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Franklin Templeton Investment Funds

Director William Lockwood
1246
8A
8A, rue Albert Borschette, L-1246 Luxembourg, Grand Duchy of
Luxembourg

03 6212 8316

Franklin Templeton Investment Funds
- Franklin K2 Alternative Strategies Fund

1,040 125 390

2018 10 11.04 1,000

2018 10 31
113.26
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2018 12 28
2019
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2016 12 2017 2017 12 2018 2018 12
1,863,380 3,649,597 2,276,967 3,220,501 2,537,484
2,694,039 88,896,250 66,885,800 15,124,560 141,838,590

830,659 85,246,653 64,608,833 11,904,059 139,301,106

1,042,955,933

1,320,092,754

1,787,919,629

2,410,932,627

2,300,539,062

19,680,622.734

19,279,565.010

20,420,437.968

22,703,459.585

24,278,425.953

1,042,955,933

1,320,092,754

1,787,919,629

2,410,932,627

2,300,539,062

1,054,999,162

1,342,964,661

1,831,607,022

2,472,878,011

2,321,396,872

10.57 10.91 11.15 11.22 10.83
11,614.00 28,252 14,277 35,225 22,014
98.86 98.30 97.61 97.50 99.10
3.02 6.2 5.49 2.8 2.87

2014
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2019
2019 2,320,559,898 252,848 23,887,629.068
2019 31
108.96
1993 41

2019

Gregory E. Johnson

Mark G. Holowesko

James J.K. Hung

William Lockwood

Jed A. Plafker
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1915

5,000

2010
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2019

683,584,238.12 28.92
37,536,835.73 1.59
35,161,545.35 1.49
25,716,951.15 1.09
17,931,724.13 0.76
17,479,735.92 0.74
14,175,092.15 0.60
12,485,574.27 0.53
11,365,755.92 0.48

8,084,026.36 0.34
7,125,823.35 0.30
4,479,996.94 0.19
4,416,533.15 0.19
4,359,524.35 0.18
2,609,760.28 0.11
1,994,365.80 0.08
1,457,539.90 0.06
1,180,816.52 0.05
841,932.48 0.04
567,172.23 0.02
552,715.60 0.02
524,633.20 0.02
432,327.51 0.02
123,624.26 0.01
4.83 0.00

894,188,249.50 37.83

479,807,502.20 20.30
16,855,023.37 0.71
14,163,648.69 0.60
13,036,663.75 0.55
10,925,294.80 0.46

6,795,812.90 0.29
6,007,142.16 0.25
4,373,808.35 0.19
4,366,895.79 0.18
4,167,169.79 0.18
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3,116,612.75 0.13
3,055,544.44 0.13
2,370,264.71 0.10
2,229,311.31 0.09
1,978,175.53 0.08
1,910,837.90 0.08
1,744,157.27 0.07
1,276,860.01 0.05
1,222,222.80 0.05
1,210,305.12 0.05

916,235.00 0.04
816,750.00 0.03
800,752.00 0.03
765,937.76 0.03
729,208.24 0.03
532,083.46 0.02
500,056.17 0.02
476,098.80 0.02
386,741.25 0.02
319,148.50 0.01
266,555.52 0.01
192,976.26 0.01
587,315,796.60 24.85
86.68 0.00
1,481,504,132.78 62.68
839,055,765.22 35.50
2,363,476,352.00 100.00
42,916,454.00 1.82
2,320,559,898.00
252,848 %18
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2019
2018 2,119,697,481 230,962 2,081,919,763 226,846 11.24 1,225
2,271,946,949 247,551 2,203,759,209 240,122 11.12 1,212
2,286,789,138 249,169 2,237,786,207 243,829 11.11 1,211
2,372,518,533 258,510( 2,320,408,108 252,832 11.17 1,217
2,472,878,011 269,445 2,410,932,627 262,695 11.22 1,223
2,510,505,306 273,545 2,488,473,257 271,144 11.27 1,228
2,542,005,258 276,977 2,507,707,658 273,240 11.31 1,232
2,622,666,024 285,766 2,576,386,638 280,723 11.35 1,237
10 2,484,525,528 270,714| 2,421,954,454 263,896 11.04 1,203
11 2,415,437,225 263,186 2,399,802,988 261,483 11.06 1,205
12 2,321,396,872 252,939 2,300,539,062 250,667 10.83 1,180
2019 2,363,476,352 257,524 2,320,559,898 252,848 11.09 1,208
2018 2019
2.1
100x
2019
2018
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2018 12 28
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Franklin Templeton International Services S.a r.l.

2018 10 4,042,178.82 506
2019 31
125.15
K2/D&S Management Co.,
L.L.C.ent B.V.
2019 29,285,419 31 9,094
2019
1246 163,061 100
8
2019
06901
12 4,000 100
300
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2019
0
15
2001
15

0

2003
2017

1991
1997
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0
1988
2013 0
2009 2013
1998
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0

2009

20
2006 2011
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1995
2005 12

2006 2013

2007
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2019
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2018 12 15

UCITS 3 91,100,111,918
AlFs 5 4,333,802,109
UCITS 1 107,729,927
AlFs 2 2,032,675,665
AlFs 1 2,478,402,898
AlFs 1 2,453,354,596
AlFs 2 1,423,128,124

15 103,929,205, 236
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2019 112

1,464,300,578
240,228,203

318,185,589
391,603,873

36,231,186

42,434,587
1,091,689,992
7,637,651

0

0

4 0

OQlO|lO|lFR|FR]IFPININ] D>

[y
o

1 93,860,650
16 1,830,981,688

3 2,421,677,355

16 1,531,002,030
1,019,071,053
20,858,931

0

18,223,568
123,529,332

90,000

R IN|IN]IFPIN]D®

49,438

112 10,651,655,704
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23 103

2019 31
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2018 12 31
1,373,244,178 149,628,686
262,633,849 28,616,584
645,597,300 70,344,282
7,972,136 868,644
4,374,989 476,699
7,074,781 770,868
7,175,100 781,799
141,915 15,463
181,958 19,826
167,044 18,201
10 9,698,815 1,056,783
11 808,026 88,043
() 12 2,231,669 243,163
13
95,112 10,363
2,321,396,872 252,939,403
10,391,551 1,132,263
5,766,432 628,310
15 3,639,444 396,554
10
11
12
1,060,383 115,539
20,857,810 2,272,667
2,300,539, 062 250,666,736
2018 30 2,410,932,627 262,695,219
2017 30 1,320,092, 754 143,837,306
2016 30 1,084,826,827 118,202,731
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2018 12 31
2,410,932,627 262,695,219
2,410,932,627 262,695,219
6,920,791 754,089
24,574,668 2,677,656
14
200,648 21,863
31,696,107 3,453,608
15 22,846,033 2,489,304
2,766,203 301,405
2,972 324
19 388,283 42,307
621,511 67,720
21,168 2,306
105,846 11,533
921,270 100,382
20 1,719,625 187,370
20
20

20
20 57,118 6,224

20
20 12,276 1,338
20 1,412,199 153,873
627,743 68,399
31,502,247 3,432,485
21 (2,343,624) (255,361)
29,158,623 3,177,124
2,537,484 276,484
(7,392,259) (805,461)
(74,619,950) (8,130,590)
6,278,960 684,155
34,515 3,761
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(138,506) (15,092)
(3.332,334) (363,001)
77,263 8,419
1,475,463 160,766
278,217 30,315
(74,801,147) (8.150,333)
(86,630,478) (9,439, 257)
23,658,117 2,577,788
(1,278,205) (139,273)
(181,973) (19,828)
382,349 41,661
972,748 105,991
(327,931) (35,731)
(1,021,105) (111, 260)
(73,481) (8,006)

(139,301,106)

(15,178, 249)

578,544,017 63,038,156
(550,978,791) (60,034, 649)
1,364,329 148,657
28,929,555 3,152,164
(22,014) (2,399)
28,907,541 3,149,766
2,300,539,062 250,666,736

153.46
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27 2018 12 31 2018 12 31 2018
2.75 24,278,424.953 10.83
2018 12 31
2014 15 G.5)  (2.9) 5.6
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30 2017 30

11.22 10.91
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2018 12 31

2010
1990 11
81

2018

Templeton Eastern
Europe Fund

Franklin European Growth Fund

Franklin Global Multi Asset Income Fund

Franklin Diversified Balanced Fund

Franklin Diversified Conservative Fund

Franklin

Diversified Dynamic Fund

Franklin Asia Credit Fund
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2018 10
Franklin Global Fundamental Strategies Fund
2018 10 Franklin European Growth Fund

Franklin U.S. Equity Fund 2018 Franklin Select U.S. Equity Fund

2018 11 23 Templeton European Fund Templeton Euroland Fund

Templeton European Fund - Class A (Acc) SGD Templeton Euroland
Fund - Class A (Acc) SGD 0.92865474
Templeton European Fund - Class A (Acc) EUR Templeton Euroland
Fund - Class A (Acc) EUR 1.00647278
Templeton European Fund - Class A (Acc) USD Templeton Euroland
Fund - Class A (Acc) USD 2.81731426
Templeton European Fund - Class A (Ydis) USD Templeton Euroland
Fund - Class A (Ydis) USD 2.27615021
Templeton European Fund - Class 1 (Acc) EUR Templeton Euroland
Fund - Class I (Acc) EUR 0.94334346
Templeton European Fund - Class N (Acc) EUR Templeton Euroland
Fund - Class N (Acc) EUR 1.54679591
Templeton European Fund - Class Z (Acc) EUR Templeton Euroland
Fund - Class W (Acc) EUR 1.15706431
Templeton European Fund - Class W (Acc) EUR Templeton Euroland
Fund - Class W (Acc) EUR 1.17198663
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Franklin High Yield
Fund Franklin Income Fund Franklin U.S. Government Fund Templeton Asian Bond Fund
Templeton BRIC Fund

Franklin Euro Short-Term Money Market
Fund
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AUD
CAD
CHF

1.4193457
1.3649500
0.9822000

CNH
CzZK
EUR

30

6.8688000
22.4530000
0.8727527
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2018 12 31
GBP 0.7841600 JPY  109.6000000 SEK 8.8597000
HKD 7.8305000 NOK 8.6477000 SGD 1.3630500
HUF  280.1900000 PLN 3.7425500 ZAR  14.3683000

50
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2018 12 31

90,717,475,236
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2018 12 31
Bank of Montreal usb 215,199,100
National Australia Bank usb 215,199,100
Royal Bank of Canada usb 215,199,100
645,597,300

2018 12 31
BRL 19,419,000 usb 5,000,000 03-Jan-19 10,385
usb 4,942,479 BRL 19,419,000 03-Jan-19 (67,906)
CAD 18,976,344 usb 14,204,629 15-Jan-19 (299,956)
CHF 132,646,199 usb 134,226,439 15-Jan-19 882,378
CZK 293,455,968 usb 12,979,309 15-Jan-19 90,452
EUR 1,178,094,549 usb 1,344,481,719 15-Jan-19 6,706,399
GBP 78,963,815 usb 100,163,503 15-Jan-19 545,245
HUF 467,256,263 usb 1,648,958 15-Jan-19 19,985
JPY 12,783,544 usb 113,060 15-Jan-19 3,694
NOK 3,869,905 usb 452,434 15-Jan-19 (4,607)
PLN 53,861,508 usb 14,290,412 15-Jan-19 104,611
SEK 2,351,921 usb 260,469 15-Jan-19 5,175
SGD 5,570,663 usb 4,067,038 15-Jan-19 21,294
usb 290,230 CAD 392,645 15-Jan-19 2,524
usb 3,062,762 CHF 3,033,461 15-Jan-19 (27,017)
usb 67,953,591 EUR 59,755,636 15-Jan-19 (581,746)
usb 2,189,166 GBP 1,728,302 15-Jan-19 (15,072)
usb 33,005 HUF 9,342,300 15-Jan-19 (274)
usb 2,005 JPY 222,390 15-Jan-19 (26)
usb 106,051 NOK 923,647 15-Jan-19 (834)
usb 1,350,579 PLN 5,089,357 15-Jan-19 (9,602)
usb 8,024 SEK 71,855 15-Jan-19 92)
usb 89,067 SGD 121,787 15-Jan-19 (313)
BRL 18,891,600 usb 4,800,000 04-Feb-19 64,629
7,449,326
BRL 19,739,001 usb 5,099,068 03-Jan-19 (6,118)
MXN 1,905,000 usb 92,650 03-Jan-19 4,288
usb 5,122,357 BRL 19,739,001 03-Jan-19 29,407
usb 93,788 MXN 1,905,000 03-Jan-19 (3,150)
ARS 1,130,000 usb 28,680 07-Jan-19 1,152
CAD 120,000 usb 91,011 07-Jan-19 (3,102)
IDR 2,181,730,000 usb 150,724 07-Jan-19 939
TRY 160,000 usb 29,563 07-Jan-19 602
usb 89,505 CAD 120,000 07-Jan-19 1,596
usb 96,767 EUR 85,000 07-Jan-19 (654)
usb 93,233 HUF 26,455,000 07-Jan-19 (1,206)
usb 107,517 ILS 400,000 07-Jan-19 510
INR 45,505,899 usb 631,173 09-Jan-19 20,194
usb 609,409 INR 45,505,899 09-Jan-19 (41,958)
CNY 885,000 usb 129,395 10-Jan-19 (491)
PEN 420,000 usb 123,908 10-Jan-19 739
PHP 6,500,000 usb 123,164 10-Jan-19 351
RUB 5,300,000 usb 78,752 10-Jan-19 (2,758)
usb 79,320 BRL 305,000 10-Jan-19 677
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usd 128,896 CNY 885,000 10-Jan-19 ©)
usb 124,187 PEN 420,000 10-Jan-19 (461)
usD 122,873 PHP 6,500,000 10-Jan-19 (642)
usd 79,348 RUB 5,300,000 10-Jan-19 3,354
THB 2,650,000 UsD 81,493 11-Jan-19 (106)
usD 601,886 BRL 2,257,872 11-Jan-19 19,734
usd 80,726 THB 2,650,000 11-Jan-19 (661)
NZD 135,000 UsD 92,529 14-Jan-19 (1,898)
usD 92,947 NZD 135,000 14-Jan-19 2,317
usd 76,440 SGD 105,000 14-Jan-19 (618)
usb 90,534 ZAR 1,305,000 14-Jan-19 (52)
ZAR 1,305,000 USD 90,821 14-Jan-19 (234)
usd 1,189,124 KRW 1,343,091, 600 17-Jan-19 (15,114)
CHF 1,000,000 UsD 1,009,926 18-Jan-19 8,937
usD 1,093,304 CHF 1,081,000 18-Jan-19 (8,086)
usd 37,775,647 EUR 33,003,600 18-Jan-19 (190, 647)
usD 6,038,409 GBP 4,758,951 18-Jan-19 (32,035)
usD 3,535,181 HKD 27,601,000 18-Jan-19 8,775
CAD 115,000 UsD 85,424 22-Jan-19 (1,142)
NOK 750,000 UsD 86,207 22-Jan-19 614
usD 84,748 CAD 115,000 22-Jan-19 467
usd 85,571 NOK 750,000 22-Jan-19 (1,249)
usb 253,557 GBP 200,000 24-Jan-19 (1,643)
CAD 679,530 USD 500,386 25-Jan-19 (2,331)
MXN 247,168,049 UsD 12,260,056 25-Jan-19 272,282
NOK 42,869,112 UsD 4,947,603 25-Jan-19 15,692
SEK 14,059,087 UsD 1,561,477 25-Jan-19 27,822
TRY 8,745,200 UsD 1,617,270 25-Jan-19 13,522
usd 7,481,920 AUD 10,420,139 25-Jan-19 139,023
usD 2,053,756 BRL 7,593,666 25-Jan-19 97,231
usd 1,880,588 CAD 2,541,586 25-Jan-19 17,757
usb 8,095,009 CHF 8,010,999 25-Jan-19 (72,640)
usD 903,765 CcLP 613,792,757 25-Jan-19 18,788
usd 1,411,642 EUR 1,234,793 25-Jan-19 (5,863)
usb 9,649 GBP 7,642 25-Jan-19 (103)
usd 224,882 JPY 25,313,435 25-Jan-19 (6,493)
usD 8,509,389 NZD 12,501,893 25-Jan-19 114,670
usb 164,156 PEN 549,703 25-Jan-19 1,110
usD 86,080 RUB 5,765,360 25-Jan-19 3,606
usD 1,102,273 SGD 1,513,496 25-Jan-19 (8,730)
usD 1,715,887 ZAR 24,612,346 25-Jan-19 9,926
usD 86,589 RUB 5,995,000 28-Jan-19 870
usd 87,610 NZD 130,000 29-Jan-19 312
usd 179,405 EUR 157,000 31-Jan-19 (924)
usD 620,151 GBP 490,000 31-Jan-19 (5,323)
usd 4,055,352 HUF 1,140, 815,000 31-Jan-19 (24,170)
usb 3,338,611 ZAR 48,075,000 31-Jan-19 9,044
BRL 19,739,001 UsD 5,112,274 04-Feb-19 (29,437)
usd 3,142,653 KRW 3,512,857,441 07-Feb-19 (9,283)
EUR 267,296 usD 305,434 28-Feb-19 2,260
GBP 334,000 USD 442,224 28-Feb-19 (15,337)
TRY 1,311,045 UsD 240,309 28-Feb-19 (96)
usD 5,541,750 CAD 7,516,449 28-Feb-19 28,442
usD 2,011,901 cop 6,536,664,923 28-Feb-19 4,576
usd 2,001,954 GBP 1,513,697 28-Feb-19 67,289
usb 4,300,000 WD 131,528,400 04-Mar-19 (141)
usD 625,697 INR 45,505,899 18-Mar-19 (20,853)
usd 3,416,099 CAD 4,564,000 19-Mar-19 67,105
usD 1,656,154 EUR 1,454,000 19-Mar-19 (20,370)
usD 3,164,022 JPY 355,805,000 19-Mar-19 (102,023)
AUD 165,000 UsD 116,623 20-Mar-19 (253)
CAD 13,142,000 UsD 9,812,222 20-Mar-19 (168,626)
CHF 86,000 USD 87,242 20-Mar-19 887
CNH 27,216,642 UsD 3,951,057 20-Mar-19 10,769
coP 13,773,952, 856 usD 4,352,372 20-Mar-19 (126,441)
EUR 5,056,000 USD 5,802,056 20-Mar-19 28,249
GBP 3,015,000 UsD 3,829,525 20-Mar-19 27,701
HKD 26,588,000 UsD 3,408,629 20-Mar-19 (5.460)
JPY 474,618,000 USD 4,316,965 20-Mar-19 40,118
MXN 6,029,000 UsD 299,968 20-Mar-19 3,190
NZD 2,824,000 usD 1,913,694 20-Mar-19 (15,680)
RUB 50,399,945 USD 747,979 20-Mar-19 (31,926)
SEK 14,090,000 UsD 1,571,054 20-Mar-19 28,513
TRY 21,126,819 EUR 3,262,592 20-Mar-19 71,032
usD 15,196,463 AUD 20,998,000 20-Mar-19 387,198
usd 32,201,510 CAD 42,959,000 20-Mar-19 678,204
usb 24,267,561 CHF 23,854,496 20-Mar-19 (177,396)
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usb 3,960,167 CNH 27,216,642 20-Mar-19 (1,660)
usb 51,150,859 EUR 44,676,271 20-Mar-19 (367,386)
usD 20,166,938 GBP 15,969,000 20-Mar-19 (262,933)
usb 3,637,638 HKD 28,399,464 20-Mar-19 2,609
usb 3,164,419 INR 224,718,002 20-Mar-19 (27,734)
usD 36,670,680 JPY 4,114,255,000 20-Mar-19 (1,098,953)
usb 4,069,733 MXN 83,152,000 20-Mar-19 (111,424)
usb 7,310,028 NZD 10,696,000 20-Mar-19 121,229
usD 3,416,957 SEK 30,602,000 20-Mar-19 (57,135)
usb 14,246,077 ZAR 197,820,004 20-Mar-19 622,237
ZAR 110,652,937 usb 8,003,115 20-Mar-19 (382,461)
GBP 2,508,000 usb 3,195,341 29-Mar-19 14,684
MXN 79,008,000 usb 3,860,205 29-Mar-19 106,610
usb 729,642 EUR 635,000 29-Mar-19 (3,195)
usD 581,412 GBP 439,000 29-Mar-19 19,529
usb 3,990,664 MXN 79,008,000 29-Mar-19 23,849
(274,226)

7,175,100

Bank of America 2,130,071
Barclays 638,506
Citigroup 3,227
Deutsche Bank 58,923
HSBC (231)
JPMorgan 2,700,334
Morgan Stanley 1,672,251
Standard Chartered (2,331)
UBS (25,650)
7,175,100
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2018 12 31

