LONG
CDS US91087BAC46 01.000 SP 12/20/2022
(45,144,000.0000)  USD (45,144,000.00)
MSCSUS33XXX SHORT
CDS US040114GX20 05.000 SP 12/20/2022
(2,400,000.0000)  USD (2,400,000.00)
DEUTGB2LXXX SHORT
CDS US040114GX20 05.000 SP 12/20/2022
2,400,000.0000  USD 2,639,659.01
DEUTGB2LXXX LONG
CDS US040114GX20 05.000 SP 12/20/2022
(1,500,000.0000)  USD (1,500,000.00)
CITIUS33XXX SHORT
CDS US040114GX20 05.000 SP 12/20/2022
1,500,000.0000  USD 1,649,786.88
CITIUS33XXX LONG
CDS USY20721AQ27 01.000 SP 12/20/2022
10,000,000.0000  USD 10,018,733.10
GSILGB2XXXX LONG
CDS USY20721AQ27 01.000 SP 12/20/2022
(10,000,000.0000)  USD (10,000,000.00)
GSILGB2XXXX SHORT
CDS US91087BAC46 01.000 SP 12/20/2022
(32,750,000.0000)  USD (32,750,000.00)
CHASUS33XXX SHORT
CDS US91087BAC46 01.000 SP 12/20/2022
32,750,000.0000  USD 32,711,610.12
CHASUS33XXX LONG
CDS US70014LAC46 05.000 SP 07/01/2020
1,400,000.0000  USD 1,456,827.88
UBSWUS33XXX LONG
CDS US70014LAC46 05.000 SP 07/01/2020
(1,400,000.0000)  USD (1,400,000.00)
UBSWUS33XXX SHORT
CDS US040114GX20 05.000 SP 12/20/2022
3,900,000.0000  USD 4,289,445.89

MSCSUS33XXX LONG
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CDS US040114GX20 05.000 SP 12/20/2022
(3,900,000.0000)  USD (3,900,000.00)
MSCSUS33XXX SHORT
CDS US040114GX20 05.000 SP 12/20/2022
1,900,000.0000  USD 2,089,730.05
BARCGB5GXXX LONG
CDS US040114GX20 05.000 SP 12/20/2022
(1,900,000.0000)  USD (1,900,000.00)
BARCGB5GXXX SHORT
CDS US105756BV13 01.000 SP 12/20/2022
10,000,000.0000  USD 9,764,848.10
DEUTGB2LXXX LONG
CDS US105756BV13 01.000 SP 12/20/2022
(10,000,000.0000)  USD (10,000,000.00)
DEUTGB2LXXX SHORT
CDS US105756BV13 01.000 SP 12/20/2022
800,000.0000  USD 781,187.85
CSFPGB2LXXX LONG
CDS US105756BV13 01.000 SP 12/20/2022
(800,000.0000)  USD (800,000.00)
CSFPGB2LXXX SHORT
CDS US71645WAH43 01.000 SP 12/20/2022
(2,200,000.0000)  USD (2,200,000.00)
GSILGB2XXXX SHORT
CDS US71645WAH43 01.000 SP 12/20/2022
2,200,000.0000  USD 2,116,258.50
GSILGB2XXXX LONG
CDS US105756BV13 01.000 SP 12/20/2022
2,700,000.0000  USD 2,636,508.99
BOFAUSBNGFX LONG
CDS US105756BV13 01.000 SP 12/20/2022
(2,700,000.0000)  USD (2,700,000.00)
BOFAUSBNGFX SHORT
CDS US040114GX20 05.000 SP 12/20/2022
400,000.0000  USD 439,943.17
CSFPGB2LXXX LONG
CDS US040114GX20 05.000 SP 12/20/2022
(400,000.0000)  USD (400,000.00)
CSFPGB2LXXX SHORT
CDS US040114GX20 05.000 SP 12/20/2022
3,300,000.0000  USD 3,629,531.14
GSILGB2XXXX LONG
CDS US040114GX20 05.000 SP 12/20/2022
(3,300,000.0000)  USD (3,300,000.00)
GSILGB2XXXX SHORT
CDS US91087BAC46 01.000 SP 12/20/2022
(9,500,000.0000)  USD (9,500,000.00)
CSFPGB2LXXX SHORT
CDS US91087BAC46 01.000 SP 12/20/2022
9,500,000.0000  USD 9,488,864.01
CSFPGB2LXXX LONG
CDS US195325BB02 01.000 SP 12/20/2022
6,800,000.0000  USD 6,814,680.79
DEUTGB2LXXX LONG
CDS US195325BB02 01.000 SP 12/20/2022
(6,800,000.0000)  USD (6,800,000.00)
DEUTGB2LXXX SHORT
CDS US85172FAD15 05.000 SP 12/20/2022
(300,000.0000)  USD (300,000.00)
GSILGB2XXXX SHORT
CDS US85172FAD15 05.000 SP 12/20/2022
300,000.0000  USD 332,927.35
GSILGB2XXXX LONG
CDS US85172FAD15 05.000 SP 12/20/2022
300,000.0000  USD 332,927.35
CHASUS33XXX LONG
CDS US85172FAD15 05.000 SP 12/20/2022
(300,000.0000)  USD (300,000.00)
CHASUS33XXX SHORT
CDS XS0113419690 01.000 SP 12/20/2018
(9,500,000.0000)  USD (9,500,000.00)

CITIUS33XXX SHORT
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CDS XS0113419690 01.000 SP 12/20/2018
CITIUS33XXX LONG

CDS US195325BB02 01.000 SP 12/20/2022
BARCGB5GXXX SHORT

CDS US195325BB02 01.000 SP 12/20/2022
BARCGB5GXXX LONG

CDS US836205AN45 01.000 SP 12/20/2022
MSCSUS33XXX LONG

CDS US836205AN45 01.000 SP 12/20/2022
MSCSUS33XXX SHORT

CDS XS0114288789 01.000 SP 12/20/2022
MSCSUS33XXX LONG

CDS XS0114288789 01.000 SP 12/20/2022
MSCSUS33XXX SHORT

CDX NA 00.500 SP 11/18/2054 SBNYUS33 LONG

CDX NA 00.500 SP 11/18/2054 SBNYUS33 SHORT
CDX NA 00.500 SP 11/18/2054 GSILGB2X LONG

CDX NA 00.500 SP 11/18/2054 GSILGB2X SHORT
CDX CMBX NA AAA 00.500 SP 11/18/2054 DEUTGB2L
SHORT

CDX CMBX NA AAA 00.500 SP 11/18/2054 DEUTGB2L
LONG

CDX NA 00.500 SP 11/18/2054 CSFPGB2LXXX SHORT
CDX NA 00.500 SP 11/18/2054 CSFPGB2LXXX LONG
CDX NA 00.500 SP 11/18/2054 MSCSUS33 LONG

CDX NA 00.500 SP 11/18/2054 MSCSUS33 SHORT
CDX NA 00.500 SP 11/18/2054 JPMSUS3X SHORT

CDX NA 00.500 SP 11/18/2054 JPMSUS3X LONG

CDX 2165BYDP7 01.000 SP 06/20/2023 CSFBUS33XXX
FIXED

CDX 2165BYDP7 01.000 SP 06/20/2023 CSFBUS33XXX
FLOAT

CDX 2165BZDJ8 01.000 SP 06/20/2023 CSFBUS33XXX
FIXED

CDX 2165BZDJ8 01.000 SP 06/20/2023 CSFBUS33XXX
FLOAT

CDX NA 00.500 SP 11/18/2054 MSCSUS33 SHORT

CDX NA 00.500 SP 11/18/2054 MSCSUS33 LONG

CDX 2165BRP02 05.000 SP 06/20/2023 CSFBUS33XXX
FLOAT

CDX 2165BRP02 05.000 SP 06/20/2023 CSFBUS33XXX
FIXED

CDX NA 00.500 SP 11/18/2054 MSCSUS33 SHORT

CDX NA 00.500 SP 11/18/2054 MSCSUS33 LONG

CDS XS0114288789 01.000 SP 06/20/2023
MSCSUS33XXX SHORT

CDS XS0114288789 01.000 SP 06/20/2023
MSCSUS33XXX LONG

CDS US71645WAH43 01.000 SP 06/20/2018
BNPAFRPPXXX LONG

CDS US71645WAH43 01.000 SP 06/20/2018
BNPAFRPPXXX SHORT
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9,548,738.80

(1,800,000.00)