19 CME Ultra Long Term U.S. Treasury Bond Future,

Mar.2019 JPMorgan usb 3,052,469 78,501

175 Euro BTP Future, Mar. 2019 JPMorgan EUR 25,628,720 1,105,463
(15) Euro-Bund Future, Mar. 2019 JPMorgan EUR (2,810,639) (26,493)
1  Euro-BUXL 30 Yr. Bond Future, Mar. 2019 JPMorgan EUR 206,944 (1,468)
(549) Euro-Schatz Future, Mar. 2019 JPMorgan EUR (70,412,147) (30,289)
(3) Japan 10 Yr. Bond Future, Mar. 2019 JPMorgan JPY (4,173,531) (12,599)
(7) Long Gilt Future, Mar. 2019 JPMorgan GBP (1,098,945) (9,023)
(10) U.S. Long Bond Treasury Future, Mar. 2019 JPMorgan usb (1,460,000) (67,619)
25 U.S. Treasury 10 Yr. Note Future, Mar. 2019 JPMorgan usb 3,050,390 (41,420)
(274) U.S. Treasury 5 Yr. Note Future, Mar. 2019 JPMorgan usD (31,424,378) (506,954)
231  3-month EURIBOR Future, Jun. 2020 Morgan Stanley EUR 66,279,545 54,099
(458) 90 day Eurodollar Future, Jun. 2020 Morgan Stanley usb (111,643,231) (481,701)
(345) 90 day Sterling Future, Jun. 2020 Morgan Stanley GBP (54,324,008) (21,549)
37 Australia 10 Yr. Bond Future, Mar. 2019 Morgan Stanley AUD 3,457,636 39,617
74 Canada 10 Yr. Bond Future, Mar. 2019 Morgan Stanley CAD 7,413,544 59,577
117  Euro-BOBL Future, Mar. 2019 Morgan Stanley EUR 17,764,671 42,022
91  Euro-Bund Future, Mar. 2019 Morgan Stanley EUR 17,051,217 29,419
133  Euro-Schatz Future, Mar. 2019 Morgan Stanley EUR 17,057,948 6,822
1 Japan 10 Yr. Bond Future, Mar. 2019 Morgan Stanley JPY 1,391,174 (11,364)
106 Long Gilt Future, Mar. 2019 Morgan Stanley GBP 16,641,166 (41,204)
15 mini-10 Yr. JGB Future, Mar. 2019 Morgan Stanley JPY 2,088,822 6,039
43 U.S. Long Bond Treasury Future, Mar. 2019 Morgan Stanley usD 6,278,000 22,745
(109) U.S. Treasury 10 Yr. Note Future, Mar. 2019 Morgan Stanley usb (13,299,709) (303,464)
(105) U.S. Treasury 2 Yr. Note Future, Mar. 2019 Morgan Stanley usD (22,292,824) (89,593)
(195) U.S. Treasury 5 Yr. Note Future, Mar. 2019 Morgan Stanley usb (22,364,072) (351,029)
52  Australia 10 Yr. Bond Future, Mar. 2019 UBS AUD 4,859,379 61,050
(16) Long Gilt Future, Mar. 2019 UBS GBP (2,511,880) (19,186)
(44) U.S. Treasury 10 Yr. Note Future, Mar. 2019 UBS usD (5,368,688) (71,442)
(581,043)

(77) GBP/USD Future, Mar. 2019 JPMorgan usb (6,155,188) (103,101)
(114) EUR/USD Future, Mar. 2019 Morgan Stanley usD (16,419,563) (137,520)
(49) NzD/USD Future, Mar. 2019 Morgan Stanley usb (3,292,800) 76,275
(151) AUD/USD Future, Mar. 2019 UBS usb (10,648,520) 249,537
42 CAD/USD Future, Mar. 2019 UBS usb 3,087,420 (60,350)
(99) CHF/USD Future, Mar. 2019 UBS usb (12,676,950) (93,665)
56  JPY/USD Future, Mar. 2019 UBS usb 6,419,700 197,967
129,143

71 CAC 40 Index Future, Jan. 2019 JPMorgan EUR 3,846,553 (30,952)
5 DAX Index Future, Mar. 2019 JPMorgan EUR 1,512,605 (26,578)
124  Euro STOXX 50 Index Future, Mar. 2019 JPMorgan EUR 4,225,251 (49,469)
1,786 Euro STOXX Banks Equity Index Future, Mar. 2019 JPMorgan EUR 8,829,826 (475,002)
46  JPX-Nikkei 400 Index Future, Mar. 2019 JPMorgan JPY 556,088 (43,701)
(6) Nikkei 225 Index Future, Mar. 2019 JPMorgan JPY (550,020) 91,707
(149) Russell 2000 mini Index Future, Mar. 2019 JPMorgan usD (10,050,050) 107,572
(72) S&P 500 E-mini Index Future, Mar. 2019 JPMorgan usD (9,018,720) 139,729
74  STOXX Europe 600 Index Future, Mar. 2019 JPMorgan EUR 1,855,954 (63,933)
22 Topix Index Future, Mar. 2019 JPMorgan JPY 2,997,765 (229,863)
(43) CAC 40 Index Future, Jan. 2019 Morgan Stanley EUR (2,329,599) 20,145
(24) DAX Index Future, Mar. 2019 Morgan Stanley EUR (7,260,504) 112,420
23 DJIA mini E-cbot Index Future, Mar. 2019 Morgan Stanley usb 2,675,820 (124,615)
(801) Euro STOXX 50 Index Future, Mar. 2019 Morgan Stanley EUR (27,293,758) 531,515
(218) FTSE 100 Index Future, Mar. 2019 Morgan Stanley GBP (18,502,884) 31,410
(3) FTSE MIB Index Future, Mar. 2019 Morgan Stanley EUR (312,893) 6,765
(20) Hang Seng Index Future, Jan. 2019 Morgan Stanley HKD (3,301,700) (28,174)
268  MSCI EAFE Index Future Morgan Stanley usb 12,955,120 (117,843)
8 Nasdag 100 E-mini Index Future, Mar. 2019 Morgan Stanley usD 1,013,320 (70,603)

9 Nikkei 225 Index Future, Mar. 2019 Morgan Stanley JPY 1,642,259 (90,712)

4 Russell 2000 mini Index Future, Mar. 2019 Morgan Stanley usD 269,800 (16,812)
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(154) S&P 500 E-mini Index Future, Mar. 2019 Morgan Stanley usb (19,290,040) 764,721
(249) STOXX Europe 600 Index Future, Mar. 2019 Morgan Stanley EUR (1,861,529) 58,137
(26) Topix Index Future, Mar. 2019 Morgan Stanley JPY (3,542,812) 136,259
1 DAX Index Future, Mar. 2019 UBS EUR 302,521 (5,129)
173 FTSE 100 Index Future, Mar. 2019 UBS GBP 14,683,479 (31,608)
(50) FTSE/JSE Africa Top 40 Index Future, Mar. 2019 UBS ZAR (1,635,378) (51,811)
51 Hang Seng Index Future, Jan. 2019 UBS HKD 8,419,347 65,556
61  MSCI Singapore Index Future, Jan. 2019 UBS SGD 1,529,308 12,715
(15) MSCI Taiwan Index Future, Jan. 2019 UBS usb (539,100) (7,842)
26 SPI 200 Index Future, Mar. 2019 UBS AUD 2,545,979 (20,189)
593,815
141,915
2018 12 31
4,836,131 Receiving floating rate 3-month MYR KLIBOR
Paying fixed rate 4.142% Bank of America 21-May-23 MYR (19,993)
11,474,347 Receiving floating rate 3-month MYR KLIBOR
Paying fixed rate 4.0245% Bank of America 08-Jun-23 MYR (33,756)
90,360,000 Receiving fixed rate 2.11%
Paying floating rate 3-month USD BBA LIBOR JPMorgan 05-Jan-20 UsD (169,859)
37,000,000 Receiving fixed rate 2.6005%
Paying floating rate 3-month USD BBA LIBOR JPMorgan 10-Apr-20 usb (47,389)
85,450,000 Receiving fixed rate 2.826%
Paying floating rate 3-month USD BBA LIBOR JPMorgan 16-Jul-20 usb 833,167
25,200,000 Receiving fixed rate 2.82851%
Paying floating rate 3-month USD BBA LIBOR JPMorgan 24-Jul-20 usb 245,340
7,987,200 Receiving fixed rate 3.0945%
Paying floating rate 3-month USD BBA LIBOR JPMorgan 22-0ct-20 usb 68,755
6,702,800 Receiving fixed rate 3.0972%
Paying floating rate 3-month USD BBA LIBOR JPMorgan 22-0ct-20 usb 58,051
4,000,000 Receiving fixed rate 2.095%
Paying floating rate 3-month CAD BA JPMorgan 14-Sep-21 CAD (10,388)
9,500,000 Receiving fixed rate 2.11%
Paying floating rate 3-month CAD BA JPMorgan 15-Sep-21 CAD (21,546)
9,500,000 Receiving fixed rate 2.115%
Paying floating rate 3-month CAD BA JPMorgan 15-Sep-21 CAD (20,531)
9,500,000 Receiving fixed rate 2.12%
Paying floating rate 3-month CAD BA JPMorgan 18-Sep-21 CAD (19,585)
7,280,000 Receiving fixed rate 2.07%
Paying floating rate 3-month CAD BA JPMorgan 19-Sep-21 CAD (22,801)
5,100,000 Receiving fixed rate 2.177%
Paying floating rate 3-month CAD BA JPMorgan 27-Dec-21 CAD (6,981)
1,955,640,612 Receiving fixed rate 1.45%
Paying floating rate 6-month HUF BUBOR JPMorgan 20-Mar-22 HUF 30,610
30,000,000 Receiving fixed rate 2.3475%
Paying floating rate 3-month CAD BA JPMorgan 06-Apr-22 CAD 85,032
40,354,610 Receiving floating rate 6-month CZK PRIBOR
Paying fixed rate 1.6725% JPMorgan 21-Mar-23 CzZK (2,525)
17,055,459 Receiving floating rate 6-month CZK PRIBOR
Paying fixed rate 1.7425% JPMorgan 21-Mar-23 CzZK (3,708)
80,628,578 Receiving floating rate 6-month CZK PRIBOR
Paying fixed rate 1.86% JPMorgan 21-Mar-23 CZK (38,486)
21,457,873 Receiving fixed rate 7.865%
Paying floating rate 4-week Mexico Interbank TIIE JPMorgan 13-Sep-23 MXN (31,225)
25,966,609 Receiving fixed rate 7.91%
Paying floating rate 4-week Mexico Interbank TIIE JPMorgan 13-Sep-23 MXN (35,426)
40,430,900 Receiving fixed rate 7.945%
Paying floating rate 4-week Mexico Interbank TIIE JPMorgan 13-Sep-23 MXN (52,300)
45,281,501 Receiving floating rate 6-month CZK PRIBOR
Paying fixed rate 1.875% JPMorgan 19-Sep-23 CzK (7,111)
30,055,422 Receiving fixed rate 7.88%
Paying floating rate 4-week Mexico Interbank TIIE JPMorgan 13-Dec-23 MXN (44,456)
44,282,738 Receiving fixed rate 8.067%
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Paying floating rate 4-week Mexico Interbank TIIE JPMorgan 13-Dec-23 MXN (48,130)
116,892,296 Receiving fixed rate 8.8125%
Paying floating rate 4-week Mexico Interbank TIIE JPMorgan 13-Dec-23 MXN 55,744
1,600,000 Receiving floating rate 3-month CAD BA
Paying fixed rate 2.351% JPMorgan 14-Sep-27 CAD 5,631
3,900,000 Receiving floating rate 3-month CAD BA
Paying fixed rate 2.36% JPMorgan 15-Sep-27 CAD 11,642
3,900,000 Receiving floating rate 3-month CAD BA
Paying fixed rate 2.365% JPMorgan 15-Sep-27 CAD 10,464
3,900,000 Receiving floating rate 3-month CAD BA
Paying fixed rate 2.386% JPMorgan 18-Sep-27 CAD 5,638
2,870,000 Receiving floating rate 3-month CAD BA
Paying fixed rate 2.3625% JPMorgan 19-Sep-27 CAD 8,241
17,900,000 Receiving floating rate 3-month USD BBA LIBOR
Paying fixed rate 2.432% JPMorgan 05-Jan-28 usb 246,584
11,000,000 Receiving floating rate 3-month CAD BA
Paying fixed rate 2.5315% JPMorgan 06-Apr-28 CAD (67,949)
5,500,000 Receiving floating rate 3-month USD BBA LIBOR
Paying fixed rate 2.803% JPMorgan 10-Apr-28 UsD (55,485)
18,900,000 Receiving floating rate 3-month USD BBA LIBOR
Paying fixed rate 2.93% JPMorgan 16-Jul-28 UsD (525,325)
624,177,015 Receiving floating rate 6-month HUF BUBOR
Paying fixed rate 2.765% JPMorgan 20-Mar-29 HUF (93,739)
629,687,189 Receiving floating rate 6-month HUF BUBOR
Paying fixed rate 2.77% JPMorgan 20-Mar-29 HUF (95,598)
1,258,000 Receiving floating rate 6-month GBP LIBOR
Paying fixed rate 1.41% JPMorgan 04-Aug-67 GBP 42,495
2,354,974 Receiving floating rate 6-month GBP LIBOR
Paying fixed rate 1.5188% JPMorgan 20-Mar-69 GBP (31,417)
4,768,646 Receiving floating rate 3-month MYR KLIBOR
Paying fixed rate 4.1425% Morgan Stanley 18-May-23 MYR (19,727)
181,958
2018 12 31

130,624,452 Receiving floating rate INR MIBOR

Paying fixed rate 6.6715% Bank of America 20-Jun-23 INR (4,722)

30,254,028 Receiving fixed rate 8.345%
Paying floating rate CDI JPMorgan 04-Jan-21 BRL 171,766
T o
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2018 12 31
CAD 183,112 US Overnight Bank Funding Performance of Endeavour Deutsche Bank 01-Feb-19 (8,836)
Rate -0.25% Mining Corp.
JPY 794,207,505 1-month JPY LIBOR -4.25% Performance of Takeda Deutsche Bank 17-Jun-19 465,471
Pharmaceutical Co. Ltd.
CAD 1,130,444 1-month CAD LIBOR -4.50% Performance of Canopy Growth Deutsche Bank 04-Jul-19 400,954
Corp.
usb 3,320,665 Performance of Twenty-First US Overnight Bank Funding Deutsche Bank 17-0ct-19 (57,277)
Century Fox Inc., A Rate +0.40%
usb 2,277,820 US Overnight Bank Funding Performance of Sprint Corp. Deutsche Bank 17-0ct-19 -
Rate -0.35%
usb 2,482,257 US Overnight Bank Funding Performance of The Walt Deutsche Bank 17-0ct-19 2,037
Rate -0.35% Disney Co.
usb 1,042,188 1-month USD LIBOR +0.40% Performance of U.S. Treasury Deutsche Bank 01-Nov-19 (37,093)
Note, 3.125%, 11/15/28
usb 1,484,027 Performance of Advanced Micro 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 (164,486)
Devices Inc., cvt., senior note,
2.125%, 09/01/26
usb 591,739 Performance of Alder 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 (44,886)
Biopharmaceuticals Inc., cvt.,
senior note, 2.50%, 02/01/25
usb 462,971 Performance of Allscripts 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 (37,739)
Healthcare Solutions Inc., cvt.,
senior note, 1.25%, 07/01/20
usb 1,575,844 Performance of Alteryx Inc., 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 246,206
cvt., senior note, 144A,
0.50%, 06/01/23
usb 1,295,159 Performance of Amicus 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 (265,717)
Therapeutics Inc., cvt., senior
note, 144A, 3.00%, 12/15/23
usb 1,217,723 Performance of Atlas Air 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 (346,006)
Worldwide Holdings Inc., cvt.,
senior note, 1.875%, 06/01/24
usb 1,659,757 Performance of Atlassian Inc., 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 225,739
cvt., senior note, 144A,
0.625%, 05/01/2023
usb 586,141 Performance of CalAmp Corp., 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 (63,955)
cvt., senior note, 1.625%,
05/15/20
usb 608,154 Performance of CalAmp Corp., 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 (166,179)
cvt., senior note, 144A,
2.00%, 08/01/25
usb 1,105,226 Performance of Carbonite Inc, 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 (137,559)
cvt, senior note,
usb 1,985,262 Performance of Cemex SAB de 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 (91,540)
CV, cvt., 3.72%, 03/15/20
usb 1,617,587 Performance of Chegg Inc., 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 8,832
cvt., senior note, 144A,
0.25%, 05/15/23
usb 375,036 Performance of Cleveland- 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 (38,325)
Cliffs Inc., cvt., senior note,
1.50%, 01/15/25
usb 492,282 Performance of Colony 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 (48,657)
NorthStar Inc., cvt., senior
note, 3.875%, 01/15/21
usb 271,538 Performance of DexCom Inc., 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 (5,431)

cvt., senior note, 144A,
0.75%, 12/01/23
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usb 205,104 Performance of Electronics For 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 (9,084)
Imaging Inc., cvt., senior note,
144A, 2.25%, 11/15/23

usb 1,350,623 Performance of Encore Capital 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 (235,401)
Group Inc., cvt., senior note,
2.875%, 03/15/21

usb 722,155 Performance of Encore Capital 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 (192,135)
Group Inc., cvt., senior note,
3.25%, 03/15/22

usb 1,035,128 Performance of Evolent 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 (64,101)
Health Inc., cvt., senior note,
2.00%, 12/01/21

usb 95,745 Performance of EZCORP Inc.
cvt., senior note, 144A,
2.375%, 05/01/25

UsD 1,203,710 Performance of EZCORP Inc.
cvt., senior note, 2.12%,
06/15/19

usb 185,650 Performance of First Majestic 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 (23,356)
Silver Corp., cvt., senior note,
144A, 1.875%, 03/01/23

usb 168,239 Performance of GDS Holdings 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 (20,033)
Ltd., cvt., 144A, 2.00%,
06/01/25

usb 830,268 Performance of Golar LNG Ltd., 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 (141,049)
cvt., senior note, 2.75%,
02/15/22

usb 865,190 Performance of Green 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 (141,358)
Plains Inc., cvt., senior note,
4.125%, 09/01/22

usb 448,481 Performance of Herbalife 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 18,557
Nutrition Ltd., cvt., senior note,
144A, 2.625%, 03/15/24

usD 453,094 Performance of Hope 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 (27,652)
Bancorp Inc., cvt., senior bond,
144A, 2.00%, 05/15/38

usb 1,219,694 Performance of Huazhu Group 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 (123,434)
Ltd., cvt., senior note, 0.375%,
11/01/22

usb 250,000 Performance of Infinera Corp., 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 (91,780)
cvt., senior note, 2.125%,
09/01/24

usb 813,135 Performance of Innoviva Inc., 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 74,458
cvt., sub. note, 2.125%,
01/15/23

usb 1,542,874 Performance of Inphi Corp., 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 (74,235)
cvt., senior note, 0.75%,
09/01/21

UsD 551,263 Performance of Insulet Corp., 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 (60,802)
cvt., senior note, 144A,
1.375%, 11/15/24

1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 (18,390)

1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 (76,113)

usb 339,812 Performance of iQlYl Inc., cvt., 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 (20,023)
senior note, 3.75%, 12/01/23
usb 420,589 Performance of Karyopharm 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 (53,434)

Therapeutics Inc., cvt., senior
note, 3.00%, 10/15/25

usb 262,711 Performance of Knowles Corp., 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 (26,273)
cvt., senior note, 3.25%,
11/01/21

usb 452,032 Performance of Liberty 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 36,410

Interactive LLC, cvt., senior
bond, 4.00%, 11/15/29
usD 188,461 Performance of Ligand 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 (18,544)
Pharmaceuticals Inc., cvt.,
senior note, 144A, 0.75%,
05/15/23
usb 707,634 Performance of 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 (60,608)
MercadoLibre Inc., cvt., senior
note, 144A, 2.00%, 08/15/28

usb 1,132,979 Performance of Microchip 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 (44,218)
Technology Inc., cvt., 1.625%,
02/15/27

usb 434,923 Performance of 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 (11,360)

MINDBODY Inc., cvt., senior
bond, 144A 0.375%,
06/01/23
usb 411,977 Performance of Momo Inc., 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 (40,205)
cvt., senior note, 144A,
1.25%, 07/01/25
usb 394,462 Performance of MongoDB Inc., 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 46,411
cvt., senior note, 144A,
0.75%, 06/15/24

39/101



EDINETOOOO
OO00o0O00oo00o0Do00DOo00oo0gOonoOo(Es3s?6)
OOoooooooooooooood

usb 1,901,784 Performance of Neurocrine 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 (387,380)
Biosciences Inc., cvt., senior
note, 2.25%, 05/15/24

usb 997,321 Performance of NII 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 (74,517)
Holdings Inc., cvt., senior note,
144A, 4.25%, 08/15/23

usb 1,636,569 Performance of NRG 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 8,457
Energy Inc., cvt., senior bond,
144A, 2.75%, 06/01/48

usb 549,875 Performance of Nutanix Inc., 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 (85,745)
cvt., senior note, 144A, zero
cpn., 01/15/23

usb 2,029,057 Performance of Okta Inc., cvt., 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 126,766
senior note, 144A, 0.25%,
02/15/23

usb 278,577 Performance of ON 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 6,720

Semiconductor Corp., cvt.,
senior note, 1.625%, 10/15/23

usb 651,526 Performance of 0SI 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 (27,579)
Systems Inc., senior note, cvt.,
1.25%, 09/01/22

usb 43,013 Performance of Pacira 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 1,772
Pharmaceuticals Inc., cvt.,
senior note, 2.375%, 04/01/22

usb 2,013,972 Performance of Palo Alto 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 69,789
Networks Inc., cvt., senior note,
144A, 0.75%, 07/01/23

usD 780,759 Performance of Patrick 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 (209,638)
Industries Inc., cvt., senior
note, 144A, 1.00%, 02/01/23

usb 827,199 Performance of PDL 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 (11,782)
BioPharma Inc., cvt., senior
note, 4.00%, 12/01/21

usb 292,338 Performance of PRA 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 (12,239)
Group Inc., cvt., senior note,
3.00%, 08/01/20

usD 377,007 Performance of PRA 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 (100,650)
Group Inc., cvt., senior note,
3.50%, 06/01/23

usD 1,322,405 Performance of PROS 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 (72,824)
Holdings Inc., cvt., senior note,
2.00%, 06/01/47

usb 201,563 Performance of Radius 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 (11,634)
Health Inc., cvt., senior note,
3.00%, 09/01/24

usb 461,142 Performance of Rapid7 Inc., 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 (23,327)
cvt., senior note, 144A,
1.25%, 08/01/23

usb 129,258 Performance of Redwood 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 (9,626)
Trust Inc., cvt., senior note,
4.75%, 08/15/23

usb 386,056 Performance of Retrophin Inc., 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 (7,868)
cvt., senior note, 2.50%,
09/15/25

usD 225,123 Performance of RWT 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 7,696

Holdings Inc., cvt., senior note,
5.625%, 11/15/19

usb 372,910 Performance of Sea Ltd., cvt., 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 (63,961)
senior note, 144A 2.25%,
07/01/23

usb 999,216 Performance of SEACOR 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 (37,415)

Holdings Inc., cvt., senior
bond, 3.00%, 11/15/28

usb 532,748 Performance of 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 (7,723)
ServiceNow Inc., cvt., senior
note, zero cpn., 06/01/22

usb 212,414 Performance of Splunk Inc., 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 13,850
cvt., senior note, 144A,
0.50%, 09/15/23

usb 341,424 Performance of Square Inc., 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 (32,352)
cvt., senior note, 144A,
0.50%, 05/15/23

usb 521,901 Performance of SSR 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 6,305
Mining Inc., cvt., senior bond,
2.875%, 02/01/33

usb 440,761 Performance of Synaptics Inc., 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 (56,078)
cvt., senior note, 0.50%,
06/15/22

usb 994,392 Performance of Team Inc., cvt., 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 (146,028)

senior note, 5.00%, 08/01/23
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usb 131,421 Performance of Teekay Corp., 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 (43,106)
cvt., senior note, 144A,
5.00%, 01/15/23

usb - Performance of TerraVia 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 (462,149)
Holdings Inc.

usb 334,047 Performance of The Medicines 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 (80,487)
Co., cvt., senior note, 2.50%,
01/15/22

usD 460,537 Performance of Twilio Inc., cvt., 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 55,988
senior note, 144A, 0.25%,
06/01/23

usb 224,829 Performance of Wayfair Inc., 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 (19,419)
cvt., senior note, 144A,
1.125%, 11/01/24

usb 682,027 Performance of Wright Medical 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 (19,018)
Group Inc., cvt., senior note,
144A, 1.625%, 06/15/23

usb 620,302 Performance of Zillow 1-month USD LIBOR +1.00% Deutsche Bank 01-Nov-19 (59,938)
Group Inc., cvt., senior note,
2.00%, 12/01/21

usb 2,183,633 US Overnight Bank Funding Performance of Advanced Micro Deutsche Bank 01-Nov-19 526,375
Rate -0.35% Devices Inc.

usD 185,256 US Overnight Bank Funding Performance of Akamai Deutsche Bank 01-Nov-19 25,735
Rate -0.35% Technologies Inc.

usb 438,905 US Overnight Bank Funding Performance of Alder Deutsche Bank 01-Nov-19 136,551
Rate -0.35% Biopharmaceuticals Inc.

usb 87,531 US Overnight Bank Funding Performance of Allscripts Deutsche Bank 01-Nov-19 1,128
Rate -0.35% Healthcare Solutions Inc.

usb 1,084,138 US Overnight Bank Funding Performance of Alteryx Inc. Deutsche Bank 01-Nov-19 (79,468)
Rate -0.35%

usb 1,666,613 US Overnight Bank Funding Performance of Amicus Deutsche Bank 01-Nov-19 400,583
Rate -0.35% Therapeutics Inc.

usb 241,496 US Overnight Bank Funding Performance of Atlas Air Deutsche Bank 01-Nov-19 85,424
Rate -0.35% Worldwide Holdings Inc.

usb 1,136,097 US Overnight Bank Funding Performance of Atlassian Corp. Deutsche Bank 01-Nov-19 (108,296)
Rate -0.35% PLC

usD 229,291 US Overnight Bank Funding Performance of Avaya Holdings Deutsche Bank 01-Nov-19 31,588
Rate -0.35% Corp.

usb 360,685 US Overnight Bank Funding Performance of Deutsche Bank 01-Nov-19 (23,878)
Rate -0.35% Benefitfocus Inc.

usb 268,151 US Overnight Bank Funding Performance of Boingo Deutsche Bank 01-Nov-19 115,397
Rate -0.35% Wireless Inc.

usb 143,305 US Overnight Bank Funding Performance of CalAmp Corp. Deutsche Bank 01-Nov-19 98,255
Rate -0.35%

usb 628,974 US Overnight Bank Funding Performance of Carbonite Inc. Deutsche Bank 01-Nov-19 215,901
Rate -0.35%

usb 82,547 US Overnight Bank Funding Performance of Cemex SAB de Deutsche Bank 01-Nov-19 2,884
Rate -0.35% CVv, CPO, ADR

usb 1,072,457 US Overnight Bank Funding Performance of Chegg Inc. Deutsche Bank 01-Nov-19 (20,753)
Rate -0.35%

usb 947,916 US Overnight Bank Funding Performance of Cleveland- Deutsche Bank 01-Nov-19 79,428
Rate -0.35% Cliffs Inc.

usb 313,969 US Overnight Bank Funding Performance of Cree Inc. Deutsche Bank 01-Nov-19 11,859
Rate -0.35%

usb 306,330 US Overnight Bank Funding Performance of Electronics for Deutsche Bank 01-Nov-19 33,268
Rate -0.35% Imaging Inc.

usb 582,612 US Overnight Bank Funding Performance of Encore Capital Deutsche Bank 01-Nov-19 255,351
Rate -0.35% Group Inc.

usb 549,443 US Overnight Bank Funding Performance of Evolent Deutsche Bank 01-Nov-19 105,054
Rate -0.35% Health Inc., A

usb 339,053 US Overnight Bank Funding Performance of EZCORP Inc., A Deutsche Bank 01-Nov-19 177,929
Rate -0.35%

usb 752,684 US Overnight Bank Funding Performance of Five9 Inc. Deutsche Bank 01-Nov-19 (72,379)
Rate -0.35%

usb 339,100 US Overnight Bank Funding Performance of GDS Holdings Deutsche Bank 01-Nov-19 150,734
Rate -0.35% Ltd., ADR

usb 178,584 US Overnight Bank Funding Performance of Golar LNG Ltd. Deutsche Bank 01-Nov-19 24,801
Rate -0.35%

usb 733,518 US Overnight Bank Funding Performance of Green Deutsche Bank 01-Nov-19 221,716
Rate -0.35% Plains Inc.

usb 59,487 US Overnight Bank Funding Performance of HC2 Deutsche Bank 01-Nov-19 15,801
Rate -0.35% Holdings Inc.

usb 420,962 US Overnight Bank Funding Performance of Herbalife Deutsche Bank 01-Nov-19 (17,410)
Rate -0.35% Nutrition Ltd.

usb 81,087 US Overnight Bank Funding Performance of Hope Deutsche Bank 01-Nov-19 18,050
Rate -0.35% Bancorp Inc.

usb 239,831 US Overnight Bank Funding Performance of Infinera Corp. Deutsche Bank 01-Nov-19 109,697
Rate -0.35%

usD 877,526 US Overnight Bank Funding Performance of Innoviva Inc. Deutsche Bank 01-Nov-19 (57,494)
Rate -0.35%

usb 288,487 US Overnight Bank Funding Performance of Insulet Corp. Deutsche Bank 01-Nov-19 18,427
Rate -0.35%
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usb 3,067,722 US Overnight Bank Funding Performance of Invitation Deutsche Bank 01-Nov-19 148,110
Rate -0.35% Homes Inc.

usb 391,448 US Overnight Bank Funding Performance of lonis Deutsche Bank 01-Nov-19 5,063
Rate -0.35% Pharmaceuticals Inc.

usb 371,089 US Overnight Bank Funding Performance of Karyopharm Deutsche Bank 01-Nov-19 101,358
Rate -0.35% Therapeutics Inc.

usb 340,639 US Overnight Bank Funding Performance of KBR Inc. Deutsche Bank 01-Nov-19 91,629
Rate -0.35%

usD 420,516 US Overnight Bank Funding Performance of Knowles Corp. Deutsche Bank 01-Nov-19 50,156
Rate -0.35%

usb 31,075 US Overnight Bank Funding Performance of Ligand Deutsche Bank 01-Nov-19 39
Rate -0.35% Pharmaceuticals Inc., B

usb 140,757 US Overnight Bank Funding Performance of Live Nation Deutsche Bank 01-Nov-19 6,393
Rate -0.35% Entertainment Inc.

usb 621,135 US Overnight Bank Funding Performance of Deutsche Bank 01-Nov-19 93,469
Rate -0.35% MercadoLibre Inc.

usb 1,371,371 US Overnight Bank Funding Performance of Microchip Deutsche Bank 01-Nov-19 39,544
Rate -0.35% Technology Inc.

usD 245,227 US Overnight Bank Funding Performance of Deutsche Bank 01-Nov-19 (32,327)
Rate -0.35% MINDBODY Inc., A

usb 106,804 US Overnight Bank Funding Performance of Momo Inc., Deutsche Bank 01-Nov-19 29,221
Rate -0.35% ADR

usb 989,639 US Overnight Bank Funding Performance of MongoDB Inc. Deutsche Bank 01-Nov-19 (71,026)
Rate -0.35%

usb 1,007,881 US Overnight Bank Funding Performance of Neurocrine Deutsche Bank 01-Nov-19 228,985
Rate -0.35% Biosciences Inc.

usb 785,985 US Overnight Bank Funding Performance of NII Deutsche Bank 01-Nov-19 163,078
Rate -0.35% Holdings Inc.

usb 445,738 US Overnight Bank Funding Performance of NRG Deutsche Bank 01-Nov-19 (9,005)
Rate -0.35% Energy Inc.

usb 299,989 US Overnight Bank Funding Performance of Nutanix Inc., A Deutsche Bank 01-Nov-19 40,209
Rate -0.35%

usb 1,479,522 US Overnight Bank Funding Performance of Okta Inc., A Deutsche Bank 01-Nov-19 (73,904)
Rate -0.35%

usb 398,221 US Overnight Bank Funding Performance of ON Deutsche Bank 01-Nov-19 8,596
Rate -0.35% Semiconductor Corp.

usb 227,597 US Overnight Bank Funding Performance of 0SI Deutsche Bank 01-Nov-19 5,508
Rate -0.35% Systems Inc.

usb 365,154 US Overnight Bank Funding Performance of Pacira Deutsche Bank 01-Nov-19 2,264
Rate -0.35% Pharmaceuticals Inc.

usb 577,481 US Overnight Bank Funding Performance of Palo Alto Deutsche Bank 01-Nov-19 (34,030)
Rate -0.35% Networks Inc.

usb 108,728 US Overnight Bank Funding Performance of Patrick Deutsche Bank 01-Nov-19 77,339
Rate -0.35% Industries Inc.

usb 304,316 US Overnight Bank Funding Performance of Perficient Inc. Deutsche Bank 01-Nov-19 54,290
Rate -0.35%

usb 402,227 US Overnight Bank Funding Performance of PRA Group Inc. Deutsche Bank 01-Nov-19 188,109
Rate -0.35%

usb 238,106 US Overnight Bank Funding Performance of PROS Deutsche Bank 01-Nov-19 7,357
Rate -0.35% Holdings Inc.

usb 555,178 US Overnight Bank Funding Performance of Rapid7 Inc. Deutsche Bank 01-Nov-19 24,265
Rate -0.35%

usD 135,811 US Overnight Bank Funding Performance of Redwood Deutsche Bank 01-Nov-19 12,929
Rate -0.35% Trust Inc.

usb 312,950 US Overnight Bank Funding Performance of Retrophin Inc. Deutsche Bank 01-Nov-19 21,882
Rate -0.35%

usb 395,974 US Overnight Bank Funding Performance of Sea Ltd., ADR Deutsche Bank 01-Nov-19 96,954
Rate -0.35%

usb 23,014 US Overnight Bank Funding Performance of SEACOR Deutsche Bank 01-Nov-19 10,282
Rate -0.35% Holdings Inc.

usb 659,319 US Overnight Bank Funding Performance of Deutsche Bank 01-Nov-19 8,316
Rate -0.35% ServiceNow Inc.

usb 311,824 US Overnight Bank Funding Performance of Splunk Inc. Deutsche Bank 01-Nov-19 (4,843)
Rate -0.35%

usb 653,168 US Overnight Bank Funding Performance of Square Inc., A Deutsche Bank 01-Nov-19 131,213
Rate -0.35%

usb 106,383 US Overnight Bank Funding Performance of Synaptics Inc. Deutsche Bank 01-Nov-19 11,278
Rate -0.35%

usb 1,123,126 US Overnight Bank Funding Performance of Twilio Inc., A Deutsche Bank 01-Nov-19 (68,405)
Rate -0.35%

usb 2,084,375 US Overnight Bank Funding Performance of U.S. Treasury Deutsche Bank 01-Nov-19 (74,187)
Rate -0.35% Note, 3.125%, 11/15/28

usb 160,919 US Overnight Bank Funding Performance of Vishay Deutsche Bank 01-Nov-19 20,163
Rate -0.35% Intertechnology Inc.

usb 548,317 US Overnight Bank Funding Performance of Wayfair Inc., A Deutsche Bank 01-Nov-19 80,901
Rate -0.35%

usb 304,401 US Overnight Bank Funding Performance of Wright Medical Deutsche Bank 01-Nov-19 14,195
Rate -0.35% Group NV

usb 170,879 US Overnight Bank Funding Performance of Zillow Deutsche Bank 01-Nov-19 5,566
Rate -0.35% Group Inc., C

usb 425,172 US Overnight Bank Funding Performance of Cowen Inc. Deutsche Bank 01-Nov-19 34,810
Rate -1.00%
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usb 604,493 US Overnight Bank Funding Performance of PDL Deutsche Bank 01-Nov-19 146
Rate -1.00% BioPharma Inc.
usb 699,816 US Overnight Bank Funding Performance of The Medicines Deutsche Bank 01-Nov-19 23,817
Rate -1.00% Co.
usb 465,180 US Overnight Bank Funding Performance of Huazhu Group Deutsche Bank 01-Nov-19 37,385
Rate -1.50% Ltd., ADR
usb 727,785 US Overnight Bank Funding Performance of DexCom Inc. Deutsche Bank 01-Nov-19 32,685
Rate -2.00%
usD 136,155 US Overnight Bank Funding Performance of Inphi Corp. Deutsche Bank 01-Nov-19 12,097
Rate -2.00%
usb 415,371 US Overnight Bank Funding Performance of Team Inc. Deutsche Bank 01-Nov-19 185,190
Rate -2.00%
usb 459,453 US Overnight Bank Funding Performance of iQIYl Inc., ADR Deutsche Bank 01-Nov-19 139,879
Rate -2.25%
usb 377,832 US Overnight Bank Funding Performance of First Majestic Deutsche Bank 01-Nov-19 59,346
Rate -3.50% Silver Corp.
usb 254,886 US Overnight Bank Funding Performance of Radius Deutsche Bank 01-Nov-19 25,568
Rate -3.50% Health Inc.
usb 114,445 US Overnight Bank Funding Performance of Teekay Corp. Deutsche Bank 01-Nov-19 129,614
Rate -5.50%
JPY 20,944,000 1-month JPY LIBOR -0.40% Performance of Kyushu Electric Deutsche Bank 06-Nov-19 5,177
Power Co. Inc.
JPY 7,992,960 1-month JPY LIBOR -0.40% Performance of Mitsubishi Deutsche Bank 06-Nov-19 7,912
Chemical Holdings Corp.
JPY 22,730,500 1-month JPY LIBOR -0.40% Performance of Nipro Corp. Deutsche Bank 06-Nov-19 17,533
JPY 21,991,200 1-month JPY LIBOR -0.40% Performance of The Chugoku Deutsche Bank 06-Nov-19 (2,751)
Electric Power Co. Inc.
JPY 39,494,000 1-month JPY LIBOR -1.75% Performance of MIRAIT Deutsche Bank 06-Nov-19 20,677
Holdings Corp.
EUR 866,761 Performance of SCOR SE 1-month EUR LIBOR +0.45% Deutsche Bank 25-Nov-19 15,627
EUR 319,264 1-month EUR LIBOR -0.50% Performance of Fugro NV, IDR Deutsche Bank 03-Dec-19 196,858
CAD 2,611,987 1-month CAD LIBOR -0.35% Performance of Husky Deutsche Bank 06-Dec-19 86,782
Energy Inc.
usb 604,856 Performance of Accenture PLC, 1-month USD LIBOR +0.30% Deutsche Bank 10-May-20 (64,869)
A
usb 374,434 Performance of Adobe Inc. 1-month USD LIBOR +0.30% Deutsche Bank 10-May-20 (27,941)
usb 729,755 Performance of Advanced Micro 1-month USD LIBOR +0.30% Deutsche Bank 10-May-20 (56,998)
Devices Inc.
usb 464,509 Performance of Ak Steel 1-month USD LIBOR +0.30% Deutsche Bank 10-May-20 (728)
Holding Corp., 7.25%, cvt. pfd.
usb 378,726 Performance of Alibaba Group 1-month USD LIBOR +0.30% Deutsche Bank 10-May-20 (36,508)
Holding Ltd., ADR
usb 1,047,030 Performance of Alliance Data 1-month USD LIBOR +0.30% Deutsche Bank 10-May-20 (170,742)
Systems Corp.
usb 523,430 Performance of Alphabet Inc., 1-month USD LIBOR +0.30% Deutsche Bank 10-May-20 (4,895)
A
usb 629,967 Performance of Alphabet Inc., 1-month USD LIBOR +0.30% Deutsche Bank 10-May-20 (3,312)
C
usb 1,649,235 Performance of Amazon.com 1-month USD LIBOR +0.30% Deutsche Bank 10-May-20 (142,064)
Inc.
usb 10,333 Performance of Atento SA 1-month USD LIBOR +0.40% Deutsche Bank 10-May-20 (144)
usb 645,460 Performance of Atlassian Corp. 1-month USD LIBOR +0.30% Deutsche Bank 10-May-20 45,007
PLC
usb 683,000 Performance of Automatic Data 1-month USD LIBOR +0.30% Deutsche Bank 10-May-20 (39,176)
Processing Inc.
usb 229,570 Performance of Blackbaud Inc. 1-month USD LIBOR +0.30% Deutsche Bank 10-May-20 (17,026)
usb 317,725 Performance of Booking 1-month USD LIBOR +0.30% Deutsche Bank 10-May-20 (18,513)
Holdings Inc.
usb 58,543 Performance of China Unicom 1-month USD LIBOR +0.30% Deutsche Bank 10-May-20 (2,158)
(Hong Kong) Ltd., ADR
usb 701,814 Performance of CoStar 1-month USD LIBOR +0.30% Deutsche Bank 10-May-20 (50,755)
Group Inc.
usb 419,929 Performance of EPAM 1-month USD LIBOR +0.30% Deutsche Bank 10-May-20 (22,079)
Systems Inc.
usb 1,201,561 Performance of Equifax Inc. 1-month USD LIBOR +0.30% Deutsche Bank 10-May-20 (66,585)
usb 1,433,400 Performance of ExlService 1-month USD LIBOR +0.30% Deutsche Bank 10-May-20 (85,765)
Holdings Inc.
usb 507,903 Performance of Expedia 1-month USD LIBOR +0.30% Deutsche Bank 10-May-20 (26,995)
Group Inc.
usb 443,439 Performance of Fabrinet 1-month USD LIBOR +0.30% Deutsche Bank 10-May-20 41,105
usb 659,603 Performance of Facebook Inc., 1-month USD LIBOR +0.30% Deutsche Bank 10-May-20 (51,034)
A
usb 1,500,157 Performance of FleetCor 1-month USD LIBOR +0.30% Deutsche Bank 10-May-20 (3,407)
Technologies Inc.
usb 429,514 Performance of Flex Ltd. 1-month USD LIBOR +0.30% Deutsche Bank 10-May-20 (32,054)
usb 638,225 Performance of FormFactor Inc. 1-month USD LIBOR +0.30% Deutsche Bank 10-May-20 (50,319)
usb 2,303,963 Performance of Genpact Ltd. 1-month USD LIBOR +0.30% Deutsche Bank 10-May-20 (104,447)
usb 1,753,636 Performance of Global 1-month USD LIBOR +0.30% Deutsche Bank 10-May-20 (13,684)
Payments Inc.
usb 944,653 Performance of GoDaddy Inc., 1-month USD LIBOR +0.30% Deutsche Bank 10-May-20 11,769
A
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usb 1,342,163 Performance of Guidewire 1-month USD LIBOR +0.30% Deutsche Bank 10-May-20 (81,168)
Software Inc.
usb 966,371 Performance of Hubspot Inc. 1-month USD LIBOR +0.30% Deutsche Bank 10-May-20 (45,427)
usb 660,672 Performance of Huron 1-month USD LIBOR +0.30% Deutsche Bank 10-May-20 (8,063)
Consulting Group Inc.
usb 533,518 Performance of Intuit Inc. 1-month USD LIBOR +0.30% Deutsche Bank 10-May-20 (26,333)
usD 1,260,927 Performance of Itron Inc. 1-month USD LIBOR +0.30% Deutsche Bank 10-May-20 (117,661)
usb 140,266 Performance of KLA-Tencor 1-month USD LIBOR +0.30% Deutsche Bank 10-May-20 (4,461)
Corp.
usb 933,853 Performance of 1-month USD LIBOR +0.30% Deutsche Bank 10-May-20 (45,768)
Mastercard Inc., A
usb 488,674 Performance of Microsoft Corp. 1-month USD LIBOR +0.30% Deutsche Bank 10-May-20 (27,966)
usb 1,152,840 Performance of PayPal 1-month USD LIBOR +0.30% Deutsche Bank 10-May-20 (13,192)
Holdings Inc.
usb 56,320 Performance of Quantenna 1-month USD LIBOR +0.30% Deutsche Bank 10-May-20 (2,016)
Communications Inc.
usb 512,017 Performance of Salesforce.com 1-month USD LIBOR +0.30% Deutsche Bank 10-May-20 (1,922)
Inc.
usb 910,633 Performance of 1-month USD LIBOR +0.30% Deutsche Bank 10-May-20 (35,036)
ServiceNow Inc.
usb 24,390 Performance of Teradyne Inc. 1-month USD LIBOR +0.30% Deutsche Bank 10-May-20 (1,144)
usb 838,090 Performance of Total System 1-month USD LIBOR +0.30% Deutsche Bank 10-May-20 (40,125)
Services Inc.
usb 959,226 Performance of TransUnion 1-month USD LIBOR +0.30% Deutsche Bank 10-May-20 (78,572)
usb 1,654,586 Performance of TriNet 1-month USD LIBOR +0.30% Deutsche Bank 10-May-20 (16,915)
Group Inc.
usb 903,617 Performance of Trupanion Inc. 1-month USD LIBOR +0.30% Deutsche Bank 10-May-20 (30,532)
usb 1,445,342 Performance of VeriSign Inc. 1-month USD LIBOR +0.30% Deutsche Bank 10-May-20 (82,230)
usb 2,211,043 Performance of Visa Inc., A 1-month USD LIBOR +0.30% Deutsche Bank 10-May-20 (98,294)
usb 1,117,604 Performance of WEX Inc. 1-month USD LIBOR +0.30% Deutsche Bank 10-May-20 (94,348)
usb 304,247 Performance of Yandex NV, A 1-month USD LIBOR +0.30% Deutsche Bank 10-May-20 (6,571)
usb 291,422 Performance of Zebra 1-month USD LIBOR +0.30% Deutsche Bank 10-May-20 (15,449)
Technologies Corp., A
usb 629,911 1-month USD LIBOR +0.10% Performance of DB Hybrid Deutsche Bank 12-May-20 (2,586)
Basket 01 Index
usb 497,362 1-month USD LIBOR +0.10% Performance of S&P SmallCap Deutsche Bank 12-May-20 29,789
600 Total Return Index
usb 1,332,804 1-month USD LIBOR +0.15% Performance of NASDAQ 100 Deutsche Bank 12-May-20 71,547
Total Return Index
usb 234,831 1-month USD LIBOR -0.10% Performance of Dow Jones Deutsche Bank 12-May-20 16,968