1,803,886.09

3,434,184.81

(3,500,000.00)
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(56,300,000.00)
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(34,500,000.00)
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CDX NA 00.110 SP 05/25/2046 MSCSUS33 LONG 16,878.3900  USD 15,556.25
CDX NA 00.110 SP 05/25/2046 MSCSUS33 SHORT (16,878.3900)  USD (16,878.39)
CDX NA 00.500 SP 05/11/2063 GSILGB2X SHORT (27,743,762.6900)  USD (27,743,762.69)
CDX NA 00.500 SP 05/11/2063 GSILGB2X LONG 27,743,762.6900  USD 27,963,938.58
CDS NA 01.000 SP 06/20/2020 BOFAUSGNGFX LONG 100,000.0000  USD 99,947.98
CDS NA 01.000 SP 06/20/2020 BOFAUSGNGFX SHORT (100,000.0000)  USD (100,000.00)
IRS RUS3MP01.50 06/21/32 CSFBUS33 FLOAT 12,800,000.0000  USD 12,800,000.00
IRS PO1.50RUS3M 06/21/32 CSFBUS33 FIXED (12,800,000.0000)  USD (10,441,342.08)
IRS P02.50RUS3M 12/20/27 CSFBUS33 FIXED 246,300,000.0000  USD 235,524,251.85
IRS RUS3MP02.50 12/20/27 CSFBUS33 FLOAT (246,300,000.0000)  USD (246,300,000.00)
IRS P02.50RUS3M 12/20/27 CSFBUS33 FIXED 13,400,000.0000  USD 12,853,329.18
IRS RUS3MP02.50 12/20/27 CSFBUS33 FLOAT (13,400,000.0000)  USD (13,400,000.00)
IRS RO2.00PUS3M 06/20/23 CSFBUS33XXX FIXED 275,400,000.0000  USD 263,261,736.74
IRS PUS3MR02.00 06/20/23 CSFBUS33XXX FLOAT (275,400,000.0000)  USD (275,400,000.00)
IRS RUS3MP02.00 06/20/25 CSFBUS33XXX FLOAT 93,300,000.0000  USD 93,300,000.00
IRS P02.00RUS3M 06/20/25 CSFBUS33XXX FIXED (93,300,000.0000)  USD (87,449,183.12)
IRS RUS3MP02.25 06/20/28 CSFBUS33XXX FLOAT 5,200,000.0000  USD 5,200,000.00
IRS P02.25RUS3M 06/20/28 CSFBUS33XXX FIXED (5,200,000.0000)  USD (4,843,135.23)
IRS RUS3MP02.50 06/20/48 CSFBUS33XXX FLOAT 7,900,000.0000  USD 7,900,000.00
IRS P02.50RUS3M 06/20/48 CSFBUS33XXX FIXED (7,900,000.0000)  USD (7,051,845.73)
IRS RUS3MP02.50 06/20/48 CSFBUS33XXX FLOAT 242,300,000.0000  USD 242,300,000.00
IRS P02.50RUS3M 06/20/48 CSFBUS33XXX FIXED (242,300,000.0000)  USD (214,272,434 .52)
IRS RO2.00PUS3M 12/07/22 CSFBUS33 FIXED 140,100,000.0000  USD 134,584,485.76
IRS PUS3MR02.00 12/07/22 CSFBUS33 FLOAT (140,100,000.0000)  USD (140,100,000.00)
IRS RUS3MP01.75 06/20/21 CSFBUS33XXX FLOAT 106,100,000.0000  USD 106,100,000.00
IRS P0O1.75RUS3M 06/20/21 CSFBUS33XXX FIXED (106,100,000.0000)  USD (102,673,831.53)
IRS R02.25PUS3M 01/03/23 CSFBUS33 FIXED 1,000,000,000.0000  USD 970,728,570.00
IRS PUS3MR02.25 01/03/23 CSFBUS33 FLOAT (1,000,000,000.0000)  USD (1,000,000,000.00)
IRS PUS3MR02.49 01/09/28 CSFBUS33 FLOAT (196,300,000.0000)  USD (196,300,000.00)
IRS R02.49PUS3M 01/09/28 CSFBUS33 FIXED 196,300,000.0000  USD 187,459,333.09
IRS PUS3MR02.05 01/11/23 CSFBUS33 FLOAT (195,000,000.0000)  USD (195,000,000.00)
IRS RO2.05PUS3M 01/11/23 CSFBUS33 FIXED 195,000,000.0000  USD 187,538,796.90
IRS R02.20PUS3M 01/18/23 CSFBUS33 FIXED 700,000,000.0000  USD 677,748,806.00
IRS PUS3MR02.20 01/18/23 CSFBUS33 FLOAT (700,000,000.0000)  USD (700,000,000.00)
TRS IBOXHY -3ML INDX 6/20/18 /SHORT/ (1,800,000.0200)  USD (1,800,000.02)
TRS IBOXHY -3ML INDX 06/20/18 JPM /SHORT/ (3,700,000.0000)  USD (3,700,000.00)
TRS IBOXHY -3ML INDX 06/20/18 GST /SHORT/ (900,000.0000)  USD (900,000.00)
TRS IBOXHY -3ML INDX BOA /SHORT/ (1,799,999.9900)  USD (1,799,999.99)
TRS IBOXHY -3ML INDX 09/20/18 GST /SHORT/ (1,700,000.0000)  USD (1,700,000.00)
AT&T INC 5.3% 08/15/58 3,454,000.0000  USD 3,438,004.53
AT&T INC 5.15% 02/15/50 5,750,000.0000  USD 5,660,629.88
AT&T INC 4.9% 08/15/37 3,020,000.0000  USD 2,968,195.80
BANK OF AMERICA C V/R 12/20/28 315,000.0000  USD 295,548.71
DISCOVERY COMMU 2.75% 11/15/19 304,000.0000  USD 302,344.58
GERDAU HOLDINGS IN 7% 01/20/20 500,000.0000  USD 528,000.00
NCMS 2018-RIVX A V/R 02/15/21 9,300,000.0000  USD 9,306,217.98
NCMS 2018-RIVX B V/R 02/15/21 8,264,500.0000 USD 8,270,119.03
NCMS 2018-RIVX D V/R 02/15/21 3,600,000.0000  USD 3,602,971.44
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RIO OIL FINANCE 9.25% 07/06/24 2,009,875.7900  USD 2,213,375.71
REPUBLIC OF VEN 9.25% 09/15/27 3,319,000.0000  USD 1,062,080.00
REPUBLIC OF VENEZU 6% 12/09/20 1,447,000.0000 USD 419,630.00
PETROLEOS DE VEN 5.5% 04/12/37 1,972,000.0000 USD 542,300.00
REPUBLIC OF VE 7.75% 10/13/19 200,000.0000  USD 59,500.00
REPUBLIC OF VEN 8.25% 10/13/24 3,961,000.0000  USD 1,168,495.00
REPUBLIC OF VEN 7.65% 04/21/25 2,304,000.0000  USD 668,160.00
PETROLEOS DE VENEZ 6% 05/16/24 7,233,000.0000  USD 1,898,662.50
REPUBLIC OF VENEZU 9% 05/07/23 2,271,000.0000  USD 669,945.00
REPUBLIC OF VEN 9.25% 05/07/28 3,301,000.0000  USD 965,542.50
PETROLEOS DE V 5.375% 04/12/27 7,892,000.0000  USD 2,150,570.00
PETROLEOS DE VENEZ 6% 11/15/26 13,183,000.0000  USD 3,452,232.21
REPUBLIC OF VENEZU 7% 03/31/38 1,563,000.0000 USD 476,715.00
GLOBAL SWI 2.25% 05/31/27/EUR/ 100,000.0000  EUR 123,002.06
SINOPEC GRP OVER 2.5% 04/28/20 200,000.0000  USD 196,723.58
SINOPEC GRP OV 2.125% 05/03/19 200,000.0000  USD 197,900.00
STATE GRID OVER 2.75% 05/07/19 900,000.0000  USD 897,091.72
STATE GRID OVER 2.25% 05/04/20 200,000.0000  USD 196,105.15
WANT WANT CHIN 1.875% 05/14/18 300,000.0000  USD 299,867.40
EASTERN CREATIO 2.75% 09/26/20 2,300,000.0000  USD 2,257,475.30
FRANSHION BRILL 5.75% 03/19/19 1,593,000.0000 USD 1,619,583.98
MINMETALS BOUNTE 3.5% 07/30/20 1,600,000.0000 USD 1,591,705.60