Transportation Average Total
Return Index

usb 2,525,648 1-month USD LIBOR -0.10% Performance of Dow Jones US Deutsche Bank 12-May-20 120,622
Technology Total Return Index

usb 113,045 1-month USD LIBOR -0.25% Performance of Russell Midcap Deutsche Bank 12-May-20 5,230
Growth Total Return Index

usb 1,049,579 1-month USD LIBOR -0.30% Performance of S&P Smallcap Deutsche Bank 12-May-20 64,757
600 Growth Index

usD 287,891 1-month USD LIBOR -0.35% Performance of Consumer Deutsche Bank 12-May-20 11,684

Discretionary Select Sector
Total Return Index

usb 233,792 1-month USD LIBOR -0.35% Performance of S&P MidCap Deutsche Bank 12-May-20 14,042
400 Total Return Index

usb 309,837 1-month USD LIBOR -0.35% Performance of S&P North Deutsche Bank 12-May-20 12,007
American Technology Software
Index

usD 184,564 1-month USD LIBOR -0.35% Performance of S&P Deutsche Bank 12-May-20 13,717

Transportation Select Industry
Total Return Index

usb 162,079 1-month USD LIBOR -0.40% Performance of S&P North USA Deutsche Bank 12-May-20 8,391
Technology Total Return Index

usb 712,927 1-month USD LIBOR -1.00% Performance of Russell 2000 Deutsche Bank 12-May-20 44,578
Total Return Growth Index

usb 709,205 1-month USD LIBOR +0.10% Performance of DB Hybrid Deutsche Bank 13-May-20 (2,945)
Basket 01 Index

usb 984,165 1-month USD LIBOR +0.10% Performance of S&P SmallCap Deutsche Bank 13-May-20 59,003
600 Total Return Index

usb 130,968 1-month USD LIBOR +0.10% Performance of Standard & Deutsche Bank 13-May-20 6,552
Poors United States Index

usb 2,435,813 1-month USD LIBOR +0.15% Performance of NASDAQ 100 Deutsche Bank 13-May-20 130,879
Total Return Index

usb 438,350 1-month USD LIBOR -0.10% Performance of Dow Jones Deutsche Bank 13-May-20 31,697

Transportation Average Total
Return Index

usb 920,966 1-month USD LIBOR -0.10% Performance of Dow Jones US Deutsche Bank 13-May-20 43,984
Technology Total Return Index

usb 344,788 1-month USD LIBOR -0.25% Performance of Russell Midcap Deutsche Bank 13-May-20 15,983
Growth Total Return Index

usb 990,567 1-month USD LIBOR -0.30% Performance of S&P Smallcap Deutsche Bank 13-May-20 61,159

600 Growth Index
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575,782

1,351,487

483,525

1,304,615

382,633

637,284

1,091,866

1,397,145

276,833

183,835

1,189,807

62,175

1,118,428

385,964

196,598

333,265

66,915,635

42,470,605

22,548,000
3,366,269
165,925,895
9,479,772

8,683,313
5,435,445

8,087,543
8,383,278

7,298,247
16,197,368
4,824,040
69,595
122,749
180,236
287,446

118,641

409,780
247,144

448,739

688,769

111,723

492,683

601,695

1-month USD LIBOR -0.35%

1-month USD LIBOR -0.35%

1-month USD LIBOR -0.35%

1-month USD LIBOR -0.35%

1-month USD LIBOR -0.35%

1-month USD LIBOR -0.40%
1-month USD LIBOR -1.00%
1-month USD LIBOR +0.10%
1-month USD LIBOR +0.10%
1-month USD LIBOR +0.15%

1-month USD LIBOR -0.10%

1-month USD LIBOR -0.25%
1-month USD LIBOR -0.30%

1-month USD LIBOR -0.35%

1-month USD LIBOR -0.35%

Performance of PayPal
Holdings Inc.
1-month USD LIBOR -0.05%

1-month USD LIBOR -0.65%

Performance of iBoxx $ Liquid
High Yield Index

Performance of Hasbro Inc.
1-month USD LIBOR

Performance of Bank of
America Corp.

Performance of The Boeing Co.
Performance of Domino’ s
Pizza Inc.

Performance of Cintas Corp.
Performance of Costco
Wholesale Corp.

Performance of FedEx Corp.
Performance of Microsoft Corp.
Performance of Thor
Industries Inc.

1-month USD LIBOR -0.17%

1-month USD LIBOR -0.25%
1-month USD LIBOR -0.35%

Performance of Accenture PLC,
A

Performance of Accenture PLC,
A

Performance of Adobe Inc.
Performance of Advanced Micro
Devices Inc.

Performance of Ak Steel
Holding Corp., 7.25%, cvt. pfd.
Performance of Alibaba Group
Holding Ltd., ADR

Performance of Alliance Data
Systems Corp.

Performance of Alphabet Inc.,
A

Performance of Alphabet Inc.,
C

Performance of Consumer
Discretionary Select Sector
Total Return Index
Performance of Philadelphia
Stock Exchange Semiconductor
Index

Performance of S&P MidCap
400 Total Return Index
Performance of S&P North
American Technology Software
Index

Performance of S&P
Transportation Select Industry
Total Return Index
Performance of S&P North USA
Technology Total Return Index
Performance of Russell 2000
Total Return Growth Index
Performance of DB Hybrid
Basket 01 Index

Performance of S&P SmallCap
600 Total Return Index
Performance of NASDAQ 100
Total Return Index
Performance of Dow Jones
Transportation Average Total
Return Index

Performance of Russell Midcap
Growth Total Return Index
Performance of S&P Smallcap
600 Growth Index

Performance of Consumer
Discretionary Select Sector
Total Return Index
Performance of S&P MidCap
400 Total Return Index
1-month USD LIBOR +0.30%

Performance of Health Care
Select Sector SPDR ETF
Performance of NASDAQ
Biotechnology Total Return
Index

3-month USD LIBOR

1-month USD LIBOR +0.35%
Performance of S&P 500 Index
1-month USD LIBOR +0.35%

1-month USD LIBOR +0.35%
1-month USD LIBOR +0.35%

1-month USD LIBOR +0.35%
1-month USD LIBOR +0.35%

1-month USD LIBOR +0.35%
1-month USD LIBOR +0.35%
1-month USD LIBOR +0.35%
Performance of Standard &
Poors United States Index
Performance of S&P SmallCap
600 Total Return Index
Performance of S&P North USA
Technology Total Return Index
1-month USD LIBOR +0.20%
1-month USD LIBOR +0.40%

1-month USD LIBOR +0.20%
1-month USD LIBOR +0.20%

1-month USD LIBOR +0.20%
1-month USD LIBOR +1.25%
1-month USD LIBOR +0.20%
1-month USD LIBOR +0.20%

1-month USD LIBOR +0.20%
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Deutsche

Deutsche

Deutsche

Deutsche

Deutsche

Deutsche

Deutsche

Deutsche

Deutsche

Deutsche

Deutsche

Deutsche

Deutsche

Deutsche

Deutsche

Deutsche

Bank

Bank

Bank

Bank

Bank

Bank

Bank

Bank

Bank

Bank

Bank

Bank

Bank

Bank

Bank

Bank

Goldman Sachs

Goldman Sachs

JPMorgan
JPMorgan
JPMorgan
JPMorgan

JPMorgan
JPMorgan

JPMorgan
JPMorgan

JPMorgan
JPMorgan
JPMorgan
JPMorgan
JPMorgan
JPMorgan
JPMorgan

JPMorgan

JPMorgan
JPMorgan

JPMorgan
JPMorgan
JPMorgan
JPMorgan

JPMorgan

13-May-20

13-May-20

13-May-20

13-May-20

13-May-20

13-May-20
13-May-20
14-May-20
14-May-20
14-May-20

14-May-20

14-May-20
14-May-20

14-May-20

14-May-20
14-May-20
17-Nov-27

17-Nov-27

20-Mar-19
27-Nov-19
22-Jan-20
23-Jan-20

23-Jan-20
28-Jan-20

29-Jan-20
29-Jan-20

29-Jan-20
29-Jan-20
30-Jan-20
05-May-20
05-May-20
05-May-20
05-May-20
05-May-20

05-May-20
05-May-20

05-May-20
05-May-20
05-May-20
05-May-20

05-May-20

23,400

23,489

29,069

50,607

28,460

32,995
68,302
(5,834)
16,583
9,878

85,985

2,868
69,034

15,686

11,819
(3,732)
1,302,403

1,490,681

149,830
(96,949)

2,172,147

62,544

175,438
130,739

91,870
81,351

(683,980)
(170,004)
(117,240)
4,888
10,250
12,873
(33,413)
(13,780)

(40,548)
(33,395)

(23,291)
(84,558)
(22,310)
(15,960)

(19,652)
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usb

usb

Usb
usb

usb
usb

HKD

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb
usb

usb
usb

usb
usb
usb
usb

usb
usb

usb

usb

usb

usb

usb

HKD

HKD

usb
usb

usb
usb
usb

usb
usb
usb

1,157,148

71,366

49,172
708,025

57,042
376,448

18,917,422
441,944
1,157,386
1,211,805
451,266
698,127
90,188
299,247
60,475
521,811
127,165
1,120,112
114,321
1,381,178
558,240
112,938
105,174
433,573

85,099

180,557
88,649

28,978
304,232

769,407
78,835
8,954

1,590,642

1,240,429
91,999

413,480

2,618,095

571,313

679,757

144,264

449,400

4,943,400

105,352
477,062

71,477
1,006,090
453,419

184,797
298,126
773,984

Performance of Amazon.com
Inc.
Performance of Amazon.com
Inc.
Performance of Atento SA

Performance of Atlassian Corp.

PLC

Performance of Blackbaud Inc.
Performance of Booking
Holdings Inc.

Performance of China Tower
Corp. Ltd., H

Performance of China Unicom
(Hong Kong) Ltd., ADR
Performance of Comcast Corp.,
A

Performance of CommScope
Holding Co. Inc.

Performance of EPAM

Systems Inc.

Performance of Equifax Inc.
Performance of Equifax Inc.
Performance of ExIService
Holdings Inc.

Performance of ExlService
Holdings Inc.

Performance of Expedia

Group Inc.

Performance of Expedia

Group Inc.

Performance of Facebook Inc.,
A

Performance of FleetCor
Technologies Inc.

Performance of Flex Ltd.

Performance of FormFactor Inc.

Performance of Genpact Ltd.
Performance of Genpact Ltd.
Performance of Global
Payments Inc.

Performance of Guidewire
Software Inc.

Performance of Harris Corp.
Performance of Huron
Consulting Group Inc.
Performance of Itron Inc.
Performance of Lattice
Semiconductor Corp.
Performance of Marvell
Technology Group Ltd.

Performance of Microsoft Corp.
Performance of Microsoft Corp.

Performance of Monolithic
Power Systems

Performance of Netflix Inc.
Performance of PayPal
Holdings Inc.

Performance of PayPal
Holdings Inc.

Performance of

QUALCOMM Inc.

Performance of

RingCentral Inc., A
Performance of Salesforce.com
Inc.

Performance of

ServiceNow Inc.

Performance of Tencent
Holdings Ltd.

Performance of Tencent
Holdings Ltd.

Performance of Teradyne Inc.
Performance of Total System
Services Inc.

Performance of TransUnion
Performance of TransUnion
Performance of TriNet

Group Inc.

Performance of Trupanion Inc.
Performance of Yandex NV, A
Performance of Zscaler Inc.

1-month

1-month

1-month
1-month

1-month
1-month

1-month

1-month

1-month

1-month

1-month

1-month

1-month

1-month

1-month

1-month

1-month

1-month

1-month

1-month

1-month

1-month

1-month

1-month

1-month

1-month
1-month

1-month
1-month

1-month
1-month
1-month

1-month

1-month
1-month

1-month

1-month

1-month

1-month

1-month

1-month

1-month

1-month
1-month

1-month
1-month
1-month

1-month
1-month
1-month

LIBOR

LIBOR

LIBOR
LIBOR

LIBOR
LIBOR

HIBOR

LIBOR

LIBOR

LIBOR

LIBOR

LIBOR

LIBOR

LIBOR

LIBOR

LIBOR

LIBOR

LIBOR

LIBOR

LIBOR

LIBOR

LIBOR

LIBOR

LIBOR

LIBOR

LIBOR
LIBOR

LIBOR
LIBOR

LIBOR
LIBOR
LIBOR
LIBOR

LIBOR
LIBOR

LIBOR

LIBOR

LIBOR

LIBOR

LIBOR

HIBOR

HIBOR

LIBOR
LIBOR

LIBOR
LIBOR
LIBOR

LIBOR
LIBOR
LIBOR

+0.

+0.
+0.

+1.

+0.
+0.

.20%
-40%

.20%
-20%

-20%
.20%

.30%
.25%
-20%
-20%
-20%
-20%
-40%
.20%
-40%
.20%
-40%
-20%
.20%
-20%
-20%
.20%
-40%
-20%
20%

20%
40%

.20%
.20%

.20%
.20%
-40%
-20%

.20%
.20%

-40%
-20%
.20%
.20%
.20%
-30%
25%

20%
20%

.20%
.40%
.20%
.20%

.20%
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JPMorgan
JPMorgan

JPMorgan
JPMorgan

JPMorgan
JPMorgan

JPMorgan
JPMorgan
JPMorgan
JPMorgan
JPMorgan
JPMorgan
JPMorgan
JPMorgan
JPMorgan
JPMorgan
JPMorgan
JPMorgan
JPMorgan
JPMorgan
JPMorgan
JPMorgan
JPMorgan
JPMorgan

JPMorgan

JPMorgan
JPMorgan

JPMorgan
JPMorgan

JPMorgan
JPMorgan
JPMorgan

JPMorgan

JPMorgan
JPMorgan

JPMorgan
JPMorgan
JPMorgan
JPMorgan
JPMorgan
JPMorgan
JPMorgan

JPMorgan
JPMorgan

JPMorgan
JPMorgan
JPMorgan

JPMorgan
JPMorgan
JPMorgan

05-May-20
05-May-20

05-May-20
05-May-20

05-May-20
05-May-20

05-May-20
05-May-20
05-May-20
05-May-20
05-May-20
05-May-20
05-May-20
05-May-20
05-May-20
05-May-20
05-May-20
05-May-20
05-May-20
05-May-20
05-May-20
05-May-20
05-May-20
05-May-20

05-May-20

05-May-20
05-May-20

05-May-20
05-May-20

05-May-20
05-May-20
05-May-20
05-May-20

05-May-20
05-May-20

05-May-20
05-May-20
05-May-20
05-May-20
05-May-20
05-May-20
05-May-20

05-May-20
05-May-20

05-May-20
05-May-20
05-May-20

05-May-20
05-May-20
05-May-20

(136,217)
(8,395)

(4,028)
30,781

(4,804)
(32,596)

586,530
(29,790)
(113,290)
(79,034)
(42,730)
(51,226)
(6,608)
(17,768)
(3,604)
(35,480)
(8,636)
(70,455)
(2,155)
(142,665)
(50,139)
(6,441)
(5,987)
(13,697)

(4,695)

(6,913)
(694)

(3,253)
(269)

6,345
(5,632)

(639)
(7,818)

(68,962)
(2,007)

(9.133)
(41,872)
14,895
(25,476)
(7,585)
(1,347)
(15,247)

(7,747)
(28,550)

(7,071)
(99,464)
(14,806)

(19,020)
(13,523)
(69,277)
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usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

GBP

GBP

GBP
AUD

EUR
EUR
EUR
EUR

SEK
JPY

usb

HKD

HKD

CHF

69,595

868,872

929,520

136,798

838,309

3,555,132

545,057

562,081

700,663

319,746

81,427

180,812

1,300,351

4,098,327

208,764

194,629

1,918,475

579,430

1,560,487

252,256

145,614

840,945

185,541

236,926

110,181

263,552

332,923

1,266,559
811,677

237,170
1,938,954
1,428,132

446,907

8,757,365
52,555,737

1,477,643

11,502,933

7,611,340

4,961,946

1-month USD LIBOR -0.17%
1-month USD LIBOR -0.25%

1-month USD LIBOR -0.30%

1-month USD LIBOR -0.33%

1-month USD LIBOR -0.33%

1-month USD LIBOR -0.33%
1-month USD LIBOR -0.33%
1-month USD LIBOR -0.33%

1-month USD LIBOR -0.33%

1-month USD LIBOR -0.35%

1-month USD LIBOR -0.40%

1-month USD LIBOR -0.40%

1-month USD LIBOR -0.40%

1-month USD LIBOR -0.40%

1-month USD LIBOR -0.40%

1-month USD LIBOR -0.40%

1-month USD LIBOR -0.40%
1-month USD LIBOR -0.43%
1-month USD LIBOR -0.45%
1-month USD LIBOR -0.80%
1-month USD LIBOR -0.25%
1-month USD LIBOR -0.40%
1-month USD LIBOR -0.40%
1-month USD LIBOR -0.80%
1-month USD LIBOR -0.80%
GBP-SONIA -0.35%

GBP-SONIA -0.35%

Performance of Rio Tinto PLC
AUD-RBACR -0.50%

EUR-EONIA -0.40%
EUR-EONIA -0.40%
EUR-EONIA -1.53%

Performance of Plastic Omnium
SA

1-week SEK STIBOR -1.75%
MUTSC -0.40%

USD-FED EFF -0.35%

Performance of Air China Ltd.,
H

Performance of Shangri-La Asia
Ltd.

Performance of LafargeHolcim
Ltd., B

Performance of Standard &
Poors United States Index
Performance of S&P SmallCap
600 Total Return Index
Performance of S&P
Transportation Select Industry
Total Return Index
Performance of Consumer
Discretionary Select Sector
Total Return Index
Performance of Dow Jones
Transportation Average Total
Return Index

Performance of Dow Jones US
Technology Total Return Index
Performance of NASDAQ 100
Total Return Index
Performance of S&P MidCap
400 Total Return Index
Performance of S&P North
American Technology Software
Index

Performance of S&P North USA
Technology Total Return Index
Performance of Consumer
Discretionary Select Sector
Total Return Index
Performance of Dow Jones
Transportation Average Total
Return Index

Performance of NASDAQ 100
Total Return Index
Performance of Philadelphia
Stock Exchange Semiconductor
Index

Performance of Russell Midcap
Growth Total Return Index
Performance of S&P North
American Technology Software
Index

Performance of S&P North USA
Technology Total Return Index
Performance of DB Hybrid
Basket 01 Index

Performance of S&P Smallcap
600 Growth Index

Performance of Russell Midcap
Growth Total Return Index
Performance of S&P SmallCap
600 Total Return Index
Performance of NASDAQ 100
Total Return Index
Performance of S&P MidCap
400 Total Return Index
Performance of Russell 2000
Total Return Growth Index
Performance of Russell Midcap
Growth Total Return Index
Performance of Glencore
Xstrata PLC

Performance of International
Consolidated Airlines Group SA
1-month GBP LIBOR +0.50%
Performance of Qantas Airways
Ltd.

Performance of Accor SA
Performance of Air France-KLM
Performance of iShares STOXX
Europe 600 UCITS ETF

1-month EUR LIBOR +0.50%

Performance of SAS AB
Performance of Japan Airlines
Co. Ltd.

Performance of The Walt
Disney Co.

HKD-HONIX +0.95%

HKD-HONIX +0.95%

1-month CHF LIBOR +0.40%
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JPMorgan

JPMorgan

JPMorgan

JPMorgan

JPMorgan

JPMorgan

JPMorgan

JPMorgan

JPMorgan

JPMorgan

JPMorgan

JPMorgan

JPMorgan

JPMorgan

JPMorgan

JPMorgan

JPMorgan

JPMorgan

JPMorgan

JPMorgan

JPMorgan

JPMorgan

JPMorgan

JPMorgan

JPMorgan

Morgan
Morgan

Morgan
Morgan

Morgan
Morgan
Morgan

Morgan

Morgan
Morgan

Morgan
Morgan
Morgan

Morgan

Stanley
Stanley

Stanley
Stanley

Stanley
Stanley
Stanley

Stanley

Stanley
Stanley

Stanley
Stanley
Stanley

Stanley

07-May-20
07-May-20

07-May-20

07-May-20

07-May-20

07-May-20
07-May-20
07-May-20

07-May-20

07-May-20

07-May-20

07-May-20

07-May-20

07-May-20

07-May-20

07-May-20

07-May-20
07-May-20
07-May-20
07-May-20
08-May-20
08-May-20
08-May-20
08-May-20
08-May-20
18-Jan-19
18-Jan-19

18-Jan-19
31-Jan-19

13-Feb-19
13-Feb-19
13-Feb-19
13-Feb-19

27-Feb-19
08-Apr-19

25-Apr-19
12-Jul-19
12-Jul-19

25-Jul-19

4,900
72,747

107,943

9,350

96,478

238,634
41,270
47,823

38,844

22,884

5,568

20,806

98,489

67,100

14,748

10,786

137,285
6,983
130,970
17,731
12,159
63,713
15,739
20,197
7,731
29,301
(3,854)

16,870
(29,070)

48,790
(120,556)
153,088
(427,028)

(62,201)
11,673

31,220
(115,003)
24,513

(37,923)
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CHF
EUR

usb

usb

usb

usb

EUR

EUR

EUR

EUR

GBP

GBP
GBP

usb

usb
usb

usb
usb

usb
usb
usb
usb
usb
usb
usb
EUR

EUR
GBP

EUR

GBP
EUR

EUR
GBP

EUR

GBP

GBP

EUR

GBP

EUR

GBP

usb

usb
usb

usb

usb

usb

Usb

usb

usb

4,602,899
1,556,469

4,414,955
3,743,149
4,123,730
1,120,317
8,352,948
6,513,234
3,733,661

347,800

393,498

1,283,346
5,423,380

3,533,810

3,369,561
5,472,050

1,180,201
5,089,476

10,156,129
3,369,181
5,594,402
8,409,245
4,156,646

17,617

11,026,228

2,476,272

2,450,762
153,420

285,582

1,006,893
2,594,534

5,440,867
677,871

5,166,141
2,908,850
1,651,907
1,132,883
1,516,577
2,446,157

306,964

317,749

380,331
381,647

297,986

584,991

1,975,745

238,976

392,381

713,307

Performance of Nestle SA
Performance of EDP
Renovaveis SA

Performance of BHP Group
PLC, ADR

Performance of Dell
Technologies Inc.
Performance of L3
Technologies Inc.
Performance of Newfield
Exploration Co.
Performance of Innogy SE, Reg
S

Performance of McKesson
Europe AG

Performance of RWE AG
Performance of Vivendi SA
GBP-SONIA -0.35%

Performance of BTG PLC
Performance of Vodafone Group
PLC

USD-FED EFF +0.17%

USD-FED EFF -0.35%
USD-FED EFF -0.35%

USD-FED EFF -0.35%
USD-FED EFF -3.45%

Performance of Altaba Inc.
Performance of Cigna Corp.
Performance of Dominion
Energy Midstream Partners LP
USD-FED EFF -0.35%

USD-FED EFF -0.35%
Performance of OneMarket Ltd.
Performance of Shire PLC
EUR-EONIA -0.35%

EUR-EONIA -0.40%
GBP-SONIA -0.30%

Performance of Anima Holding
SpA, Reg S

Performance of Barclays PLC
Performance of BNP Paribas
SA

Performance of Danone SA
Performance of Hikma
Pharmaceuticals PLC
Performance of Iliad SA
Performance of ITV PLC
Performance of RSA Insurance
Group PLC

Performance of Ryanair
Holdings PLC

Performance of Smiths Group
PLC

Performance of Societe
Generale SA

Performance of Sports Direct
International PLC
Performance of Accenture PLC,
A

Performance of Adobe Inc.
Performance of Advanced Micro
Devices Inc.

Performance of Ak Steel
Holding Corp., 7.25%, cvt. pfd.
Performance of Alibaba Group
Holding Ltd., ADR
Performance of Alliance Data
Systems Corp.

Performance of Alphabet Inc.,
A

Performance of Alphabet Inc.,
C

Performance of Amazon.com
Inc.

1-month CHF LIBOR +0.40%
EUR-EONIA +0.65%

USD-FED EFF +0.40%
USD-FED EFF +0.40%
USD-FED EFF +0.40%
USD-FED EFF +0.40%
EUR-EONIA +0.65%
EUR-EONIA +0.65%

EUR-EONIA +0.65%

EUR-EONIA +0.65%
Performance of Jardine Lloyd
Thompson Group PLC
GBP-SONIA +0.65%

GBP-SONIA +0.65%

Performance of S&P 500 Total
Return Index

Performance of Cigna Corp.
Performance of Dominion
Energy Inc.

Performance of EnCana Corp.
Performance of BHP Group
Ltd., ADR

USD-FED EFF +0.51%

USD-FED EFF +0.40%

USD-FED EFF +1.00%
Performance of Alibaba Group
Holding Ltd., ADR
Performance of Harris Corp.
1-month USD LIBOR

USD-FED EFF +1.25%
Performance of Unilever NV,
IDR

Performance of Colruyt SA
Performance of JD Sports
Fashion PLC

1-month EUR LIBOR +0.40%

1-month GBP LIBOR +0.40%
1-month EUR LIBOR +0.40%

1-month EUR LIBOR +0.40%
1-month GBP LIBOR +0.40%

1-month EUR LIBOR +0.40%
1-month GBP LIBOR +0.40%
1-month GBP LIBOR +0.40%
1-month EUR LIBOR +0.40%
1-month GBP LIBOR +0.40%
1-month EUR LIBOR +0.40%
1-month GBP LIBOR +0.40%

1-month USD LIBOR +0.50%

1-month USD LIBOR +0.50%
1-month USD LIBOR +0.50%

1-month USD LIBOR +0.50%
1-month USD LIBOR +0.75%
1-month USD LIBOR +0.50%
1-month USD LIBOR +0.50%
1-month USD LIBOR +0.50%

1-month USD LIBOR +0.50%
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Morgan
Morgan

Morgan
Morgan
Morgan
Morgan
Morgan
Morgan
Morgan
Morgan

Morgan

Morgan
Morgan

Morgan

Morgan
Morgan

Morgan
Morgan

Morgan
Morgan
Morgan
Morgan
Morgan
Morgan
Morgan

Morgan

Morgan
Morgan

Morgan

Morgan
Morgan

Morgan
Morgan

Morgan
Morgan
Morgan
Morgan
Morgan
Morgan
Morgan

Morgan

Morgan
Morgan

Morgan
Morgan
Morgan
Morgan
Morgan

Morgan

Stanley
Stanley

Stanley
Stanley
Stanley
Stanley
Stanley
Stanley
Stanley
Stanley

Stanley

Stanley
Stanley

Stanley

Stanley
Stanley

Stanley
Stanley

Stanley
Stanley
Stanley
Stanley
Stanley
Stanley
Stanley
Stanley

Stanley
Stanley

Stanley

Stanley
Stanley

Stanley
Stanley

Stanley
Stanley
Stanley
Stanley
Stanley
Stanley
Stanley

Stanley

Stanley
Stanley

Stanley
Stanley
Stanley
Stanley
Stanley

Stanley

25-Jul-19
04-Sep-19

05-Sep-19
05-Sep-19
05-Sep-19
05-Sep-19
27-Sep-19
27-Sep-19
27-Sep-19
27-Sep-19
01-0ct-19

01-Oct-19
01-Oct-19

08-Nov-19

08-Nov-19
08-Nov-19

08-Nov-19
08-Nov-19

24-Dec-19
24-Dec-19
24-Dec-19
24-Dec-19
24-Dec-19
20-Feb-20
20-Feb-20
16-Apr-20

16-Apr-20
16-Apr-20

16-Apr-20

16-Apr-20
16-Apr-20

16-Apr-20
16-Apr-20

16-Apr-20
16-Apr-20
16-Apr-20
16-Apr-20
16-Apr-20
16-Apr-20
16-Apr-20
15-May-20

15-May-20
15-May-20

15-May-20
15-May-20
15-May-20
15-May-20
15-May-20

15-May-20

(199,293)
34,047

(14,186)
2,773,478
(419,635)
27,175
718,675
(125,805)
(172,367)
(16,156)
(2,589)

8,203
(986,590)

278,173

325,743
162,634

(24,196)
(13,079)

24,833
(325,706)
(167,218)

2,020,862

476,837
17,617
281,147
57,438

(218,357)
2,484

(12,112)

(24,215)
(69,657)

(147,967)
1,259

115,825
(34,151)
45,915
16,229
34,013
(171,767)
(50,511)

(22,606)

8,009
(7,938)

11,199
(28,804)
(138,267)

4,225

6,914

(9,703)
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usb
usb

usb
usb

usb

usb

usb

usb

Usb

usb

usb
EUR

EUR
usb
usb
usb
GBP
usb
usb
usb

usb
usb

usb
usb
usb
usb
usb
usb
Usb
usb
usb
usb
usb
usb
usb
usb
GBP
usb
usb
usb
SEK
JPY
usb
usb
usb
usb
usb
usb
usb
HKD

usb
usb

385,850
528,447

350,224
1,094,158

442,015

28,531

16,765

1,882,183

28,836

460,575

687,425
360,235

704,998
1,617,393
315,895
814,658
1,760,831
468,409
352,017
566,368

1,866,417
3,337,569

1,413,314
522,554
436,361

2,582,902
3,032,737
841,575
419,331
1,620,184
332,821
313,850
496,305
336,720
863,962
761,851
481,015
1,581,318
973,009
76,907

15,080,054

52,585,899
205,968

2,241,937
213,508
1,266,183
267,678
255,833
219,376

1,760,160

89,040
1,551,082

Performance of Atento SA
Performance of Atlassian Corp.
PLC

Performance of Blackbaud Inc.
Performance of Booking
Holdings Inc.

Performance of Carbon

Black Inc.

Performance of China Unicom
(Hong Kong) Ltd., ADR
Performance of Comcast Corp.,
A

Performance of CommScope
Holding Co. Inc.

Performance of CommScope
Holding Co. Inc.

Performance of CoStar

Group Inc.

Performance of Cray Inc.
Performance of Delivery Hero
SE

Performance of Edenred
Performance of Equifax Inc.
Performance of ExlService
Holdings Inc.

Performance of ExIService
Holdings Inc.

Performance of Experian PLC
Performance of Fabrinet
Performance of Facebook Inc.,
A

Performance of Facebook Inc.,
A

Performance of First Solar Inc.
Performance of FleetCor
Technologies Inc.
Performance of Flex Ltd.
Performance of FormFactor Inc.
Performance of Genpact Ltd.
Performance of Genpact Ltd.
Performance of Global
Payments Inc.

Performance of GoDaddy Inc.,
A

Performance of Guidewire
Software Inc.

Performance of Harris Corp.
Performance of Harris Corp.
Performance of Hubspot Inc.
Performance of Huron
Consulting Group Inc.
Performance of Intuit Inc.
Performance of iRobot Corp.
Performance of Itron Inc.
Performance of Just Eat PLC
Performance of Marvell
Technology Group Ltd.
Performance of

Mastercard Inc., A
Performance of Microchip
Technology Inc.

Performance of Millicom
International Cellular SA, IDR
Performance of Nexon Co. Ltd.
Performance of ORBCOMM Inc.
Performance of PayPal
Holdings Inc.

Performance of Quantenna
Communications Inc.
Performance of

RingCentral Inc., A
Performance of Salesforce.com
Inc.

Performance of

ServiceNow Inc.

Performance of Spotify
Technology SA

Performance of Tencent
Holdings Ltd.

Performance of Teradyne Inc.
Performance of Tesla Inc.

1-month
1-month

1-month
1-month

1-month

1-month

1-month

1-month

1-month

1-month

1-month
1-month

1-month
1-month
1-month
1-month
1-month
1-month
1-month

1-month

1-month
1-month

1-month
1-month
1-month
1-month
1-month
1-month
1-month
1-month
1-month
1-month
1-month
1-month
1-month
1-month
1-month
1-month
1-month
1-month
1-month
1-month
1-month
1-month
1-month
1-month
1-month
1-month
1-month

1-month

1-month
1-month

LIBOR
LIBOR

LIBOR
LIBOR

LIBOR

LIBOR

LIBOR

LIBOR

LIBOR

LIBOR

LIBOR
LIBOR

LIBOR
LIBOR
LIBOR

LIBOR

LIBOR
LIBOR
LIBOR

LIBOR

LIBOR
LIBOR

LIBOR
LIBOR
LIBOR
LIBOR
LIBOR

LIBOR

LIBOR

LIBOR
LIBOR
LIBOR
LIBOR

LIBOR
LIBOR
LIBOR
LIBOR
LIBOR

LIBOR

LIBOR

+0.

.50%
.50%

.50%
.50%

.25%

.75%

.50%

.25%

.50%

.50%

.50%
.50%

.50%
.50%
.25%

.50%

-50%
.50%
.25%

.50%

.25%
.50%

.50%
.50%
.25%
.50%
-50%

.50%

.50%

.25%
.50%
.50%
.50%

-50%
.25%
.25%
-50%
.25%

-50%

25%

STIBOR +0.50%

LIBOR

LIBOR

LIBOR

LIBOR

LIBOR

LIBOR

LIBOR

LIBOR

HIBOR

LIBOR
LIBOR

.50%
.50%
.50%
.50%
.25%
.50%
.50%
.50%

.30%

.50%
.25%
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Morgan
Morgan

Morgan
Morgan

Morgan
Morgan
Morgan
Morgan
Morgan
Morgan

Morgan
Morgan

Morgan
Morgan
Morgan
Morgan
Morgan
Morgan
Morgan

Morgan

Morgan
Morgan

Morgan
Morgan
Morgan
Morgan
Morgan
Morgan
Morgan
Morgan
Morgan
Morgan
Morgan
Morgan
Morgan
Morgan
Morgan
Morgan
Morgan
Morgan
Morgan
Morgan
Morgan
Morgan
Morgan
Morgan
Morgan
Morgan
Morgan

Morgan

Morgan
Morgan

Stanley
Stanley

Stanley
Stanley

Stanley
Stanley
Stanley
Stanley
Stanley
Stanley

Stanley
Stanley

Stanley
Stanley
Stanley
Stanley
Stanley
Stanley
Stanley

Stanley

Stanley
Stanley

Stanley
Stanley
Stanley
Stanley
Stanley
Stanley
Stanley
Stanley
Stanley
Stanley
Stanley
Stanley
Stanley
Stanley
Stanley
Stanley
Stanley
Stanley
Stanley
Stanley
Stanley
Stanley
Stanley
Stanley
Stanley
Stanley
Stanley

Stanley

Stanley
Stanley

15-May-20
15-May-20

15-May-20
15-May-20

15-May-20
15-May-20
15-May-20
15-May-20
15-May-20
15-May-20

15-May-20
15-May-20

15-May-20
15-May-20
15-May-20
15-May-20
15-May-20
15-May-20
15-May-20
15-May-20

15-May-20
15-May-20

15-May-20
15-May-20
15-May-20
15-May-20
15-May-20
15-May-20
15-May-20
15-May-20
15-May-20
15-May-20
15-May-20
15-May-20
15-May-20
15-May-20
15-May-20
15-May-20
15-May-20
15-May-20
15-May-20
15-May-20
15-May-20
15-May-20
15-May-20
15-May-20
15-May-20
15-May-20
15-May-20
15-May-20

15-May-20
15-May-20

(23,922)
59,815

7,361
(12,015)

(5.673)
(1,043)
(931)
(37,404)
(445)
(10,656)

(27,685)
38,357

6,298
(70,204)
(3,718)
(9,646)
35,521
24,135
(23,220)
(37,372)

(20,321)
136,019

(5,309)
(1,667)
(4,243)
(25,602)
103,214
61,525
(657)
(126,735)
(25,997)
114
13,353
(1,388)
10,379
(10,030)
7,981
102,029
(10,315)
686
(9,101)
13,917
4,368
(2,765)
(987)
71,527
12,255
9,523
(12,944)

3,560

(1,261)
64,227
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usb 1,063,643 Performance of Total System 1-month USD LIBOR +0.50% Morgan Stanley 15-May-20 (10,046)
Services Inc.
usb 228,259 Performance of TransUnion 1-month USD LIBOR +0.50% Morgan Stanley 15-May-20 382
usb 325,832 Performance of TriNet 1-month USD LIBOR +0.50% Morgan Stanley 15-May-20 6,122
Group Inc.
usb 346,072 Performance of Trupanion Inc. 1-month USD LIBOR +0.50% Morgan Stanley 15-May-20 28,786
usb 634,323 Performance of VeriSign Inc. 1-month USD LIBOR +0.50% Morgan Stanley 15-May-20 (8,286)
usb 80,568 Performance of Verizon 1-month USD LIBOR +0.50% Morgan Stanley 15-May-20 296
Communications Inc.
usb 1,875,473 Performance of Visa Inc., A 1-month USD LIBOR +0.50% Morgan Stanley 15-May-20 5,618
usb 4,286,784 Performance of WEX Inc. 1-month USD LIBOR +0.50% Morgan Stanley 15-May-20 (55,360)
usb 202,528 Performance of Yandex NV, A 1-month USD LIBOR +0.50% Morgan Stanley 15-May-20 (1,141)
usb 45,465 Performance of Zebra 1-month USD LIBOR +0.50% Morgan Stanley 15-May-20 22
Technologies Corp., A
usb 31 Performance of Zillow 1-month USD LIBOR +0.50% Morgan Stanley 15-May-20 1
Group Inc., C
usb 1,472,483 1-month USD LIBOR -0.15% Performance of S&P North Morgan Stanley 19-May-20 (11,527)
American Technology Software
Index
usb 3,117,662 1-month USD LIBOR -0.25% Performance of Dow Jones US Morgan Stanley 19-May-20 73,950
Technology Total Return Index
usb 11,125,381 1-month USD LIBOR -0.25% Performance of NASDAQ 100 Morgan Stanley 19-May-20 208,936
Total Return Index
usb 7,251,444 1-month USD LIBOR -0.25% Performance of Philadelphia Morgan Stanley 19-May-20 51,693
Stock Exchange Semiconductor
Index
usb 298,732 1-month USD LIBOR -0.25% Performance of Russell Midcap Morgan Stanley 19-May-20 2,124
Growth Total Return Index
usb 2,373,010 1-month USD LIBOR -0.25% Performance of S&P North Morgan Stanley 19-May-20 (18,396)
American Technology Software
Index
usb 202,343 1-month USD LIBOR -0.25% Performance of Standard & Morgan Stanley 19-May-20 3,148
Poors United States Index
usb 2,640,265 1-month USD LIBOR -0.30% Performance of MSCI Daily Morgan Stanley 19-May-20 (3,616)

Total Return Net Emerging
Markets Taiwan USD Index

usb 289,128 1-month USD LIBOR -0.30% Performance of S&P North USA Morgan Stanley 19-May-20 4,580
Technology Total Return Index
usb 201,096 1-month USD LIBOR -0.35% Performance of Consumer Morgan Stanley 19-May-20 697

Discretionary Select Sector
Total Return Index

usb 907,057 1-month USD LIBOR -0.35% Performance of Russell Midcap Morgan Stanley 19-May-20 6,448
Growth Total Return Index

usb 1,535,010 1-month USD LIBOR -0.35% Performance of S&P MidCap Morgan Stanley 19-May-20 28,647
400 Total Return Index

usb 4,641,583 1-month USD LIBOR -0.40% Performance of S&P North USA Morgan Stanley 19-May-20 72,792
Technology Total Return Index

usb 4,895,659 1-month USD LIBOR -0.40% Performance of S&P Smallcap Morgan Stanley 19-May-20 70,217
600 Growth Index

usb 2,420,010 1-month USD LIBOR -0.40% Performance of S&P SmallCap Morgan Stanley 19-May-20 35,322
600 Total Return Index

usb 2,531,494 1-month USD LIBOR -0.50% Performance of DB Hybrid Morgan Stanley 19-May-20 1,501
Basket 01 Index

usb 1,013,904 1-month USD LIBOR -0.50% Performance of Dow Jones Morgan Stanley 19-May-20 25,652