12,480,892,603.78

ITRAXX.O P 0.75 EU28 5Y I 05/16/18 DUB (77,400,000.0000) EUR (1,951.05)
ITRAXX.0 P 0.75 EU28 5Y I 05/16/18 BRC (69,500,000.0000)  EUR (1,751.92)
ITRAXX.0 C 0.475 EU28 5Y I 05/16/18 BRC (69,500,000.0000) EUR (91,051.70)
ITRAXX.0 C 0.475 EU28 5Y I 5/6/18 DUB (77,400,000.0000) EUR (101,401.46)
CDX.0 P 102.00 HY29 5Y V1 1 06/20/18 BPS (51,900,000.0000)  USD (56,747.46)
CDX.0 P 0.90 1G30 5Y V1 I 06/20/18 JPM (50,300,000.0000)  USD (20,662.23)
CDX.0 P 102.00 HY29 5Y V1 1 06/20/18 DUB (3,700,000.0000)  USD (4,045.58)
CDX.0 P 0.85 1G30 5Y V1 1 05/16/18 BOA (28,700,000.0000)  USD (2,393.58)
CDX 0 P 0.90 1G30 5Y V1 I 09/19/18 BPS (83,200,000.0000)  USD (34,176.90)
CDX.0 P 0.85 1G30 5Y V1 1 06/20/18 GST (27,900,000.0000)  USD (13,479.61)
P/0 CDX O P 0.90 1G305Y VI 1 (27,000,000.0000)  USD (11,091.06)
CDX.0 P 0.95 1G30 5Y V1 1 7/18/18 DUB (27,400,000.0000)  USD (16,463.29)
CDX.0 P 104.50 HY30 5Y V1 1 05/16/18 FBF (10,500,000.0000)  USD (7,110.08)
CDX.0 P 102.00 HY30 5Y V1 1 09/19/18 GST (27,900,000.0000)  USD (198,361.75)
CDX.0 P 0.80 1G30 5Y V1 I 07/18/18 BOA (312,100,000.0000)  USD (312,168.66)
P/0 OTC EPUT FN 3.5 7 48 97 246 JPM (35,000,000.0000)  USD (59,902.50)
C/0 OTC ECAL FN 3.0 5-48 97 19 GSC (34,500,000.0000)  USD (1,559.40)
C/0 OTC ECALFN 3.5 5-48 100 12+ SAL (33,500,000.0000)  USD (388.60)
C/0 OTC ECAL FN 3.0 5-48 97 19 GSC (33,500,000.0000)  USD (1,514.20)
P/0 CDX.0 P 0.90 1G30 5Y V1 I 06-20-18 //BOA (30,000,000.0000)  USD (12,323.40)
P/0 CDX.0 P 0.95 1G30 5Y V1 I 07-18-18 / / BRC (20,300,000.0000)  USD (12,197.26)
P/0 CDX.0 P 0.85 1G30 5Y V1 I 07-18-18 / / C BK (15,900,000.0000)  USD (13,239.93)
C/0 OTC ECAL FN 3.5 5-48 100 GSC (34,000,000.0000)  USD (27.20)
C/0 OTC ECAL FN 3.0 5-48 97 21+ JPM (35,000,000.0000)  USD (1,088.50)
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C/0 OTC ECAL FN 4.0 5 48 102 22 GSC (27,900,000.0000) ~ USD (574.74)
C/0 OTC ECAL FN 3.5 7-48 100 24 JPM (28,700,000.0000) ~ USD (14,901.04)
CDX.0 P 102.50 HY30 5Y V1 I 06/20/18 CBK (3,800,000.0000)  USD (6.,662.27)
CDX.0 P 0.75 1630 5Y V1 I 05/16/18 UAG (35,500,000.0000)  USD (6,647.02)
P/0 OTC EPUT FN 3.5 7-48 97 286 SAL (72,000,000.0000) ~ USD (139,644.00)
P/0 OTC EPUT FN 3.5 7 48 97 317521304 JPM (35,500,000.0000)  USD (42,166.90)
C/0 OTC ECAL FN 3.5 7 48 99 14 SAL (28,500,000.0000) ~ USD (96,426.90)
C/0 OTC ECAL FN 3.5 7-48 99 22 JPM (212,500,000.0000)  USD (532,036.25)

(1,814,156.44)
LETRAS BANCO CENT 0% 6/21/18 10,300,000.0000  ARS 481,901.13
LETRAS BANCO C 0% 07/18/18/ARS 120,500,000.0000  ARS 5,536,302.96
LETRAS BANCO 0% 05/16/18/ARS/ 305,440,000.0000  ARS 14,641,537.47
LETRAS BANCO CENT 0% 10/17/18 63,500,000.0000  ARS 2,756,940.88
ARGENT LETRA ZCP 06/15/18/ARS/ 31,400,000.0000  ARS 1,477,985.21
ARGENT LETRA ZCP 10/12/18/ARS/ 114,690,000.0000  ARS 5,619,365.03
ARGENT LETRA ZCP 09/14/18/ARS/ 543,100,000.0000  ARS 27,129,267.28
ARGENT LETRA ZCP 09/14/18/ARS/ 226,280,000.0000  ARS 10,019,562.08
ARGENT LETRAS DEL ZCP 07/13/18 10,023,000.0000  USD 9,966,189.64
ARGENT LETRAS DEL ZCP 07/27/18 13,800,000.0000  USD 13,704,615.92
BANK N S HAL 0% 5/4/18 /CAD/ 84,540,000.0000  CAD 65,709,441.30
THE BANK OF NOVA SC 0% 5/11/18 14,500,000.0000  CAD 11,266,980.25
BANK OF NOVA SC 0% 5/14/18/CAD 6,000,000.0000  CAD 4,661,592.29
CANADIAN IMP BK COM 0% 5/11/18 16,400,000.0000  CAD 12,743,343.18
BANK OF MONTREAL 0% 5/3/18 /CAD/ 56,200,000.0000  CAD 43,683,680.61
BANK OF MONTREAL 0% 05/01/2018 32,880,000.0000  CAD 25,559,330.12
BANK ON MONTREAL 0% 5/11/18 14,300,000.0000  CAD 11,111,573.63
BANK OF NONTREAL 0% 5/16/18 /CAD/ 53,200,000.0000  CAD 41,329,475.98
HSBC BK CDA 0% 5/11/18 /CAD/ 10,300,000.0000  CAD 8,003,441.14
HSBC BANK CANADA 0% 5/16/18 68,970,000.0000  CAD 53,580,713.50
ROYAL BANK OF 0% 5/4/17 /CAD/ 28,214,000.0000  CAD 21,929,573.89
ROYAL BK OF CAN 0% 5/14/18/CAD 6,400,000.0000  CAD 4,972,365.11
ROYAL BANK OF 0% 05/16/18/CAD/ 32,150,000.0000  CAD 24,976,365.65
TORONTO DOMINION BK 0% 4/30/18 32,880,000.0000  CAD 25,560,608.30
TORONTO DOMINION BK 0% 5/7/18 45,476,000.0000  CAD 35,342,015.30
TORONTO-DOMINION BK 0% 5/14/18 78,200,000.0000  CAD 60,799,253.62
QNB FINANCE LTD V/R 06/06/18 400,000.0000  USD 400,251.20
HELLENIC T-B ZCP 03/15/19/EUR/ 21,996,000.0000  EUR 26,416,105.47
HELLENIC T-B ZCP 05/04/18/EUR/ 1,130,000.0000  EUR 1,367,715.62
HELLENIC T-B ZCP 07/13/18/EUR/ 760,000.0000  EUR 918,614.01
HELLENIC T-B ZCP 10/05/18/EUR/ 11,190,000.0000  EUR 13,496,146.30
BUONI ORDINA ZCP 04/30/18/EUR/ 7,900,000.0000  EUR 9,560,184.85
JAPAN TREASU ZCP 05/07/18/JPY/ 12,250,000,000.0000  JPY 112,299,433.93
JAPAN TREASU ZCP 05/14/18/JPY/ 23,537,600,000.0000  JPY 215,781,436.18
JAPAN TREASU ZCP 05/01/18/JPY/ 24,380,000,000.0000  JPY 223,495,439.34
JAPAN TREASU ZCP 05/21/18/JPY/ 34,200,000,000.0000  JPY 313,536,733.74
NIGERIA OMO 0% 05/24/18/NGN/ 551,400,000.0000  NGN 1,523,863.11
NIGERIA T-BILL 0% 9/20/18 /NGN 279,500,000.0000  NGN 747,144.98
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NIGERIA OMO BILL 0% 8/9/18 506,300,000.0000  NGN 1,365,802.18
NIGERIA TBILL 0% 11/29/18 /NGN 837,600,000.0000  NGN 2,192,044.51
NIGERIA OMO 0% 5/17/18 /NGN/ 153,000,000.0000  NGN 423,562.57
NIGERIA T BILL 0% 5/17/18 /NGN 418,100,000.0000  NGN 1,157,460.85
NIGERIA OMO BILL 0% 5/10/18 387,400,000.0000  NGN 1,073,937.28
NIGERIA T-BILL 0% 9/13/18 /NGN 183,000,000.0000  NGN 487,477.99
NIGERIA T BILL 0% 10/4/18/NGN/ 579,600,000.0000  NGN 1,536,362.84
NIGERIA T-BILL 0% 6/14/18 575,300,000.0000  NGN 1,577,201.31
NIGERIA OMO 0% 8/23/18 /NGN/ 137,000,000.0000  NGN 367,685.96
NIGERIA OMO 0% 09/06/18 /NGN 318,100,000.0000  NGN 849,841.43
NIGERIA T-BILL 0% 11/1/18 /NGN 137,000,000.0000  NGN 359,451.52
NIGERIA OMO 0% 6/7/18 /NGN/ 230,400,000.0000  NGN 634,427.65
BARCLAYS BANK V/R 5/17/18 44,800,000.0000  USD 44,813,574.40
ARROWS ELECTRO DISC 5/15/18 9,500,000.0000  USD 9,488,699.75
ARROWS ELECTRONIC DISC 5/16/18 1,000,000.0000  USD 998,741.80
BELL CANADA DISC 6/15/18 33,140,000.0000  USD 33,039,410.16
BERKSHIRE HATH DISC 05/02/18 49,620,000.0000  USD 49,604,960.18
BOSTON SCIENTI DISC 05/15/18 25,100,000.0000  USD 25,071,649.55
BOSTON SCIENT DISC 5/22/18 1,000,000.0000 USD 998,405.60
DOMINION ENERG DISC 06/18/18 2,200,000.0000  USD 2,192,865.84
DOMINION ENERGY 1 DISC 6/11/18 33,140,000.0000  USD 33,040,580.00
DOMINION RES INC DISC 6/12/18 27,500,000.0000  USD 27,415,489.75
ENERGY TRANSFER DISC 5/11/18 8,300,000.0000  USD 8,292,385.58
ENERGY TRANSFER DISC 5/18/18 1,100,000.0000  USD 1,098,464.51
ENERGY TRANSFE DISC 05/21/18 4,400,000.0000  USD 4,392,939.32
ENTERGY CORP DISC 05/18/2018 2,300,000.0000  USD 2,296,950.43
ENTERGY CORPORATI DISC 6/12/18 750,000.0000  USD 747,704.78
ENTERPRISE PRODUC DISC 5/24/18 1,200,000.0000  USD 1,197,922.80
ENTERPRISE PRO DISC 05/25/18 2,300,000.0000  USD 2,295,862.30
EQUIFAX INC DISC 5/16/18 16,550,000.0000  USD 16,530,224.41
RC R/P CREDIT 1.840% 05/03/18 (38,894,901.0000)  USD (38,894,901.00)
RC R/P STANDA 1.740% 05/22/18 (53,345,500.0000)  USD (53,345,500.00)
REV RC BANK O 1.600% 03/21/20 (4,750,000.0000)  USD (4,750,000.00)
RC R/P CREDIT 1.830% 05/11/18 (64,203,750.0000)  USD (64,203,750.00)
RC R/P CREDIT 1.850% 05/08/18 (537,694,025.0000)  USD (537,694,025.00)
RC R/P RBS SE 1.950% 07/23/18 (3,982,500.0000)  USD (3,982,500.00)
RC R/P CREDIT 0.650% 04/24/20 (2,611,200.0000)  USD (2,611,200.00)
RC R/P CREDIT 1.840% 05/08/18 (11,927,250.0000)  USD (11,927,250.00)
REV RC CREDIT -2.500% 04/06/20 (401,000.0000)  USD (401,000.00)
RC R/P BNP PA 1.950% 05/09/18 (137,859,000.0000)  USD (137,859,000.00)
RC R/P BNP PA 1.950% 05/09/18 (71,127,000.0000)  USD (71,127,000.00)
RC R/P BNP PA 2.000% 05/03/18 (14,623,000.0000)  USD (14,623,000.00)
RC R/P BNP PA 2.170% 05/03/18 (34,738,000.0000) USD (34,738,000.00)
RC R/P RBS SE 1.990% 07/27/18 (25,457,792.0000)  USD (25,457,792.00)
RC R/P CREDIT 1.810% 05/01/18 (209,238,135.0000)  USD (209,238,135.00)
FORD MOTOR CRE DISC 05/02/18 2,900,000.0000  USD 2,899,264.85
HARRIS CORPORATIO V/R 02/27/19 6,800,000.0000  USD 6,810,715.78
HARRIS CORPORATION DISC 6/14/18 16,800,000.0000  USD 16,746,127.44
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HARRIS CORPORATI DIS 6/15/18 32,500,000.0000  USD 32,393,390.25
HITACHI CAP AM DISC 5/21/18 1,500,000.0000 USD 1,497,709.95
HITACHI CAP AMER DISC 5/24/18 1,300,000.0000 USD 1,297,749.70
HYUNDAI CAPITA DISC 05/15/18 16,550,000.0000  USD 16,531,306.78
INTERPUBLIC GRO DISC 05/10/18 4,000,000.0000  USD 3,996,774.40
MARRIOTT INTERNAT DISC 6/18/18 29,850,000.0000  USD 29,745,011.58
PECO ENERGY CO DISC 05/10/18 16,450,000.0000  USD 16,436,734.72
ROCKWELL COLLI DISC 05/08/18 2,400,000.0000  USD 2,398,372.08
ROCKWELL COLL DISC 5/18/18 3,000,000.0000  USD 2,996,022.30
SCHLUMBERGER HOLD DISC 5/22/18 1,600,000.0000 USD 1,597,653.28
SOUTHERN COMPANY DISC 5/15/18 3,300,000.0000  USD 3,296,272.65
SPECTRA ENERGY PAR DISC 5/8/18 4,000,000.0000  USD 3,997,286.80
SPECTRA ENERGY DISC 05/14/18 16,450,000.0000  USD 16,432,490.62
SPECTRA ENERGY PAR DISC7/9/18 6,000,000.0000  USD 5,969,254.80
TIME WARNER INC DISC 5/14/18 3,100,000.0000  USD 3,096,700.36
TIME WARNER IN DISC 06/11/18 4,000,000.0000  USD 3,988,000.00
TIME WARNER IN DISC 06/13/18 6,700,000.0000  USD 6,678,919.12
TRANSCANADA PI DISC 06/19/18 1,250,000.0000 USD 1,245,509.75
VIRGINIA ELECT & DISC 5/14/18 12,700,000.0000  USD 12,687,561.62
WEC ENERGY GROUP DISC 5/8/18 1,000,000.0000 USD 999,321.70
WEC ENERGY GRO DISC 05/09/18 1,500,000.0000 USD 1,498,887.00
WEC ENERGY GROUP DISC 5/15/18 3,400,000.0000  USD 3,396,159.70
WEC ENERGY GROUP DISC 05/16/18 700,000.0000  USD 699,163.57
WALGREENS BOOTS DISC 5/16/18 16,100,000.0000  USD 16,080,762.11
WHIRLPOOL CORP DISC 05/21/18 4,200,000.0000  USD 4,193,587.86