Transportation Average Total
Return Index
usb 1,469,250 1-month USD LIBOR -0.55% Performance of S&P Morgan Stanley 19-May-20 30,949
Transportation Select Industry
Total Return Index

usb 2,202,195 1-month USD LIBOR -0.75% Performance of S&P North USA Morgan Stanley 19-May-20 34,488
Technology Total Return Index

usb 3,925,973 1-month USD LIBOR -1.00% Performance of Russell 2000 Morgan Stanley 19-May-20 59,328
Total Return Growth Index

usb 2,350,744 1-month USD LIBOR -0.25% Performance of NASDAQ 100 Morgan Stanley 20-May-20 43,985
Total Return Index

usb 1,025,798 1-month USD LIBOR -0.25% Performance of S&P North Morgan Stanley 20-May-20 (8,122)
American Technology Software
Index

usb 15,176 1-month USD LIBOR -0.25% Performance of Standard & Morgan Stanley 20-May-20 233
Poors United States Index

usb 1,665,244 1-month USD LIBOR -0.30% Performance of S&P North USA Morgan Stanley 20-May-20 26,381
Technology Total Return Index

usb 850,025 1-month USD LIBOR -0.35% Performance of Russell Midcap Morgan Stanley 20-May-20 5,956
Growth Total Return Index

usb 1,036,067 1-month USD LIBOR -0.35% Performance of S&P MidCap Morgan Stanley 20-May-20 19,175
400 Total Return Index

usb 2,534,474 1-month USD LIBOR -0.40% Performance of S&P Smallcap Morgan Stanley 20-May-20 36,154
600 Growth Index

usb 1,416,618 1-month USD LIBOR -0.40% Performance of S&P SmallCap Morgan Stanley 20-May-20 20,543

600 Total Return Index
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usb 796,376 1-month USD LIBOR -0.55% Performance of S&P Morgan Stanley 20-May-20 16,720
Transportation Select Industry
Total Return Index

usb 2,391,053 1-month USD LIBOR -1.00% Performance of Russell 2000 Morgan Stanley 20-May-20 35,944
Total Return Growth Index
usb 2,313,964 Performance of Takeda USD-FED EFF +0.55% Morgan Stanley 21-May-20 (417,707)
Pharmaceutical Co. Ltd.
usb 3,590,238 USD-FED EFF -3.50% Performance of Takeda Morgan Stanley 21-May-20 648,095
Pharmaceutical Co. Ltd.
usb 246,951 USD-FED EFF -0.75% Performance of Turk Hava Morgan Stanley 16-Sep-20 1,026
Yollari Anonim Ortakligi (THY)
usb 2,722,121 Performance of Alphabet Inc., USD-FED EFF +0.50% Morgan Stanley 22-Sep-20 23,743
A
usb 5,526,656 Performance of Caterpillar Inc. USD-FED EFF +0.50% Morgan Stanley 22-Sep-20 (766,492)
usb 7,543,383 Performance of Delta Air USD-FED EFF +0.50% Morgan Stanley 22-Sep-20 (596,990)
Lines Inc.
usb 1,410,664 Performance of Knight-Swift USD-FED EFF +0.50% Morgan Stanley 22-Sep-20 (832,072)
transportation Holdings Inc.
usb 7,403,576 Performance of NVR Inc. USD-FED EFF +0.50% Morgan Stanley 22-Sep-20 (778,302)
usb 4,823,372 Performance of Rio Tinto PLC, USD-FED EFF +0.50% Morgan Stanley 22-Sep-20 (36,111)
ADR
usb 4,491,581 Performance of Take-Two USD-FED EFF +0.50% Morgan Stanley 22-Sep-20 (374,641)
Interactive Software Inc.
usb 765,017 USD-FED EFF -0.35% Performance of AGCO Corp. Morgan Stanley 22-Sep-20 66,498
Usb 938,553 USD-FED EFF -0.35% Performance of Boston Morgan Stanley 22-Sep-20 228,387
Beer Inc., A
usb 1,482,535 USD-FED EFF -0.35% Performance of CarGurus Inc. Morgan Stanley 22-Sep-20 123,621
usb 536,273 USD-FED EFF -0.35% Performance of Church & Morgan Stanley 22-Sep-20 17,583
Dwight Co. Inc.
usb 369,568 USD-FED EFF -0.35% Performance of Domtar Corp. Morgan Stanley 22-Sep-20 93,739
usb 400,705 USD-FED EFF -0.35% Performance of Electronic Morgan Stanley 22-Sep-20 17,088
Arts Inc.
usb 260,561 USD-FED EFF -0.35% Performance of Fastenal Co. Morgan Stanley 22-Sep-20 16,551
usb 595,565 USD-FED EFF -0.35% Performance of Genesee & Morgan Stanley 22-Sep-20 97,254
Wyoming Inc.
usb 275,113 USD-FED EFF -0.35% Performance of Hawaiian Morgan Stanley 22-Sep-20 74,151
Holdings Inc.
usb 272,067 USD-FED EFF -0.35% Performance of Helen of Troy Morgan Stanley 22-Sep-20 4,332
Ltd.
usb 477,868 USD-FED EFF -0.35% Performance of Huntington Morgan Stanley 22-Sep-20 83,147
Ingalls Industries Inc.
usb 217,110 USD-FED EFF -0.35% Performance of International Morgan Stanley 22-Sep-20 57,493
Business Machines Corp.
usb 349,107 USD-FED EFF -0.35% Performance of Morgan Stanley 22-Sep-20 61,881
Kennametal Inc.
usb 992,280 USD-FED EFF -0.35% Performance of Kirby Corp. Morgan Stanley 22-Sep-20 122,049
usb 423,919 USD-FED EFF -0.35% Performance of Lockheed Morgan Stanley 22-Sep-20 135,950
Martin Corp.
usb 522,657 USD-FED EFF -0.35% Performance of Martin Marietta Morgan Stanley 22-Sep-20 29,990
Materials Inc.
usb 981,677 USD-FED EFF -0.35% Performance of Molson Coors Morgan Stanley 22-Sep-20 139,464
Brewing Co., B
usb 3,277,336 USD-FED EFF -0.35% Performance of Mondelez Morgan Stanley 22-Sep-20 159,379
International Inc., A
usb 239,209 USD-FED EFF -0.35% Performance of Monster Morgan Stanley 22-Sep-20 40,936
Beverage Corp.
usb 861,754 USD-FED EFF -0.35% Performance of MSPSMLP Morgan Stanley 22-Sep-20 25,690
usb 2,418,632 USD-FED EFF -0.35% Performance of MSPSXLK Morgan Stanley 22-Sep-20 239,181
usb 170,761 USD-FED EFF -0.35% Performance of Patrick Morgan Stanley 22-Sep-20 23,570
Industries Inc.
usb 79,908 USD-FED EFF -0.35% Performance of Schneider Morgan Stanley 22-Sep-20 35,410
National Inc., B
usb 553,904 USD-FED EFF -0.35% Performance of Starbucks Corp. Morgan Stanley 22-Sep-20 5,561
usb 2,271,176 USD-FED EFF -0.40% Performance of MSPSDWD2 Morgan Stanley 22-Sep-20 (8,474)
usb 221,044 USD-FED EFF -0.55% Performance of Under Morgan Stanley 22-Sep-20 60,456
Armour Inc., C
usb 1,357,536 USD-FED EFF +0.15% Performance of NASDAQ 100 Morgan Stanley 28-0ct-20 104,647
Total Return Index
JPY 142,648,243 MUTSC -0.40% Performance of Topix Index Morgan Stanley 17-Dec-20 62,574
JPY 1,341,621 MUTSC -0.45% Performance of MSPSPHMX Morgan Stanley 22-Dec-20 142,095

9,698,815
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650,000

1,656,000

3,355,000

2,407,000

1,557,000

1,923,000

1,592,000

391,000

1,074,000

900,000

1,562,000

1,774,000

1,773,907

1,876,024

705,000

9,350,000

394,000

476,000

426,000

2,397,460

Enel SpA, senior bond, Reg S,
5.25%, 05/20/24, Jun. 2023
Government of Mexico, senior
note, 4.15%, 03/28/27, Dec.
2023

Government of Mexico, senior
note, 4.15%, 03/28/27, Jun.
2023

Government of South Africa,
5.50%, 03/09/20, Dec. 2021
Government of South Africa,
5.50%, 03/09/20, Dec. 2022
Government of South Africa,
5.50%, 03/09/20, Jun. 2022
Government of Turkey, senior
bond, 11.875%, 01/15/30, Dec.
2020

Government of Turkey, senior
bond, 11.875%, 01/15/30, Dec.
2021

Government of Turkey, senior
bond, 11.875%, 01/15/30, Dec.
2022

Government of Turkey, senior
bond, 11.875%, 01/15/30, Jun.
2022

Government of Turkey, senior
bond, 11.875%, 01/15/30, Jun.
2023

Government of Turkey, senior
bond, 11.875%, 01/15/30, Sep.
2020

Korea Treasury Bond, senior note,

7.125%, 04/16/19, Dec. 2021

Korea Treasury Bond, senior note,

7.125%, 04/16/19, Dec. 2022
Enel SpA, senior bond, Reg S,
5.25%, 05/20/24, Dec. 2023
CDX.NA.HY.31, Version 6, Dec.
2023

Government of Russia, senior
bond, Reg S, 7.50%, 03/31/30,
Dec. 2021

Government of Russia, senior
bond, Reg S, 7.50%, 03/31/30,
Jun. 2021

Government of Russia, senior
bond, Reg S, 7.50%, 03/31/30,
Jun. 2022

Government of Russia, senior
bond, Reg S, 7.50%, 03/31/30,
Sep. 2020

.00

.00

.00

.00

.00

.00

.00

.00

.00

.00

.00

.00

.00

.00

.00

.00

.00

.00

.00

.00

Bank of America

JPMorgan

JPMorgan
JPMorgan
JPMorgan

JPMorgan

JPMorgan

JPMorgan

JPMorgan

JPMorgan

JPMorgan

JPMorgan
JPMorgan

JPMorgan

Morgan Stanley

JPMorgan

JPMorgan

JPMorgan

JPMorgan

JPMorgan
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EUR

usb

usD

usD

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

EUR

usb

usb

usb

usb

usD

4,783

40,667

58,893
50,785
54,551

54,139

54,164

22,367

87,688

62,673

150,011

52,019

(39,667)

(50,722)
10,350

204,162

(2,228)

(1,560)

(3,964)

(1,085)

6,639

40,667

54,109
50,785
54,551

54,139

54,164

(849)

87,688

62,673

(74,133)

(85,632)
12,929
(50,722)

5,943

(240,560)

11,976

32,515

7,911

(1,085)

808,026

83,708
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12
2018 12 31

GBP/USD, Call Option, Strike Price 1.4,

Mar. 2019 Barclays GBP 6,000,000 6,586,944 10,672 (25,989)
USD/HKD, Call Option, Strike Price

7.95, Sep. 2019 Citigroup usb 6,000,000 6,091,565 1,661 (6,409)
EUR/USD, Call Option, Strike Price 1.2,

Jan. 2019 Credit Agricole EUR 1,000,000 1,047,303 5 (7,993)
USD/TRY, Put Option, Strike Price 6,

Oct. 2019 Credit Suisse usb 2,000,000 2,265,861 130,109 114,159
EUR/GBP, Put Option, Strike Price

0.8995, Jan. 2019 Deutsche Bank EUR 1,316,000 1,317,479 10,109 (35,808)
USD/TWD, Call Option, Strike Price

31.5, Apr. 2019 Deutsche Bank usb 3,000,000 3,088,538 5,835 (4,785)
EUR/USD, Call Option, Strike Price

1.18, Mar. 2019 JPMorgan EUR 1,000,000 1,029,848 4,561 (1,323)
EUR/USD, Call Option, Strike Price

1.275, Apr. 2019 JPMorgan EUR 2,500,000 2,705,533 2,608 (809)
GBP/USD, Call Option, Strike Price 1.35,

May 2019 JPMorgan GBP 1,000,000 1,054,695 16,582 (3,431)
AUD/USD, Call Option, Strike Price

0.76, May 2019 Morgan Stanley AUD 3,000,000 3,236,108 5,188 (2,691)
USD/HKD, Call Option, Strike Price

7.95, Apr. 2019 Morgan Stanley usb 6,000,000 6,091,565 430 (1,970)
USD/HKD, Call Option, Strike Price

7.95, Sep. 2019 Morgan Stanley usb 3,000,000 3,045,783 841 (2,435)
USD/TRY, Call Option, Strike Price 10,

Oct. 2019 Morgan Stanley usb 300,000 566,465 2,137 (1,928)
EUR/USD, Call Option, Strike Price

1.275, Apr. 2019 Societe Generale EUR 7,500,000 8,345,698 2,190 (8,951)
GBP/USD, Call Option, Strike Price 1.35,

May 2019 Societe Generale GBP 1,000,000 1,058,616 15,287 (2,075)
USD/CHF, Put Option, Strike Price

0.935, Mar. 2019 Societe Generale usb 6,000,000 5,711,668 13,463 3,323
USD/HKD, Call Option, Strike Price

7.95, Apr. 2019 Standard Chartered usb 6,000,000 6,091,565 430 (476)
USD/HKD, Call Option, Strike Price

7.95, Sep. 2019 UBS usb 6,000,000 6,091,565 1,682 (3,178)
GBP/USD, Call Option, Strike Price 1.35,

Mar. 2019 Barclays GBP  (2,000,000) 2,117,232 (12,419) 19,265
USD/HKD, Call Option, Strike Price

7.85, Sep. 2019 Citigroup UsD  (3,000,000) 3,007,471 (2,735) 3,760
EUR/USD, Put Option, Strike Price

1.135, Jan. 2019 Credit Agricole EUR (1,000,000) 990,574 (1,260) 7,085
USD/TRY, Call Option, Strike Price 10,

Oct. 2019 Credit Suisse usb (300,000) 566,465 (2,137) 13,219
USD/TWD, Put Option, Strike Price 29.5,

Jul. 2019 Deutsche Bank usb (1,000,000) 964,147 (7,106) 2,364
EUR/USD, Put Option, Strike Price 1.12,

Mar. 2019 JPMorgan EUR (1,000,000) 977,483 (3,847) 2,323
GBP/USD, Put Option, Strike Price

1.218, May 2019 JPMorgan GBP  (1,000,000) 952,754 (17,223) 2,157
USD/HKD, Call Option, Strike Price

7.85, Apr. 2019 Morgan Stanley usb (3,000,000) 3,007,471 (1,428) 972
USD/HKD, Call Option, Strike Price

7.85, Sep. 2019 Morgan Stanley usb (1,500,000) 1,503,735 (1,376) 1,489
USD/TRY, Put Option, Strike Price 6,

Oct. 2019 Morgan Stanley usb (2,000,000) 2,265,861 (130,109) (44,595)
EUR/USD, Call Option, Strike Price

1.24, Apr. 2019 Societe Generale EUR (2,500,000) 2,705,533 (2,608) 7,526
GBP/USD, Put Option, Strike Price

1.218, May 2019 Societe Generale GBP (1,000,000) 955,107 (17,903) 123
USD/CHF, Put Option, Strike Price 0.95,

Mar. 2019 Societe Generale usb (3,000,000) 2,901,649 (13,073) (3,023)
USD/HKD, Call Option, Strike Price

7.85, Apr. 2019 Standard Chartered usb (3,000,000) 3,007,471 (1,428) 312
AUD/USD, Call Option, Strike Price

0.76, May 2019 UBS AUD (3,000,000) 3,236,108 (5,188) 7,616
USD/HKD, Call Option, Strike Price

7.85, Sep. 2019 UBS usb (3,000,000) 3,007,471 (2,751) 1,629
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Shire PLC, ADR, Call Option, Strike Price

180, Apr. 2019 Deutsche Bank usb 250 4,351,000 107,500 (196)
Shire PLC, ADR, Call Option, Strike Price

200, Apr. 2019 Deutsche Bank usb 561 9,763,644 19,635 (174,576)
Shire PLC, ADR, Put Option, Strike Price

170, Apr. 2019 JPMorgan usb 27 469,908 16,335 (5,252)
The Walt Disney Co., Put Option, Strike

Price 95, Apr. 2019 JPMorgan usb 402 4,407,930 56,482 3,431
The Walt Disney Co., Put Option, Strike

Price 95, Mar. 2019 JPMorgan usb 68 745,620 6,800 288
Twenty-First Century Fox Inc., A, Call

Option, Strike Price 41, Jan. 2019 JPMorgan UsD 174 837,288 123,540 64,142
Twenty-First Century Fox Inc., A, Call

Option, Strike Price 46, Jan. 2019 JPMorgan UsD 979 4,710,948 225,170 (7,866)
Vodafone Group PLC, ADR, Call Option,

Strike Price 23, Jan. 2020 JPMorgan usb 819 1,579,032 47,912 (27,686)
Alder Biopharmaceuticals Inc., Call

Option, Strike Price 15, Apr. 2019 Morgan Stanley usb 9 9,225 203 (122)
Alder Biopharmaceuticals Inc., Call

Option, Strike Price 15, Jul. 2019 Morgan Stanley UsD 96 98,400 5,760 (1,544)
Allegheny Technologies Inc., Call Option,

Strike Price 27.5, Apr. 2019 Morgan Stanley UsD 128 278,656 5,760 (1,222)
Amicus Therapeutics Inc., Call Option,

Strike Price 13, Apr. 2019 Morgan Stanley UsD 64 61,312 3,040 1,103
Atlas Air Worldwide Holdings Inc., Call

Option, Strike Price 55, May 2019 Morgan Stanley usb 64 270,016 8,320 (490)
Cemex SAB de CV, CPO, ADR, Call

Option, Strike Price 6, Jan. 2019 Morgan Stanley usb 383 184,606 383 (2,491)
Cleveland-Cliffs Inc., Call Option, Strike

Price 10, Apr. 2019 Morgan Stanley usb 191 146,879 6,208 (3,171)
Ctrip.com International Ltd., ADR, Call

Option, Strike Price 35, Jun. 2019 Morgan Stanley UsD 64 173,184 5,600 (2,282)
Evolent Health Inc., A, Call Option,

Strike Price 25, Jan. 2019 Morgan Stanley UsD 31 61,845 930 (1,264)
First Majestic Silver Corp., Call Option,

Strike Price 7, Apr. 2019 Morgan Stanley UsD 127 74,803 5,080 184
Hubspot Inc., Call Option, Strike Price

140, Jan. 2019 Morgan Stanley usb 7 88,011 1,033 (2,527)
NIT Holdings Inc., Call Option, Strike

Price 7.5, Mar. 2019 Morgan Stanley UsD 27 11,907 1,215 (2,267)
NRG Energy Inc., Call Option, Strike

Price 45, Jan. 2019 Morgan Stanley usb 66 261,360 330 (3,901)
Rapid7 Inc., Call Option, Strike Price

35, Jan. 2019 Morgan Stanley usb 14 43,624 455 (819)
Sea Ltd., ADR, Call Option, Strike Price

15, Jan. 2019 Morgan Stanley usb 133 150,556 7,980 1,643
Square Inc., A, Call Option, Strike Price

70, Jan. 2019 Morgan Stanley usb 14 78,526 245 (4,012)
Telecom Italia SpA, Call Option, Strike

Price 0.52, Mar. 2019 Morgan Stanley EUR 8,958 4,945,735 219,642 (112,100)
Telecom Italia SpA, Call Option, Strike

Price 0.54, Jun. 2019 Morgan Stanley EUR 1,419 783,434 46,661 (8,002)
Telecom Italia SpA, Call Option, Strike

Price 0.64, Jun. 2019 Morgan Stanley EUR 2,864 1,581,222 35,768 (35,371)
Thyssenkrupp AG, Call Option, Strike

Price 18, Jun. 2019 Morgan Stanley EUR 1,404 2,411,890 73,998 (75,443)
Thyssenkrupp AG, Call Option, Strike

Price 22, Jun. 2019 Morgan Stanley EUR 2,053 3,526,789 23,522 (185,152)
Vivendi SA, Call Option, Strike Price 24,

Mar. 2019 Morgan Stanley EUR 2,215 5,400,751 98,976 146
AbbVie Inc., Call Option, Strike Price

92.5, Feb. 2019 Morgan Stanley UsD ) 36,876 (1,520) (608)
AbbVie Inc., Call Option, Strike Price 95,

Jan. 2019 Morgan Stanley UsD (O] 36,876 (478) (83)
AbbVie Inc., Call Option, Strike Price

97.5, Feb. 2019 Morgan Stanley UsD ) 46,095 (938) (324)
Accenture PLC, A, Call Option, Strike

Price 165, Feb. 2019 Morgan Stanley UsD (&) 28,202 (25) 33
Accenture PLC, A, Call Option, Strike

Price 170, Jan. 2019 Morgan Stanley usb @) 28,202 4) 531
Accenture PLC, A, Call Option, Strike

Price 175, Feb. 2019 Morgan Stanley usb ) 42,303 (24) 659
Aflac Inc., Call Option, Strike Price 47.5,

Feb. 2019 Morgan Stanley usb 8) 36,448 (616) (152)
Aflac Inc., Call Option, Strike Price 47.5,

Jan. 2019 Morgan Stanley UsD ®) 36,448 (212) (30)
Allergan PLC, Call Option, Strike Price

150, Feb. 2019 Morgan Stanley UsD (&) 26,732 (291) 197
Allergan PLC, Call Option, Strike Price

175, Jan. 2019 Morgan Stanley usb @) 26,732 12) 297
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Altria Group Inc., Call Option, Strike

Price 52.5, Jan. 2019 Morgan Stanley usb a 34,573 (214) 60
Altria Group Inc., Call Option, Strike

Price 65, Jan. 2019 Morgan Stanley UsD (6) 29,634 (6) 286
Altria Group Inc., Call Option, Strike

Price 65, Mar. 2019 Morgan Stanley UsD a 34,573 (112) 593
American Eagle Outfitters Inc., Call

Option, Strike Price 20, Jan. 2019 Morgan Stanley UsD 19 36,727 (1,045) (836)
American Eagle Outfitters Inc., Call

Option, Strike Price 25, Jan. 2019 Morgan Stanley usb (19) 36,727 67 603
American Eagle Outfitters Inc., Call

Option, Strike Price 26, Feb. 2019 Morgan Stanley usb (19) 36,727 (95) 565
Amgen Inc., Call Option, Strike Price

200, Jan. 2019 Morgan Stanley usb Q) 19,467 (299) 13
Amgen Inc., Call Option, Strike Price

210, Mar. 2019 Morgan Stanley UsD @ 19,467 (355) (139)
Amgen Inc., Call Option, Strike Price

220, Feb. 2019 Morgan Stanley UsD @ 19,467 (89) @37)
Apple Inc., Call Option, Strike Price 180,

Feb. 2019 Morgan Stanley usb Q) 15,774 (162) 10
Apple Inc., Call Option, Strike Price 185,

Mar. 2019 Morgan Stanley usb Q) 15,774 (182) 11
Automatic Data Processing Inc., Call

Option, Strike Price 140, Jan. 2019 Morgan Stanley usb @) 26,224 (175) 2
Automatic Data Processing Inc., Call

Option, Strike Price 145, Feb. 2019 Morgan Stanley UsD (&) 26,224 (315) (29)
Automatic Data Processing Inc., Call

Option, Strike Price 155, Jan. 2019 Morgan Stanley UsD (&) 26,224 (10) 184
Best Buy Co. Inc., Call Option, Strike

Price 57.5, Feb. 2019 Morgan Stanley usb ) 26,480 (700) (270)
Best Buy Co. Inc., Call Option, Strike

Price 57.5, Jan. 2019 Morgan Stanley usb 5) 26,480 (293) (128)
Bristol-Myers Squibb Co., Call Option,

Strike Price 55, Mar. 2019 Morgan Stanley usb @ 36,386 (910) (154)
Bristol-Myers Squibb Co., Call Option,

Strike Price 57.5, Jan. 2019 Morgan Stanley UsD (@) 36,386 (84) 334
Broadcom Inc., Call Option, Strike Price

270, Jan. 2019 Morgan Stanley UsD @ 25,428 (278) (10)
Broadcom Inc., Call Option, Strike Price

280, Apr. 2019 Morgan Stanley usb @ 25,428 (975) (121)
Broadridge Financial Solutions Inc., Call

Option, Strike Price 105, Jan. 2019 Morgan Stanley usb (©)) 28,875 (90) 87
Capital One Financial Corp., Call Option,

Strike Price 82.5, Jan. 2019 Morgan Stanley usb 4) 30,236 (114) 30
Capital One Financial Corp., Call Option,

Strike Price 97.5, Jan. 2019 Morgan Stanley usb %) 30,236 (16) 259
Capital One Financial Corp., Call Option,

Strike Price 97.5, Mar. 2019 Morgan Stanley UsD (O] 30,236 (36) 655
CF Industries Holdings Inc., Call Option,

Strike Price 45, Jan. 2019 Morgan Stanley UsD ®) 34,808 (824) (224)
CF Industries Holdings Inc., Call Option,

Strike Price 47.5, Feb. 2019 Morgan Stanley usb @) 30,457 (833) (210)
Cigna Corp., Call Option, Strike Price

230, Jan. 2019 Morgan Stanley usb Q) 18,992 (24) 247
Cisco Systems Inc., Call Option, Strike

Price 46, Jan. 2019 Morgan Stanley UsD 12) 51,996 (276) 144
Citigroup Inc., Call Option, Strike Price

60, Feb. 2019 Morgan Stanley usb (6) 31,236 (201) 87
Citigroup Inc., Call Option, Strike Price

70, Jan. 2019 Morgan Stanley UsD 6) 31,236 12) 520
Citigroup Inc., Call Option, Strike Price

70, Mar. 2019 Morgan Stanley usb (6) 31,236 (18) 910
Comcast Corp., A, Call Option, Strike

Price 37.5, Jan. 2019 Morgan Stanley usb (10) 34,050 (55) 125
Comcast Corp., A, Call Option, Strike

Price 42.5, Feb. 2019 Morgan Stanley usb (11) 37,455 (33) 569
Cummins Inc., Call Option, Strike Price

155, Jan. 2019 Morgan Stanley UsD ®3) 40,092 24) 926
Cummins Inc., Call Option, Strike Price

155, Mar. 2019 Morgan Stanley UsD (©)) 40,092 (278) 1,273
Cummins Inc., Call Option, Strike Price

160, Mar. 2019 Morgan Stanley usb ) 26,728 (110) 623
CVS Health Corp., Call Option, Strike

Price 75, Jan. 2019 Morgan Stanley usb 5) 32,760 (30) 40
CVS Health Corp., Call Option, Strike

Price 77.5, Feb. 2019 Morgan Stanley usb 5) 32,760 (93) 38
Delta Air Lines Inc., Call Option, Strike

Price 55, Jan. 2019 Morgan Stanley Usb (6) 29,940 (180) 162
Delta Air Lines Inc., Call Option, Strike

Price 60, Jan. 2019 Morgan Stanley UsD (6) 29,940 (33) 547
Delta Air Lines Inc., Call Option, Strike

Price 62.5, Mar. 2019 Morgan Stanley UsD (@) 34,930 (105) 712
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Dick’ s Sporting Goods Inc., Call Option,

Strike Price 35, Jan. 2019 Morgan Stanley usb (1) 34,320 (220) 44
Dick’ s Sporting Goods Inc., Call Option,

Strike Price 36, Jan. 2019 Morgan Stanley UsD 1) 34,320 (110) 33
Dominion Energy Inc., Call Option, Strike

Price 80, Apr. 2019 Morgan Stanley UsD (O] 28,584 (250) 322
Dominion Energy Inc., Call Option, Strike

Price 80, Jan. 2019 Morgan Stanley UsD ) 35,730 (38) 123
Eaton Corp. PLC, Call Option, Strike

Price 72.5, Jan. 2019 Morgan Stanley usb %) 27,464 (180) @
Eaton Corp. PLC, Call Option, Strike

Price 77.5, Apr. 2019 Morgan Stanley usb %) 27,464 (310) 26
Eaton Corp. PLC, Call Option, Strike

Price 77.5, Jan. 2019 Morgan Stanley Usb 5) 34,330 (10) 579
Evolent Health Inc., A, Put Option, Strike

Price 22.5, Jan. 2019 Morgan Stanley usb 14) 27,930 (3,885) (1,795)
Firstenergy Corp., Call Option, Strike

Price 41, Apr. 2019 Morgan Stanley UsD (O] 33,795 (428) 59
FirstEnergy Corp., Call Option, Strike

Price 41, Jan. 2019 Morgan Stanley usb (O] 33,795 (©) 206
Gilead Sciences Inc., Call Option, Strike

Price 70, Feb. 2019 Morgan Stanley usb 5) 31,275 (393) 423
Gilead Sciences Inc., Call Option, Strike

Price 77.5, Feb. 2019 Morgan Stanley usb (6) 37,530 (93) 679
Gilead Sciences Inc., Call Option, Strike

Price 77.5, Jan. 2019 Morgan Stanley UsD ) 31,275 5) 359
Hewlett Packard Enterprise Co., Call

Option, Strike Price 14, Jan. 2019 Morgan Stanley UsD (25) 33,025 (363) (13)
Hewlett Packard Enterprise Co., Call

Option, Strike Price 15, Feb. 2019 Morgan Stanley usb (26) 34,346 (273) (65)
Hubspot Inc., Put Option, Strike Price

125, Jan. 2019 Morgan Stanley usb @ 88,011 (3,885) (651)
Illinois Tool Works Inc., Call Option,

Strike Price 135, Mar. 2019 Morgan Stanley Usb @) 25,338 (590) (88)
Intel Corp., Call Option, Strike Price 49,

Jan. 2019 Morgan Stanley usb a 32,851 (385) 14
Intel Corp., Call Option, Strike Price

52.5, Feb. 2019 Morgan Stanley UsD a 32,851 (361) (11)
Intel Corp., Call Option, Strike Price

52.5, Jan. 2019 Morgan Stanley usb a 32,851 (35) 369
International Paper Co., Call Option,

Strike Price 45, Jan. 2019 Morgan Stanley usb @) 32,288 (72) 64
Intuit Inc., Call Option, Strike Price 210,

Jan. 2019 Morgan Stanley usb Q) 19,685 (130) 4)
Intuit Inc., Call Option, Strike Price 220,

Apr. 2019 Morgan Stanley usb Q) 19,685 (480) (46)
Johnson & Johnson, Call Option, Strike

Price 135, Jan. 2019 Morgan Stanley usb (&) 25,810 (129) 147
Johnson & Johnson, Call Option, Strike

Price 140, Feb. 2019 Morgan Stanley UsD (&) 25,810 (187) 115
JPMorgan Chase & Co., Call Option,

Strike Price 105, Feb. 2019 Morgan Stanley usb ([©) 29,286 (341) 41
JPMorgan Chase & Co., Call Option,

Strike Price 105, Jan. 2019 Morgan Stanley usb (©)) 29,286 (108) 60
Kohl’ s Corp., Call Option, Strike Price

67.5, Jan. 2019 Morgan Stanley usD 5) 33,170 (1,200) (829)
Kohl’ s Corp., Call Option, Strike Price

70, Mar. 2019 Morgan Stanley UsD ) 33,170 (1,825) (995)
Kohl’ s Corp., Call Option, Strike Price

95, Apr. 2019 Morgan Stanley UsD ) 33,170 (125) 655
Marathon Petroleum Corp., Call Option,

Strike Price 65, Jan. 2019 Morgan Stanley usb (6) 35,406 (189) 57
Marathon Petroleum Corp., Call Option,

Strike Price 72.5, Jan. 2019 Morgan Stanley usb (6) 35,406 (18) 808
Mastercard Inc., A, Call Option, Strike

Price 200, Jan. 2019 Morgan Stanley usb Q) 18,865 (180) (68)
Mastercard Inc., A, Call Option, Strike

Price 220, Jan. 2019 Morgan Stanley UsD @ 18,865 11) 176
McKesson Corp., Call Option, Strike

Price 120, Jan. 2019 Morgan Stanley UsD (©)) 33,141 (150) 111
McKesson Corp., Call Option, Strike

Price 125, Feb. 2019 Morgan Stanley usb (©) 33,141 (323) 90
Medtronic PLC, Call Option, Strike Price

100, Jan. 2019 Morgan Stanley usb @) 18,192 (20) 67
Medtronic PLC, Call Option, Strike Price

97.5, Feb. 2019 Morgan Stanley usb Q) 9,096 (80) (19)
Merck & Co. Inc., Call Option, Strike

Price 80, Jan. 2019 Morgan Stanley UsD %) 30,564 (94) 13
Merck & Co. Inc., Call Option, Strike

Price 82.5, Feb. 2019 Morgan Stanley UsD (O] 30,564 (166) 230
MetLife Inc., Call Option, Strike Price

45, Feb. 2019 Morgan Stanley UsD ®) 32,848 (308) (68)
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MetLife Inc., Call Option, Strike Price

50, Jan. 2019 Morgan Stanley usb @) 32,848 (40) 230
Microsoft Corp., Call Option, Strike Price

115, Feb. 2019 Morgan Stanley UsD ) 30,471 (300) 33
Microsoft Corp., Call Option, Strike Price

115, Jan. 2019 Morgan Stanley UsD (©)) 30,471 (23) 407
Microsoft Corp., Call Option, Strike Price

115, Mar. 2019 Morgan Stanley UsD (©)) 30,471 (455) 44
Molson Coors Brewing Co., Call Option,

Strike Price 62.5, Jan. 2019 Morgan Stanley usb (6) 33,696 (60) 66
Molson Coors Brewing Co., Call Option,

Strike Price 65, Apr. 2019 Morgan Stanley usb (6) 33,696 (495) 129
Molson Coors Brewing Co., Call Option,

Strike Price 70, Jan. 2019 Morgan Stanley Usb (6) 33,696 (6) 376
Morgan Stanley, Call Option, Strike Price

42, Jan. 2019 Morgan Stanley UsD @ 3,965 (59) (@)
Morgan Stanley, Call Option, Strike Price

49, Jan. 2019 Morgan Stanley UsD (&) 7,930 ©) 93
Murphy Oil Corp., Call Option, Strike

Price 27.5, Jan. 2019 Morgan Stanley usb (O] 21,051 (90) 108
Murphy Qil Corp., Call Option, Strike

Price 35, Jan. 2019 Morgan Stanley usb (O] 21,051 @7 780
NIl Holdings Inc., Put Option, Strike

Price 5, Mar. 2019 Morgan Stanley UsD @7 11,907 (4,388) (1,395)
NRG Energy Inc., Put Option, Strike

Price 40, Jan. 2019 Morgan Stanley usb (66) 261,360 (8,580) (5,250)
Occidental Petroleum Corp., Call Option,

Strike Price 67.5, Jan. 2019 Morgan Stanley UsD ) 30,690 (98) 108
Occidental Petroleum Corp., Call Option,

Strike Price 77.5, Jan. 2019 Morgan Stanley usb 5) 30,690 5) 514
Omnicom Group Inc., Call Option, Strike

Price 77.5, Jan. 2019 Morgan Stanley usb 4) 29,296 (110) (6)
Omnicom Group Inc., Call Option, Strike

Price 82.5, Apr. 2019 Morgan Stanley usb 4) 29,296 (410) (82)
Omnicom Group Inc., Call Option, Strike

Price 82.5, Jan. 2019 Morgan Stanley UsD (O] 29,296 (40) 235
PACCAR Inc., Call Option, Strike Price

61.2, Jan. 2019 Morgan Stanley UsD 6) 34,284 (240) 556
PACCAR Inc., Call Option, Strike Price

62.5, Feb. 2019 Morgan Stanley usb (6) 34,284 (855) (261)
Paychex Inc., Call Option, Strike Price

70, Jan. 2019 Morgan Stanley usb 5) 32,575 (75) 35
Paychex Inc., Call Option, Strike Price

70, Mar. 2019 Morgan Stanley usb 5) 32,575 (413) 73
Plains GP Holdings LP, A, Call Option,

Strike Price 23, Feb. 2019 Morgan Stanley UsD (16) 32,160 (360) 313
PPL Corp., Call Option, Strike Price 30,

Jan. 2019 Morgan Stanley usb 12) 33,996 (120) 228
Prudential Financial Inc., Call Option,

Strike Price 105, Mar. 2019 Morgan Stanley UsD (O] 32,620 (36) 467
Prudential Financial Inc., Call Option,

Strike Price 87.5, Jan. 2019 Morgan Stanley usb %) 32,620 (206) 38
Rapid7 Inc., Put Option, Strike Price 25,

Feb. 2019 Morgan Stanley usb (14) 43,624 (1,050) 227
Robert Half International Inc., Call

Option, Strike Price 60, Jan. 2019 Morgan Stanley usb (6) 34,320 (450) (126)
Rockwell Automation Inc., Call Option,

Strike Price 160, Jan. 2019 Morgan Stanley UsD ) 30,096 (260) 38
Rockwell Automation Inc., Call Option,

Strike Price 165, Apr. 2019 Morgan Stanley UsD (&) 30,096 (880) (18)
Sabre Corp., Call Option, Strike Price 25,

Apr. 2019 Morgan Stanley usb (23) 49,772 (1,208) 12
Sea Ltd., ADR, Put Option, Strike Price

12.5, Feb. 2019 Morgan Stanley usb (67) 75,844 (11,390) (4,106)
Sinclair Broadcast Group Inc., A, Call

Option, Strike Price 34, Jan. 2019 Morgan Stanley usb 12) 31,608 (120) 489
Square Inc., A, Put Option, Strike Price

60, Jan. 2019 Morgan Stanley usb 14 78,526 (7,770) (4,025)
Starbucks Corp., Call Option, Strike Price

67.5, Jan. 2019 Morgan Stanley UsD ) 32,200 (158) (53)
Starbucks Corp., Call Option, Strike Price

70, Feb. 2019 Morgan Stanley usb ) 32,200 (285) (95)
SunTrust Banks Inc., Call Option, Strike

Price 55, Jan. 2019 Morgan Stanley usb %) 20,176 (84) 24
Target Corp., Call Option, Strike Price

77.5, Jan. 2019 Morgan Stanley usb (6) 39,654 - 378
Texas Instruments Inc., Call Option,

Strike Price 105, Apr. 2019 Morgan Stanley usb Q) 9,450 (246) (23)
Texas Instruments Inc., Call Option,

Strike Price 105, Jan. 2019 Morgan Stanley UsD (&) 18,900 (45) 214
Texas Instruments Inc., Call Option,

Strike Price 97.5, Jan. 2019 Morgan Stanley UsD @ 9,450 (175) (28)
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The Home Depot Inc., Call Option, Strike

Price 180, Jan. 2019 Morgan Stanley usb @) 34,364 (281) (133)
The Home Depot Inc., Call Option, Strike

Price 185, Feb. 2019 Morgan Stanley usb ) 34,364 (376) (156)
The Home Depot Inc., Call Option, Strike

Price 195, Jan. 2019 Morgan Stanley UsD ) 34,364 12) 225
Thermo Fisher Scientific Inc., Call

Option, Strike Price 250, Jan. 2019 Morgan Stanley UsD @ 22,379 (15) 197
Thermo Fisher Scientific Inc., Call

Option, Strike Price 250, Mar. 2019 Morgan Stanley usb Q) 22,379 (228) (28)
Thyssenkrupp AG, Put Option, Strike

Price 13, Jun. 2019 Morgan Stanley EUR (1,404) 2,411,890 (109,387) (38,254)
Tilray Inc., Call Option, Strike Price 75,

Jan. 2021 Morgan Stanley usb (67) 402,078 (86,355) 141,196
UnitedHealth Group Inc., Call Option,

Strike Price 260, Jan. 2019 Morgan Stanley UsD @ 24,912 (295) 73)
UnitedHealth Group Inc., Call Option,

Strike Price 290, Jan. 2019 Morgan Stanley UsD (&) 49,824 (18) 237
Uniti Group Inc, Call Option, Strike Price

17.5, Feb. 2019 Morgan Stanley usb 22) 34,254 (1,100) (110)
Visa Inc., A, Call Option, Strike Price

140, Jan. 2019 Morgan Stanley usb @) 26,388 (181) (57)
Visa Inc., A, Call Option, Strike Price

145, Mar. 2019 Morgan Stanley usb @) 26,388 (415) (123)
Walgreens Boots Alliance Inc., Call

Option, Strike Price 77.5, Jan. 2019 Morgan Stanley UsD (@) 47,831 (42) 35
Walgreens Boots Alliance Inc., Call

Option, Strike Price 90, Apr. 2019 Morgan Stanley UsD (@) 47,831 (98) 1,384
Waste Management Inc., Call Option,

Strike Price 92.5, Jan. 2019 Morgan Stanley usb @) 17,798 (60) 26
Yum! Brands Inc., Call Option, Strike

Price 95, Jan. 2019 Morgan Stanley usb 4) 36,768 (282) 66
Yum! Brands Inc., Call Option, Strike

Price 97.5, Apr. 2019 Morgan Stanley usb 4) 36,768 972) (344)
Zillow Group Inc., C, Put Option, Strike

Price 35, Jan. 2019 Morgan Stanley UsD 11) 34,738 (4,290) (2,546)

876,638 (484,349)

3-month EURIBOR 2 Yr. Mid-Curve, Put

Option, Strike Price 99.75, Mar. 2019 JPMorgan EUR 130 37,348,352 3,724 (2,794)
Canada 10 Yr. Bond Future, Put Option,

Strike Price 99.5, Mar. 2019 JPMorgan usb 130 325,655 - (931)
S&P 500 E-mini, Put Option, Strike

Price 2200, Jan. 2019 JPMorgan usb 840 105,218,400 90,300 (120,045)
3-month EURIBOR 2 Yr. Mid-Curve, Put

Option, Strike Price 99.625, Mar. 2019 JPMorgan EUR (260) 74,696,704 (1,862) 1,863

Euro STOXX 50 Index, Call Option, Strike

Price 3600, Mar. 2019 JPMorgan EUR 75 2,579,270 687 (20,288)
Euro STOXX 50 Index, Call Option, Strike

Price 3700, Dec. 2019 JPMorgan EUR 700 24,073,188 55,340 (66,516)
Euro STOXX Banks Index, Call Option,

Strike Price 105, Dec. 2019 JPMorgan EUR 400 1,994,609 45,830 5,331
Euro STOXX Banks Index, Call Option,

Strike Price 120, Dec. 2019 JPMorgan EUR 1,688 2,863,510 58,021 (13,304)
S&P 500 Index, Put Option, Strike Price

2350, Jan. 2019 JPMorgan usb 153 38,354,805 201,195 (657,113)
DAX Index, Put Option, Strike Price

10400, Jan. 2019 Morgan Stanley EUR 66 3,992,490 60,722 5,691
DAX Index, Put Option, Strike Price