746,402,235.22

13,465,122,849.38

ARS/USD FWD 20180516 000011091 USD 15,328,615.7800 732,725.42
ARS/USD FWD 20180516 000006038 USD 82,681,263.5700 3,952,259.25
ARS/USD FWD 20180516 000028854 USD 95,664,097.8400 4,572,853.63
ARS/USD FWD 20180516 000004066 USD 183,110,245.6100 8,752,879.81
ARS/USD FWD 20180822 000004608 USD 8,258,613.7200 371,534.82
ARS/USD FWD 20180621 000004066 USD 12,088,048.7900 563,151.59
ARS/USD FWD 20180822 000028854 USD 8,594,209.9200 386,632.47
ARS/USD FWD 20180926 000000902 USD 31,564,971.0000 1,394,416.74
ARS/USD FWD 20180516 000000902 USD 10,089,206.9800 482,275.67
ARS/USD FWD 20180516 000015513 USD 10,089,206.9800 482,275.67
ARS/USD FWD 20180516 000017142 USD (212,440,000.0000) (10,154,875.72)
ARS/USD FWD 20180621 000006038 USD (10,300,000.0000) (479,850.92)
ARS/USD FWD 20180516 000000908 USD (42,300,000.0000) (2,021,988.53)
ARS/USD FWD 20180523 000004066 USD 235,574,619.0200 11,185,879.35
ARS/USD FWD 20180511 000017142 USD 2,440,000.0000 117,195.00
ARS/USD FWD 20180530 000006038 USD (2,440,000.0000) (115,094.34)
AUD/USD FWD 20180924 000004066 USD 3,465,600.0000 2,625,269.58
AUD/USD FWD 20180924 000011553 USD (3,830,000.0000) (2,901,310.74)
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AUD/USD FWD 20180924 000011553 USD 3,465,600.0000 2,625,269.58
AUD/USD FWD 20180503 000000642 USD (280,243,000.0000) (212,101,556.99)
AUD/USD FWD 20180503 000005539 USD (7,619,000.0000) (5,766,430.43)
AUD/USD FWD 20180503 000004334 USD (7,506,000.0000) (5.,680,906.52)
AUD/USD FWD 20180503 000004334 USD 4,727,000.0000 3,577,623.92
AUD/USD FWD 20180924 000028854 USD (3,830,400.0000) (2,901,613.75)
BRL/USD FWD 20180703 000006038 USD (5,000,000.0000) (1,433,792.48)
BRL/USD FWD 20180503 000004066 USD (17,544,817.9500) (5,059,685.28)
BRL/USD FWD 20180604 000017142 USD (17,544,817.9500) (5,044,836.96)
BRL/USD FWD 20180503 000017142 USD 17,544,817.9500 5,059,685.28
GBP/USD FWD 20180503 000006038 USD (593,113,000.0000) (818,358,930.35)
GBP/USD FWD 20180503 000000908 USD (1,101,000.0000) (1,519,125.67)
GBP/USD FWD 20180503 000004334 USD 1,167,000.0000 1,610,190.42
GBP/USD FWD 20180503 000000605 USD (3,957,000.0000) (5.,459,745.93)
CAD/USD FWD 20180503 000004066 USD (65,685,000.0000) (51,071,383.31)
CAD/USD FWD 20180503 000004334 USD 114,514,000.0000 89,036,894.09
CAD/USD FWD 20180503 000004334 USD (359,725,949.1200) (279,694,021.98)
CAD/USD FWD 20180503 000011091 USD 220,980,949.0000 171,817,047.28
CAD/USD FWD 20180503 000010428 USD 33,716,000.0000 26,214,855.14
CAD/USD FWD 20180504 000004334 USD (112,754,000.0000) (87,670,436.17)
CAD/USD FWD 20180507 000015513 USD (45,476 ,000.0000) (35,361,703.98)
CAD/USD FWD 20180516 000004334 USD (154,138,066.2000) (119,879,874.57)
CAD/USD FWD 20180514 000004334 USD (90,500,194.0000) (70,382,869.55)
CAD/USD FWD 20180511 000004334 USD (55,441,622.0000) (43,114,665.01)
CAD/USD FWD 20180604 000011091 USD (71,349,949.0000) (55,514,754.02)
DKK/USD FWD 20180702 000004334 USD 369,000.0000 60,238.89
DKK/USD FWD 20180702 000004334 USD (24,710,000.0000) (4,033,883.31)
DKK/USD FWwD 20180702 000000908 USD (28,649,419.7100) (4,676,989.73)
EUR/USD FWD 20180503 000004608 USD (5,050,000.0000) (6,112,092.14)
EUR/USD FWD 20180503 000010428 USD (951,412,130.8600) (1,151,508,634.82)
EUR/USD FWD 20180430 000028854 USD (20,814,000.0000) (25,188,057.27)
EUR/USD FWD 20180504 000000642 USD (1,130,000.0000) (1,367,750.62)
EUR/USD FWD 20180515 000003534 USD (8,790,000.0000) (10,648,324.25)
EUR/USD FWD 20180503 000000605 USD 12,334,000.0000 14,928,028.60
EUR/USD FWD 20180503 000004066 USD 1,011,414,130.8600 1,224,129,971.96
EUR/USD FWD 20180503 000011091 USD (56,007,000.0000) (67,786,127.61)
EUR/USD FWD 20180503 000004334 USD 12,621,000.0000 15,275,389.09
EUR/USD FWD 20180503 000004334 USD (23,097,000.0000) (27,954,651.91)
EUR/USD FWD 20180503 000000908 USD (7,264,000.0000) (8,791,730.16)
EUR/SEK FWD 20180515 000011091 USD (6,137,485.7900) (7,435,032.85)
EUR/SEK FWD 20180515 000000908 USD (101,836.9200) (123,366.61)
EUR/SEK FWD 20180515 000004334 USD (12,027,126.0000) (14,569,822.24)
EUR/SEK FWD 20180515 000006038 USD (1,287,700.8600) (1,559,938.15)
EUR/SEK FWD 20180515 000004066 USD (643,850.4300) (779,969.07)
EUR/USD FWD 20180604 000004066 USD (1,011,414,130.8600) (1,227,211,997.32)
INR/USD FWD 20180620 000000642 USD 3,028,828,909.7900 45,127,820.63
INR/USD FWD 20180620 000000902 USD (512,377,155.3300) (7,634,126.93)
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INR/USD FWD 20180620 000011091 USD (880,456 ,069.6300) (13,118,292.50)
INR/USD FWD 20180620 000028854 USD (1,638,808,682.9400) (24,417,313.26)
MXN/USD FWD 20180510 000011553 USD 3,552,847,857.3700 189,896,844 .52
MXN/USD FWD 20180510 000000908 USD (343,308,968.0000) (18,349,586.68)
MXN/USD FWD 20180510 000000908 USD 8,349,000.0000 446,247.30
MXN/USD FWD 20180510 000011091 USD 26,836,000.0000 1,434,362.50
MXN/USD FWD 20180510 000006038 USD 174,278,000.0000 9,315,018.15
MXN/USD FWD 20180510 000004066 USD 33,807,000.0000 1,806,956.81
MXN/USD FWD 20180510 000004608 USD 637,020,722.8200 34,048,242.43
MXN/USD FWD 20180510 000010428 USD 18,466,000.0000 986,992.77
MXN/USD FWD 20180510 000000642 USD 11,412,000.0000 609,962.17
MXN/USD FWD 20180827 000000908 USD 343,308,968.0000 18,033,194.92
NGN/USD FWD 20180614 000015298 USD (163,415,312.5000) (450,668.25)
NGN/USD FWD 20180517 000000902 USD (385,487,025.5300) (1,067,272.59)
NGN/USD FWD 20180517 000015298 USD (156,802,500.0000) (434,128.77)
NGN/USD FWD 20180524 000015298 USD (206,561,250.0000) (571,278.80)
NGN/USD FWD 20180524 000000902 USD (311,954,137.5000) (862,760.01)
NGN/USD FWD 20180510 000015298 USD (366,913,638.7500) (1,016,942.22)
NGN/USD FWD 20180614 000000902 USD (378,501,537.5000) (1,043,835.02)
NGN/USD FWD 20180607 000015298 USD (218,903,225.3200) (604,227.95)
NGN/USD FWD 20181101 000015298 USD (128,668,457.3500) (347,224 .97)
NGN/USD FWD 20180824 000000902 USD (129,238,855.7900) (352,931.09)
NGN/USD FWD 20180809 000015298 USD (479,752,476.6600) (1,313,566.62)
NGN/USD FWD 20180906 000015298 USD (302,121,972.9100) (823,180.76)
NGN/USD FWD 20180913 000000902 USD (172,569,000.0000) (469,620.24)
NGN/USD FWD 20181004 000000902 USD (383,675,310.0000) (1,040,315.55)
NGN/USD FWD 20181004 000015298 USD (165,147,750.0000) (447,789.49)
NGN/USD FWD 20180920 000015298 USD (263,583,125.0000) (716,429.38)
NGN/USD FWD 20181129 000015298 USD (789,961,500.0000) (2,122,880.30)
NZD/USD FWD 20180503 000000908 USD (117,701,000.0000) (83,160,466.54)
PEN/USD FWD 20180521 000003534 USD (83,391,433.6400) (25,717,530.72)
ZAR/USD FWD 20180508 000006038 USD (16,576,000.0000) (1,341,539.91)
ZAR/USD FWD 20180508 000006038 USD 16,067,000.0000 1,300,345.18
IDR/USD FWD 20180620 000015298 USD (241,113,630,000.0000) (17,272,162.42)
IDR/USD FWD 20180620 000015298 USD 241,815,303,308.0000 17,322,426.75
IDR/USD FWD 20180518 000011091 USD (241,113,630,000.0000) (17,346,629.87)
IDR/USD FWD 20180518 000015298 USD 241,113,630,000.0000 17,346,629.87
RUB/USD FWD 20180525 000015298 USD 1,202,350,505.3000 19,254,639.35
RUB/USD FWD 20180525 000004608 USD 1,959,554,601.1900 31,380,630.67
RUB/USD FWD 20180515 000000908 USD 240,812,566.0000 3,862,523.69
RUB/USD FWD 20180607 000011553 USD 836,675,773.5300 13,375,619.66
RUB/USD FWD 20180607 000028854 USD 327,938,085.6000 5,242,622.34
RUB/USD FWD 20180511 000000908 USD 485,778,396.0100 7,796,606.23
RUB/USD FWD 20180613 000000902 USD 1,739,785,439.3900 27,794,896.92
RUB/USD FWD 20180511 000004066 USD 483,294,861.6500 7,756,746.20
RUB/USD FWD 20180514 000000902 USD 98,305,486.6000 1,577,025.07
RUB/USD FWD 20180511 000011091 USD 1,712,743,931.2700 27,489,056.96
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RUB/USD FWD 20180710 000011091 USD 339,118,052.6000 5,401,201.72
RUB/USD FWD 20180515 000011091 USD (240,812,566.0000) (3.,862,523.69)
RUB/USD FWD 20180514 000011091 USD (98,305,486.6000) (1,577,025.07)
SEK/EUR FWD 20180515 000011091 USD 63,939,026.2000 7,371,497.33
SEK/EUR FWD 20180515 000000908 USD 1,060,651.4800 122,281.96
SEK/EUR FWD 20180515 000004334 USD 125,261,866.6000 14,441,375.94
SEK/EUR FWD 20180515 000006038 USD 13,414,985.5500 1,546,606.76
SEK/EUR FWD 20180515 000004066 USD 6,695,827.8200 771,958.53
CHF/USD FWD 20180515 000003534 USD (436,000.0000) (441,670.16)
CHF/USD FWD 20180515 000017142 USD (1,541,000.0000) (1,561,040.64)
CHF/USD FWD 20180515 000011091 USD (1,159,000.0000) (1,174,072.75)
CHF/USD FWD 20180515 000004066 USD (507,000.0000) (513,593.51)
CHF/USD FWD 20180515 000006038 USD (1,295,000.0000) (1,311,841.42)
TRY/USD FWD 20180522 000000908 USD 32,148,000.0000 7,896,235.78
TRY/USD FWD 20180522 000004066 USD 53,559,733.0000 13,155,414.96
TRY/USD FWD 20180522 000004608 USD 27,501,000.0000 6,754,833.28
TRY/USD FWD 20180522 000011091 USD (3,787,000.0000) (930,168.13)
TRY/USD FWD 20180522 000003534 USD 70,393,000.0000 17,290,025.05
TRY/USD FWD 20180720 000004066 USD 292,670,285.8500 70,577,330.50
TRY/USD FWD 20180720 000004608 USD 382,254,875.1500 92,180,620.87
USD/BRL FWD 20180703 000006038 USD 1,502,268.4300 1,502,268.43
USD/DKK FWD 20180702 000004334 USD 3,813,325.9800 3,813,325.98
USD/DKK FWD 20180702 000004334 USD (56,905.7500) (56,905.75)
USD/DKK FWD 20180702 000000908 USD 4,773,391.7100 4,773,391.71
USD/NGN FWD 20180614 000015298 USD 433,750.0000 433,750.00
USD/ARS FWD 20180516 000011091 USD (755,104 .2300) (755,104.23)
USD/NGN FWD 20180517 000000902 USD 1,025,983.6200 1,025,983.62
USD/NGN FWD 20180517 000015298 USD 418,140.0000 418,140.00
USD/NGN FWD 20180524 000015298 USD 549,000.0000 549,000.00
USD/NGN FWD 20180524 000000902 USD 829,500.0000 829,500.00
USD/NGN FWD 20180510 000015298 USD 979,565.0000 979,565.00
USD/NGN FWD 20180614 000000902 USD 1,004,500.0000 1,004,500.00
USD/NGN FWD 20180607 000015298 USD 580,645.1600 580,645.16
USD/ARS FWD 20180516 000006038 USD (4,201,400.9200) (4,201,400.92)
USD/ARS FWD 20180516 000028854 USD (5,008,591.5100) (5,008,591.51)
USD/ARS FWD 20180516 000004066 USD (9,540,983.0900) (9,540,983.09)
USD/ARS FWD 20180822 000004608 USD (398,005.4800) (398,005.48)
USD/ARS FWD 20180621 000004066 USD (603,196.0500) (603,196.05)
USD/ARS FWD 20180822 000028854 USD (414,578.3800) (414,578.38)
USD/ARS FWD 20180926 000000902 USD (1,485,410.4000) (1,485,410.40)
USD/ARS FWD 20180516 000000902 USD (497,005.2700) (497,005.27)
USD/ARS FWD 20180516 000015513 USD (494,568.9700) (494,568.97)
USD/NGN FWD 20181101 000015298 USD 335,729.8300 335,729.83
USD/NGN FWD 20180824 000000902 USD 342,581.4600 342,581.46
USD/RUB FWD 20180525 000015298 USD (20,720,321.1100) (20,720,321.11)
USD/RUB FWD 20180525 000004608 USD (34,545,530.4500) (34,545,530.45)
USD/NGN FWD 20180809 000015298 USD 1,278,016.6600 1,278,016.66
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USD/NGN FWD 20180906 000015298 USD 801,383.3300 801,383.33
USD/NGN FWD 20180913 000000902 USD 457,500.0000 457,500.00
USD/NGN FWD 20181004 000000902 USD 1,014,000.0000 1,014,000.00
USD/NGN FWD 20181004 000015298 USD 435,000.0000 435,000.00
USD/RUB FWD 20180515 000000908 USD (4,204,328.1700) (4,204,328.17)
USD/ARS FWD 20180516 000017142 USD 10,315,948.6400 10,315,948.64
USD/ARS FWD 20180621 000006038 USD 494,716.6200 494,716.62
USD/NGN FWD 20180920 000015298 USD 698,750.0000 698,750.00
USD/ARS FWD 20180516 000000908 USD 2,053,398.0600 2,053,398.06
USD/JPY FWD 20180501 000000908 USD 118,939,716.2500 118,939,716.25
USD/JPY FWD 20180501 000000642 USD 106,546,308.8000 106,546,308.80
USD/ZAR FWD 20180508 000006038 USD (1,369,816.1600) (1,369,816.16)
USD/ZAR FWD 20180508 000006038 USD 1,371,493.7800 1,371,493.78
USD/JPY FWD 20180507 000028854 USD 112,360,842.2300 112,360,842.23
USD/JPY FWD 20180507 000004334 USD 298,075.5000 298,075.50
USD/EUR FWD 20180503 000004608 USD 6,230,944.5200 6,230,944.52
USD/BRL FWD 20180503 000004066 USD 5,370,561.2300 5,370,561.23
USD/INR FWD 20180620 000000642 USD (46,477,598.6500) (46,477,598.65)
USD/JPY FWD 20180514 000028854 USD 24,484,379.5300 24,484,379.53
USD/CHF FWD 20180515 000003534 USD 468,604.5900 468,604.59
USD/INR FWD 20180620 000000902 USD 7,755,652.0900 7,755,652.09
USD/JPY FWD 20180515 000003731 USD (97,785,548.3300) (97,785,548.33)
USD/JPY FWD 20180514 000006038 USD 28,845,773.0800 28,845,773.08
USD/CHF FWD 20180515 000017142 USD 1,656,681.0700 1,656,681.07
USD/TRY FWD 20180522 000000908 USD (7,767,703.2300) (7,767,703.23)
USD/JPY FWD 20180515 000011091 USD (28,865,964.1100) (28,865,964.11)
USD/JPY FWD 20180514 000011091 USD 96,859, 753.9500 96,859,753.95
USD/TRY FWD 20180522 000004066 USD (13,689,770.0200) (13,689,770.02)
USD/INR FWD 20180620 000011091 USD 13,325,738.1900 13,325,738.19
USD/TRY FWD 20180522 000004608 USD (6,923,053.6900) (6,923,053.69)
USD/JPY FWD 20180521 000028854 USD 321,369,957.9900 321,369,957.99
USD/TRY FWD 20180522 000011091 USD 917,593.1300 917,593.13
USD/EUR FWD 20180503 000010428 USD 1,185,559,413.3300 1,185,559,413.33
USD/RUB FWD 20180607 000011553 USD (14,687,566.7900) (14,687,566.79)
USD/RUB FWD 20180607 000028854 USD (5,740,107.5700) (5,740,107.57)
USD/TRY FWD 20180522 000003534 USD (17,787,720.3500) (17,787,720.35)
USD/BRL FWD 20180604 000017142 USD 5,145,485.1400 5,145,485.14
USD/IDR FWD 20180620 000015298 USD 17,416,471.4000 17,416,471.40
USD/IDR FWD 20180620 000015298 USD (17,439,442.0400) (17,439,442.04)
USD/INR FWD 20180620 000028854 USD 24,807,881.9700 24,807,881.97
USD/CHF FWD 20180515 000011091 USD 1,223,384.4700 1,223,384.47
USD/MXN FWD 20180510 000011553 USD (189,237,948.1400) (189,237,948.14)
USD/MXN FWD 20180510 000000908 USD 17,974,291.5200 17,974,291.52
USD/MXN FWD 20180510 000000908 USD (454,602.0100) (454,602.01)
USD/CHF FWD 20180515 000004066 USD 536,784.3400 536,784.34
USD/MXN FWD 20180510 000011091 USD (1,456,088.1800) (1,456,088.18)
USD/MXN FWD 20180510 000006038 USD (9,241,007.0400) (9,241,007.04)
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USD/MXN FWD 20180510 000004066 USD (1,799, 664.6300) (1,799,664.63)
USD/EUR FWD 20180430 000028854 USD 25,752,785.7800 25,752,785.78
USD/EUR FWD 20180504 000000642 USD 1,406,687.2800 1,406,687.28
USD/MXN FWD 20180510 000004608 USD (33,975,344.5600) (33,975,344.56)
USD/PEN FWD 20180521 000003534 USD 25,501,967.4700 25,501,967.47
USD/MXN FWD 20180510 000010428 USD (990, 624.5300) (990, 624.53)
USD/BRL FWD 20180503 000017142 USD (5,158,723.3000) (5,158,723.30)
USD/EUR FWD 20180515 000003534 USD 10,889, 254.1700 10,889, 254.17
USD/CAD FWD 20180503 000004066 USD 51,017,047.7800 51,017,047.78
USD/NGN FWD 20181129 000015298 USD 2,094,000.0000 2,094,000.00
USD/ARS FWD 20180523 000004066 USD (11,249,981.8100) (11,249,981.81)
USD/AUD FWD 20180924 000004066 USD (2.666,640.5800) (2,666,640.58)
USD/AUD FWD 20180924 000011553 USD 2,981,923.1000 2,981,923.10
USD/AUD FWD 20180924 000011553 USD (2,666,640.5800) (2,666,640.58)
USD/EUR FWD 20180503 000000605 USD (15,325,735.0400) (15,325,735.04)
USD/JPY FWD 20180502 000000642 USD 517,740,942.9100 517,740,942.91
USD/EUR FWD 20180503 000004066 USD (1,233,116, 108.3400) (1,233,116,108.34)
USD/CAD FWD 20180503 000004334 USD 279,877,915.7300 279,877,915.73
USD/CAD FWD 20180503 000004334 USD (88,957,572.2200) (88,957,572.22)
USD/NZD FWD 20180503 000000908 USD 85,655,737.5100 85,655,737.51
USD/AUD FWD 20180503 000000642 USD 216,410,930.9200 216,410,930.92
USD/JPY FWD 20180502 000005539 USD (496,720,006.7600) (496,720,006.76)
USD/GBP FWD 20180503 000006038 USD 839,499,257.5600 839,499,257.56
USD/CAD FWD 20180503 000011091 USD (171,899,727.9200) (171,899,727.92)
USD/EUR FWD 20180503 000011091 USD 69,220,587.3400 69,220,587.34
USD/EUR FWD 20180503 000004334 USD 28,356,353.5100 28,356,353.51
USD/EUR FWD 20180503 000004334 USD (15,555, 171.0000) (15,555,171.00)
USD/AUD FWD 20180503 000005539 USD 5,923,094.4100 5,923,094.41
USD/AUD FWD 20180503 000004334 USD 5,715,890.3100 5,715,890.31
USD/AUD FWD 20180503 000004334 USD (3.631,836.3500) (3,631,836.35)
USD/GBP FWD 20180503 000000908 USD 1,551,365.4800 1,551,365.48
USD/EUR FWD 20180503 000000908 USD 8,913,635.3100 8,913,635.31
USD/GBP FWD 20180503 000004334 USD (1,636,740.1400) (1,636,740.14)
USD/MXN FWD 20180510 000000642 USD (627,399.7200) (627,399.72)
USD/CAD FWD 20180503 000010428 USD (26,394,118.4500) (26,394,118.45)
USD/CAD FWD 20180504 000004334 USD 88,171,075.3800 88,171,075.38
USD/CAD FWD 20180507 000015513 USD 35,563,049.0300 35,563,049.03
USD/GBP FWD 20180503 000000605 USD 5,581,791.6800 5,581,791.68
USD/CHF FWD 20180515 000006038 USD 1,351,921.2900 1,351,921.29
USD/TRY FWD 20180720 000004066 USD (69,724,904.3100) (69,724,904.31)
USD/TRY FWD 20180720 000004608 USD (90,799,929.9700) (90,799,929.97)
USD/RUB FWD 20180511 000000908 USD (7,708,052.0200) (7,708,052.02)
USD/RUB FWD 20180613 000000902 USD (27,406,407 .1900) (27,406,407.19)
USD/RUB FWD 20180511 000004066 USD (7,708,052.0200) (7,708,052.02)
USD/CAD FWD 20180516 000004334 USD 122,671,218.1500 122,671,218.15
USD/RUB FWD 20180514 000000902 USD (1,528,157.9900) (1,528,157.99)
USD/ARS FWD 20180511 000017142 USD (119, 329.9900) (119,329.99)
USD/IDR FWD 20180518 000011091 USD 17,450,000.0000 17,450,000.00
USD/AUD FWD 20180924 000028854 USD 2,978,787.1700 2,978,787.17
USD/CAD FWD 20180514 000004334 USD 71,994,299.9200 71,994,299.92
USD/CAD FWD 20180511 000004334 USD 43,996,402.3000 43,996,402.30
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USD/IDR FWD 20180518 000015298 USD (17,465,674.0300) (17,465,674.03)
USD/ARS FWD 20180530 000006038 USD 119,134.8100 119,134.81
USD/RUB FWD 20180511 000011091 USD (27,653,670.8600) (27,653,670.86)
USD/RUB FWD 20180710 000011091 USD (5,437,949.2200) (5.437,949.22)
USD/RUB FWD 20180515 000011091 USD 3,881,475.5600 3,881,475.56
USD/RUB FWD 20180514 000011091 USD 1,592,151.5500 1,592,151.55
USD/MXN FWD 20180827 000000908 USD (17,668,560.6600) (17,668,560.66)
USD/JPY FWD 20180604 000005539 USD 497,751,770.0600 497,751,770.06
USD/CAD FWD 20180604 000011091 USD 55,613,324.6000 55,613,324.60
USD/EUR FWD 20180604 000004066 USD 1,235,922,782.5600 1,235,922,782.56
JPY/USD FWD 20180501 000000908 USD (12,860,000,000.0000) (117,889,719.03)
JPY/USD FWD 20180501 000000642 USD (11,520,000,000.0000) (105,605,720.31)
JPY/USD FWD 20180507 000028854 USD (12,217,500,000.0000) (112,041,986.60)
JPY/USD FWD 20180507 000004334 USD (32,500,000.0000) (298,044.98)
JPY/USD FWD 20180514 000028854 USD (2,620,000,000.0000) (24,038,776.05)
JPY/USD FWD 20180515 000003731 USD 10,458,800,000.0000 95,967,419.45
JPY/USD FWD 20180514 000006038 USD (3,117,680,000.0000) (28,605,042.49)
JPY/USD FWD 20180515 000011091 USD 3,117,680,000.0000 28,607,077.70
JPY/USD FWD 20180514 000011091 USD (10,458,800,000.0000) (95,960,591.97)
JPY/USD FWD 20180521 000028854 USD (34,200,000,000.0000) (313,944,958.64)
JPY/USD FWD 20180502 000000642 USD (54,276 ,595,139.0000) (497,593,621.23)
JPY/USD FWD 20180502 000005539 USD 54,276,595,139.0000 497,593,621.23
JPY/USD FWD 20180604 000005539 USD (54,276,595,139.0000) (498,741,033.05)

F/C AUST 10YR BOND FUT JUN18
F/C EURO-BUND FUTURE JUN18
F/C JPN 10Y BOND(OSE) JUN18
F/C US 10YR NOTE (CBT)JUN18

)
IRS

V/R
VM
T/L

)

Interest Rate Swap

Variable Rate

Term Loan

Variation Margin

One

2,554.0000
1.0000
(36.0000)
7,334.0000

92,574,356.53

246,150,618.90
192,002.40
(49,713,892.84)
876,413,000.00
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30 10 25

50,506,578

50,506,578

50,506,578

115

115

115

50,270,225

236,238

50,506,463

50,506,463

50,506,578

30 10 25
50,270,225
1
1 1.0047
¢ ) (10,047 )
30 10 25
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30 10 25

61,501,902

11,231,677

995,620

15,905,959
13,922,043

5,069,672

1,093,509

99,473

3,976,144

994,036

497,018

497,018

49,702

397,615

12,417

99,404

994,036

397,615

497,018

497,018

795,387
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30 12 28

4,438,382,689

13,407,336

4,424,975,353

4,507,285,879

0.9817

9,817

30 12 28

49,500,485

124

49,500,361

49,276,288

1.0045

10,045
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100,000
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2018 12 28
38 1,125,331,148,458
858 12,392,989,077,369
46 178,363,127,413
152 1,127,571,015,066
1,094 14,824,254 ,368,306
One
38 59 2
19 8 6 52
52
38 38 57
19 8 6 52
33 29 4 1 30 3 31
34 30 4 1 30 9 30
EY
32 33

29 3 31 30 3 31
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27,972,477 49,071,217
12,366,219 12,083,824
297,560
10,164,041 11,769,015
7,250,239 4,574,225
316,414 341,689
52,278 59,526
533,411 569,431
678,104 842,996
445,717 427,238
60,076,462 79,739,165
1,900,343 1,643,826
1 1,243,812 1 1,156,953
1 656,235 1 476,504
295 10,368
1,614,084 1,934,700
5
1,511,558 1,026,319
98,483 904,389
3,934 3,931
103 60
10,055,336 7,427,316
3,265,786 1,721,433
3,306,296 3,229,196
1,800,827 1,518,725
686,322
893,887 856,537
102,215 101,425
13,569,764 11,005,844
73,646,227 90,745,010
32 33
29 3 31 30 3 31
1,169,128 1,003,550
4,745,195 5,081,728
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1,027 1,031
57,332 57,275
4,062,695 4,629,133
624,140 394,288
7,030,589 7,711,038
1,915,556 5,153,972
891,476 1,660,259
1,432,264 1,393,911
27,495 49,986
156,587
17,211,706 22,211,034
1,305,273 1,637,133
216,466 199,026
942,315
2,464,055 1,836,160
19,675,761 24,047,195
2,000,000 2,000,000
19,552,957 19,552,957
2,428,478 2,428,478
17,124,479 17,124,479
31,899,643 44,349,855
123,293 123,293
31,776,350 44,226,562
24,580,000 24,580,000
300,000 300,000
200,000 200,000
6,696,350 19,146,562
53,452,601 65,902,812
517,864 795,002
517,864 795,002
53,970,465 66,697,815
73,646,227 90,745,010
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32 33
28 4 1 29 4 1
29 3 31 30 3 31
56,355,754 84,705,447
12,834,241 19,124,427
1,002,482 1,217,672
378,715 117,586
70,571,194 105,165,133
24,957,038 37,242,284
838,356 379,873
991 1,485
15,105,578 23,944,438
7,780,474 10,677,166
7,325,104 13,267,272
891,379 1,073,938
1,102,921 1,215,963
51,523 48,704
926,453 947,411
37,471 64,331
74 22,412
87,399 133,104
42,896,265 63,857,984
8,517,089 11,304,873
220,145 189,022
7,485,027 9,565,921
811,916 1,549,929
66,813 58,863
13,467 5,150
297,237 395,605
430,779 625,498
1,961,686 1,534,255
358,960 595,876
825,593 1,226,472
39,792 49,797
27,435 4,620
1,432,264 1,393,911
27,495 49,986
63,072
210 148
1,530,113 3,037,804
127,265 144,804
271,658 5,253
129,981 149,850
16,120,918 20,582,772
11,554,010 20,724,376

1771215



EDINETOOOO

OO000oOO00oDo0oDOogono(ELe77)
oooooddooddoooooodd

32 33
28 1 29 4 1
29 31 30 3 31
537 1,430
51,036 74,278
103 256
7,025 8,530
2 236,398
93,177
1 18,213 10,306
17,429
76,918 441,807
31,945 4,138
47,201 17,065
552,635 99,303
39
209,210
841,031 120,507
10,789,897 21,045,676
2 2,348 1
479,323
1 1,492,680
8,883
21,677
138,294
746 350
33,655 2,110,649
3 23,600 36,992
4 10,323 134
12,085
4,832
30,000
5 1,511,622
690,899
76,007
50
1,592,463 804,083
9,231,089 22,352,243
2,965,061 6,951,863
177,275 249,832
2,787,786 6,702,031
6,443,302 15,650,211
32 28 4 1 29 3 31
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2,000,000| 2,428,478 2,428,478| 123,293| 22,030,000{ 300,000{ 200,000 5,347,047

2,544,000

2,550,000 2,550,000

6,443,302

17,124,479 17,124,479

17,124,479 17,124,479 2,550,000 1,349,302

2,000,000 2,428,478 17,124,479| 19,552,957 123,293 24,580,000 300,000( 200,000, 6,696,350
28,000,340 32,428,818 153,956 153,956 32,582,775
2,544,000 2,544,000 2,544,000
6,443,302 6,443,302 6,443,302
17,124,479 17,124,479
363,907 363,907 363,907
3,899,302 21,023,782 363,907 363,907 21,387,689
31,899,643 53,452,601 517,864 517,864 53,970,465

33 29 4 1 30 3 31
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2,000,000 2,428,478 17,124,479| 19,552,957| 123,293| 24,580,000 300,000/ 200,000{ 6,696,350
3,200,000
15,650,211
12,450,211
2,000,000 2,428,478 17,124,479| 19,552,957| 123,293| 24,580,000 300,000/ 200,000 19,146,562
31,899,643 53,452,601 517,864 517,864 53,970,465
3,200,000 3,200,000 3,200,000
15,650,211 15,650,211 15,650,211
277,137 277,137 277,137
12,450,211 12,450,211 277,137 277,137 12,727,349
44,349,855 65,902,812 795,002 795,002 66,697,815
1.
2.
3.
28 4 1
5
4.
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1
2
3
5 10
5 10
4
5
33 29 4 1 30 3 31
413,260
33 29 4 1 30 3 31
29 10 1
1 28 12 16
( 2 19 2 7))
690,899
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32 33
29 3 31 30 3 31
53,098 140,580
734,064 847,466
32 33
28 4 1 29 4 1
29 3 31 30 3 31
8,183
1,492,680
32 33
28 4 1 29 4 1
29 3 31 30 3 31
546
696
1,104 1
32 33
28 4 1 29 4 1
29 3 31 30 3 31
298
4,727 8,217
2,821 28,472
16,052 3
32 33
28 4 1 29 4 1
29 3 31 30 3 31
543
9,779 134
32 33
28 4 1 29 4 1
29 3 31 30 3 31
942,315
418,583
150,723
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32 28 4 1 29 3 31

24,000 490 24,490
A 15,510 15,510
24,000 16,000 40,000
A
1
28 6 29
2,544,000 106,000 28 3 31 28 6 30
1
29 6 21
3,200,000 80,000 29 3 31 29 6 22
A
33 29 4 1 30 3 31
24,490 24,490
A 15,510 15,510
40,000 40,000
1
29 6 21
A 3,200,000 80,000 29 3 31 29 6 22

30 6 20
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30 6 20

12,520,000 313,000 30 3 31 30 6 21

32 29 3 31
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1 27,972,477 27,972,477
2 12,366,219 12,366,219
3 10,164,041 10,164,041
4 7,250,239 7,250,239
5
3,225,878 3,225,878
60,978,855 60,978,855
1 4,062,695 4,062,695
4,062,695 4,062,695
33 30 3 31
1 49,071,217 49,071,217
2 12,083,824 12,083,824
3 11,769,015 11,769,015
4 4,574,225 4,574,225
5
1,448,968 1,448,968
78,947,251 78,947,251
1 4,629,133 4,629,133
4,629,133 4,629,133
1
1
2
3
5
1
2
32 33
29 3 31 30 3 31
337,468 272,464
3,306,296 3,229,196
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3
32 29 3 31
1 5 10 10
1 27,972,477
2 12,366,219
3 10,164,041
4 7,250,239
> ( 297,560 320,736 888,110 12,660
33 30 3 31
1 5 10 10
1 49,071,217
2 12,083,824
3 11,769,015
4 4,574,225
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