10500, Jan. 2019 Morgan Stanley EUR 70 4,234,460 78,759 33,411
Euro STOXX 50 Index, Put Option, Strike

Price 2925, Jan. 2019 Morgan Stanley EUR 189 6,499,761 85,753 5,000
Euro STOXX 50 Index, Put Option, Strike

Price 2975, Jan. 2019 Morgan Stanley EUR 193 6,637,322 126,044 66,308
FTSE MIB Index, Put Option, Strike

Price 18000, Jan. 2019 Morgan Stanley EUR 45 2,362,013 38,153 12,216
Nasdag-100 Reduced-Value Index, Put

Option, Strike Price 1210, Jan. 2019 Morgan Stanley usD 369 46,715,031 581,185 (675,858)
S&P 500 Index, Call Option, Strike Price

2700, Jan. 2019 Morgan Stanley usb 497 124,590,445 29,820 (108,339)
S&P 500 Index, Put Option, Strike Price

2200, Jan. 2019 Morgan Stanley usb 394 98,769,890 305,350 (277,364)
Euro STOXX 50 Index, Call Option, Strike

Price 3750, Dec. 2019 JPMorgan EUR (700) 24,073,188 (43,309) 47,505
Euro STOXX 50 Index, Put Option, Strike

Price 2500, Dec. 2019 JPMorgan EUR (30) 1,031,708 (33,307) (15,844)
Euro STOXX Banks Index, Call Option,

Strike Price 115, Dec. 2019 JPMorgan EUR (400) 1,994,609 (20,624) (4,325)
Euro STOXX Banks Index, Call Option,

Strike Price 125, Dec. 2019 JPMorgan EUR (1,688) 8,417,249 (38,681) (140)
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Euro STOXX Banks Index, Put Option,

Strike Price 70, Dec. 2019 JPMorgan EUR (80) 398,922 (22,686) (569)
Euro STOXX Banks Index, Put Option,

Strike Price 85, Jun. 2019 JPMorgan EUR (104) 518,598 (49,153) (8,230)
Euro STOXX Banks Index, Put Option,

Strike Price 92.5, Jan. 2019 JPMorgan EUR (156) 777,897 (58,536) (39,358)
S&P 500 Index, Put Option, Strike Price

2150, Jan. 2019 JPMorgan usb (108) 27,073,980 (27,270) 144,755
DAX Index, Put Option, Strike Price

9700, Jan. 2019 Morgan Stanley EUR (66) 3,992,490 (14,103) 3,242
DAX Index, Put Option, Strike Price

9900, Jan. 2019 Morgan Stanley EUR (70) 4,234,460 (22,778) (7,752)
Euro STOXX 50 Index, Put Option, Strike

Price 2750, Jan. 2019 Morgan Stanley EUR (189) 6,499,761 (23,171) 9,225
Euro STOXX 50 Index, Put Option, Strike

Price 2825, Jan. 2019 Morgan Stanley EUR (193) 6,637,322 (41,130) (18,190)
FTSE MIB Index, Put Option, Strike

Price 17000, Jan. 2019 Morgan Stanley EUR (45) 2,362,013 (10,441) (1,733)

1,261,670  (1,582,239)
2,231,669  (2,159,042)

13
2018 12 31
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2018 12 31
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30

AGO ESP LKA RUS
ARE EST LTU SAU
ARG ETH LUX SEN
AUS FIN LVA SGP
AUT FRA MAC SLvV
BEL GBR MAR SP

BGD GEO MDA SRB
BHR GHA MEX SVK
BIH GRC MUS SUN
BMU HKG MYS SWE
BRA HUN NGA TGO
CAN IDN NLD THA
CHE IND NOR TUR
CHL IRL NZL TWN
CHN ISR OMN TZA
CIv ITA PAK UKR
coL JEY PER URY
CYM JPN PHL USA
CZE KAZ POL VEN
DEU KEN PRT VNM
DNK KHM PRY ZAF
ECU KOR QAT ZMB
EGY KWT ROU ZWE
AED  UAE EGP LKR RUB
ARS EUR MUR SAR
AUD GBP MXN SEK
BDT GHS MYR SGD
BRL HKD NGN THB
CAD HUF NOK TRY
CHF IDR NZD TWD
CLP ILS PEN usD
CNY INR PHP VND
cop JPY PKR XOF  CFA
CzK KES PLN ZAR
DEM KRW QAR

DKK KWD RON

Jan Apr Jul Oct 10
Feb May Aug Nov 11
Mar Jun Sep Dec 12
31

2019 18 Franklin Emerging Markets Debt Opportunities Hard Currency Fund
2019 23 Franklin Global Corporate Investment Grade Bond Fund
Franklin U.S. Dollar Liquid Reserve Fund 2019 28 Franklin U.S. Dollar Short-Term Money
Market Fund

2019 15 Templeton Africa Fund Templeton Frontier Markets Fund
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2018 12 31
75,840 Heico Corp. USA usD 5,876,083 0.26
45,925 Esterline Technologies Corp. USA UsD 5,577,591 0.24
7,958 The Boeing Co. USA usD 2,566,455 0.11
8,867 Harris Corp. USA usb 1,193,942 0.05
41,457 Kratos Defence & Security Solutions Inc. USA UsD 584,129 0.03
912 United Technologies Corp. USA usD 97,110 0.00
15,895,310 0.69
358,346 CEVA Logistics AG CHE CHF 10,882,723 0.47
105,161 Southwest Airlines Co. USA usb 4,887,883 0.21
35,497 Alaska Air Group Inc. USA usb 2,159,992 0.09
2,098 Delta Air Lines Inc. USA usb 104,690 0.01
7,152,565 0.31
87,360 JPMorgan Chase & Co. USA UsD 8,528,083 0.37
38,776 PNC Financial Services Group Inc. USA UsD 4,533,302 0.20
75,283 Cadence Bancorp USA usb 1,263,249 0.06
428,100 Barclays PLC GBR GBP 821,322 0.04
2,035 Citigroup Inc. USA UsD 105,942 0.00
1,493 SunTrust Banks Inc. USA usD 75,307 0.00
15,327,205 0.67
1,155,657 Davide Campari-Milano SpA ITA EUR 9,776,715 0.43
29,094 Constellation Brands Inc., A USA usb 4,678,897 0.20
1,840 Molson Coors Brewing Co., B USA usb 103,334 0.00
14,558,946 0.63
301,688 Shire PLC GBR GBP 17,271,638 0.75
87,794 BioMarin Pharmaceutical Inc. USA usb 7,475,659 0.32
84,540 Tesaro Inc. USA usb 6,277,095 0.27
54,637 Sarepta Therapeutics Inc. USA UsD 5,962,536 0.26
44,389 Sage Therapeutics Inc. USA UsD 4,252,022 0.18
57,317 Exact Sciences Corp. USA usb 3,616,703 0.16
19,606 Vertex Pharmaceuticals Inc. USA usb 3,248,910 0.14
33,232 Alexion Pharmaceuticals Inc. USA usb 3,235,468 0.14
258,629 Amicus Therapeutics Inc. USA usb 2,477,666 0.11
125,235 Immunomedics Inc. USA usD 1,787,103 0.08
112,161 ProQR Therapeutics NV NLD usD 1,769,901 0.08
26,398 Celgene Corp. USA usD 1,691,848 0.07
23,634 Neurocrine Biosciences Inc. USA usb 1,687,704 0.07
16,908 Bluebird Bio Inc. USA usb 1,677,274 0.07
120,030 Natera Inc. USA usD 1,675,619 0.07
189,932 BioCryst Pharmaceuticals Inc. USA usb 1,532,751 0.07
15,844  Argenx SE, ADR NLD usb 1,522,133 0.07
11,318 Madrigal Pharmaceuticals Inc. USA usb 1,275,765 0.06
53,938 Audentes Therapeutics Inc. USA UsD 1,149,958 0.05
24,789 Mirati Therapeutics Inc. USA usb 1,051,549 0.05
38,993 Solid Biosciences Inc. USA usb 1,045,012 0.05
34,127 Allogene Therapeutics Inc. USA usb 919,040 0.04
17,428 Allakos Inc. USA usD 910,962 0.04
17,966 FibroGen Inc. USA usD 831,466 0.04
34,881 Retrophin Inc. USA usD 789,357 0.03
81,075 GlycoMimetics Inc. USA usb 767,780 0.03
108,024 Epizyme Inc. USA usD 665,428 0.03
12,534 Repligen Corp. USA usb 661,043 0.03
69,525 La Jolla Pharmaceutical Co. USA usb 655,621 0.03
11,029 Blueprint Medicines Corp. USA UsD 594,573 0.03
175,676 Proteostasis Therapeutics Inc. USA usb 569,190 0.02
22,869 Aimmune Therapeutics Inc. USA usb 547,026 0.02
28,519 Rubius Therapeutics Inc. USA UsD 458,586 0.02
9,546 Agios Pharmaceuticals Inc. USA usb 440,166 0.02
29,216 Apellis Pharmaceuticals Inc. USA usb 385,359 0.02
13,636 Heron Therapeutics Inc. USA UsD 353,718 0.02
46,319 Aeglea Biotherapeutics Inc. USA UsD 346,929 0.02
47,317 Kodiak Sciences Inc. USA usb 335,951 0.01
31,522  Spring Bank Pharmaceuticals Inc. USA usb 327,514 0.01
4,573 AnaptysBio Inc. USA usD 291,712 0.01
346,588 Ascletis Pharma Inc. CHN HKD 281,944 0.01
57,951  ImmunoGen Inc. USA usD 278,165 0.01
70,022 Shanghai Junshi Biosciences Co. Ltd., Reg S, 144A CHN HKD 216,402 0.01
6,299 Autolus Therapeutics PLC, ADR GBR UsD 206,859 0.01
31,500 DBV Technologies SA, ADR FRA usD 202,230 0.01
26,299 Viking Therapeutics Inc. USA usb 201,187 0.01
13,805 Fate Therapeutics Inc. USA UsD 177,118 0.01
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46,987 Innovent Biologics Inc., Reg S CHN HKD 144,612 0.01
1,348 AbbVie Inc. USA usD 124,272 0.01
588 Amgen Inc. USA usD 114,466 0.01
1,673 Gilead Sciences Inc. USA usb 104,646 0.00
9,432 Sutro Biopharma Inc. USA UsD 85,077 0.00
1,300 lonis Pharmaceuticals Inc. USA usb 70,278 0.00
318 Ligand Pharmaceuticals Inc., B USA usb 43,153 0.00
2,065 Eiger BioPharmaceuticals Inc. USA usb 20,980 0.00
15,954 Aileron Therapeutics Inc. USA usD 13,401 0.00
84,820,525 3.69

234,789 USG Corp. USA usb 10,016,099 0.44
32,532 Moody' s Corp. USA usD 4,555,781 0.20
44,477  Amundi SA FRA EUR 2,352,292 0.10
240,603 Anima Holding SpA, Reg S ITA EUR 890,000 0.04
44,218 ARYA Sciences Acquisition Corp. USA usD 452,792 0.02
358 Morgan Stanley USA usD 14,195 0.00
8,265,060 0.36

49,771 The Sherwin-Williams Co. USA usD 19,582,898 0.85
69,037 Ingevity Corp. USA usb 5,777,707 0.25
63,540 DowDuPont Inc. USA usD 3,398,119 0.15
2,404 CF Industries Holdings Inc. USA usD 104,598 0.00
28,863,322 1.25

104,295 Republic Services Inc. USA UsD 7,518,627 0.33
31,770 Edenred FRA EUR 1,168,819 0.05
182,937 Atento SA ESP usD 733,577 0.03
716 Waste Management Inc. USA usb 63,717 0.00
9,484,740 0.41

565,822 ARRIS International PLC USA usb 17,297,178 0.75
30,400 CommScope Holding Co. Inc. USA usD 498,256 0.02
2,514 Cisco Systems Inc. USA usb 108,932 0.01
5,590 Quantenna Communications Inc. USA UsD 80,217 0.00
688 CalAmp Corp. USA usb 8,951 0.00
17,993,534 0.78

57,421 Heidelberger Zement AG DEU EUR 3,513,057 0.16
154,767 Cemex SAB de CV, CPO, ADR MEX usb 745,977 0.03
4,259,034 0.19

1,455 Capital One Financial Corp. USA UsD 109,983 0.00
1,043 EZCORP Inc., A USA usb 8,062 0.00
118,045 0.00

326,197 Ball Corp. USA usD 14,998,538 0.65
2,674 International Paper Co. USA usb 107,923 0.01
15,106,461 0.66

9,451 Pool Corp. USA usb 1,404,891 0.06
110,075 Frontdoor Inc. USA usD 2,929,096 0.13
36,843 Berkshire Hathaway Inc., B USA UsD 7,522,604 0.32
32,011 Element Fleet Management Corp. CAN CAD 162,025 0.01
7,684,629 0.33

48,613 Verizon Communications Inc. USA usb 2,733,023 0.12
528,420 Koninklijke KPN NV NLD EUR 1,549,919 0.07
2,606,538 Telecom Italia SpA ITA EUR 1,439,014 0.06
5,682,000 China Tower Corp. Ltd., H CHN HKD 1,073,924 0.05
61,875 China Unicom (Hong Kong) Ltd., ADR CHN UsD 659,588 0.03
72,573 ORBCOMM Inc. USA usD 599,453 0.02
8,054,921 0.35

2,964 FirstEnergy Corp. USA usD 111,298 0.01
3,806 PPL Corp. USA usb 107,824 0.00
219,122 0.01
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718 Rockwell Automation Inc. USA usb 108,045 0.01
1,330 Eaton Corp. PLC USA usb 91,318 0.00
199,363 0.01
122,746 Flex Ltd. SGP usD 934,097 0.04
17,100 Itron Inc. USA usb 808,659 0.04
13,150 Fabrinet THA usb 674,727 0.03
3,756 Zebra Technologies Corp., A USA UsD 598,068 0.03
1,314 CDW Corp. USA usD 106,500 0.00
3,122,051 0.14
432,723 Twenty-First Century Fox Inc., A USA usD 20,822,631 0.91
81,597 The Walt Disney Co. USA usD 8,947,111 0.39
130,446 Vivendi SA FRA EUR 3,180,477 0.14
14,746 Spotify Technology SA USA usD 1,673,671 0.07
69,442 Nexon Co. Ltd. JPN JPY 895,229 0.04
166,554 Entertainment One Ltd. CAN GBP 757,025 0.03
1,896 Netflix Inc. USA usD 507,483 0.02
4,077 Viacom Inc., B USA usb 104,779 0.00
36,888,406 1.60

(REITs)
6,898 Uniti Group Inc. USA usD 107,402 0.01
3,297 Gaming and Leisure Properties Inc. USA usb 106,526 0.00
213,928 0.01
1,462 Walgreens Boots Alliance Inc. USA UsD 99,898 0.00
33 Chocoladefabriken Lindt & Spruengli AG CHE CHF 2,460,983 0.11
31,213 IDEXX Laboratories Inc. USA usD 5,806,242 0.25
54,469 Abbott Laboratories USA usD 3,939,743 0.17
107,187 Boston Scientific Corp. USA usb 3,787,989 0.16
7,139 Intuitive Surgical Inc. USA usb 3,419,010 0.15
20,283 Edwards Lifesciences Corp. USA usb 3,106,747 0.13
25,717 DexCom Inc. USA usD 3,080,897 0.13
6,884 Teleflex Inc. USA usD 1,779,376 0.08
8,250 Align Technology Inc. USA usb 1,727,798 0.08
23,908 Nevro Corp. USA usD 929,782 0.04
2,120 ABIOMED Inc. USA usD 689,085 0.03
8,978 iRhythm Technologies Inc. USA usb 623,791 0.03
30,216 AxoGen Inc. USA UsD 617,313 0.03
4,819 Inogen Inc. USA usD 598,375 0.03
4,253 Insulet Corp. USA usD 337,348 0.01
365 Medtronic PLC USA usb 33,200 0.00
30,476,696 1.32

/

48,831 UnitedHealth Group Inc. USA usb 12,164,779 0.53
29,914 Cigna Corp. USA usD 5,681,267 0.25
18,547  Humana Inc. USA usD 5,313,345 0.23
37,842 Centene Corp. USA UsD 4,363,183 0.19
11,284  Anthem Inc. USA usD 2,963,517 0.13
27,243 CVS Health Corp. USA usD 1,784,961 0.08
19,337 Guardant Health Inc. USA usb 726,878 0.03
10,395 HealthEquity Inc. USA usD 620,062 0.03
924  McKesson Corp. USA usD 102,074 0.00
33,720,066 1.47
24,929 Tabula Rasa Healthcare Inc. USA usb 1,589,473 0.07
11,538 Teladoc Health Inc. USA usD 571,939 0.02
4,482 Inspire Medical Systems Inc. USA usb 189,365 0.01
2,350,777 0.10
68,488 Royal Caribbean Cruises Ltd. USA UsD 6,697,442 0.29
22,510 Wynn Resorts Ltd. USA usD 2,226,464 0.10
18,502 Marriott International Inc., A USA usb 2,008,577 0.09
48,999 Belmond Ltd., A GBR usb 1,226,445 0.05
16,568 Papa John’ s International Inc. USA usb 659,572 0.03
12,697 SeaWorld Entertainment Inc. USA usb 280,477 0.01
1,222 Yum!Brands Inc. USA usD 112,326 0.01
1,712 Starbucks Corp. USA usD 110,253 0.00
13,321,556 0.58
25,475 Mohawk Industries Inc. USA usD 2,979,556 0.13
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3,108 NRG Energy Inc. USA usb 123,077 0.01
31,917 Smiths Group PLC GBR GBP 554,894 0.02
299,199 Aspen Insurance Holdings Ltd. USA usD 12,563,366 0.55
49,451  Kemper Corp. USA usb 3,282,557 0.14
49,131 Trupanion Inc. USA usb 1,250,875 0.05
126,983 RSA Insurance Group PLC GBR GBP 831,275 0.04
2,484 Aflac Inc. USA usD 113,171 0.01
1,337 Prudential Financial Inc. USA usb 109,032 0.00
2,646 MetLife Inc. USA usD 108,645 0.00
18,258,921 0.79
7,435 Alphabet Inc., A USA usD 7,769,278 0.34
167,114 Tencent Holdings Ltd. CHN HKD 6,701,207 0.29
35,308 Facebook Inc., A USA usD 4,628,526 0.20
1,818 Alphabet Inc., C USA usD 1,882,739 0.08
57,292  Yandex NV, A RUS usD 1,566,936 0.07
22,548,686 0.98
53,796 Alibaba Group Holding Ltd., ADR CHN usD 7,373,818 0.32
1,926 Amazon.com Inc. USA usD 2,892,794 0.13
119,926 Qurate Retail Group Inc. QVC Group, A USA UsD 2,340,956 0.10
1,327 Booking Holdings Inc. USA usD 2,285,651 0.10
17,640 Expedia Group Inc. USA usb 1,987,146 0.09
63,995 eBay Inc. USA usD 1,796,340 0.08
100,117 Just Eat PLC GBR GBP 748,810 0.03
7,264 Delivery Hero SE DEU EUR 270,874 0.01
19,696,389 0.86

IT
75,609 MasterCard Inc., A USA usD 14,263,638 0.62
145,744  PayPal Holdings Inc. USA usD 12,255,613 0.53
32,428 Total System Services Inc. USA usb 2,636,072 0.11
13,298 FleetCor Technologies Inc. USA usb 2,469,705 0.11
21,274 Global Payments Inc. USA usb 2,193,988 0.10
16,097 EPAM Systems Inc. USA usD 1,867,413 0.08
13,412 Visa Inc., A USA usD 1,769,579 0.08
11,137 VeriSign Inc. USA UsD 1,651,506 0.07
23,316 GoDaddy Inc., A USA usD 1,529,996 0.07
28,312 ExlService Holdings Inc. USA usb 1,489,777 0.06
5,981 WEX Inc. USA usD 837,699 0.04
6,272 Automatic Data Processing Inc. USA usb 822,385 0.04
23,393 Genpact Ltd. USA usD 631,377 0.03
2,971 Accenture PLC, A USA usD 418,941 0.02
952 Alliance Data Systems Corp. USA UsD 142,876 0.01
1,700 Paychex Inc. USA usD 110,755 0.00
1,142 Broadridge Financial Solutions Inc. USA usb 109,918 0.00
4,778 Sabre Corp. USA usb 103,396 0.00
1,471 StoneCo.Ltd. BRA usb 27,125 0.00
45,331,759 1.97
99,448 Amer Sports 0YJ FIN EUR 4,371,975 0.19
83,187 Brunswick Corp. USA usb 3,864,036 0.17
8,236,011 0.36
26,598 Illumina Inc. USA usD 7,977,538 0.35
60,475 1QVIA Holdings Inc. USA usD 7,025,381 0.30
27,968 Thermo Fisher Scientific Inc. USA usb 6,258,959 0.27
91,825 CGerresheimer AG DEU EUR 6,017,858 0.26
5,168 Mettler-Toledo International Inc. USA usb 2,922,917 0.13
7,390 Eurofins Scientific SE LUX EUR 2,760,272 0.12
278,807 Pacific Biosciences of California Inc. USA usb 2,063,172 0.09
15,155 Pra Health Sciences Inc. USA usb 1,393,654 0.06
62,412 Wuxi Biologics Cayman Inc., Reg S CHN HKD 399,714 0.02
17,198 Quanterix Corp. USA usD 314,895 0.01
37,134,360 1.61
89,690 Xylem Inc. USA usb 5,984,117 0.26
219,654 Trinity Industries Inc. USA usb 4,522,676 0.20
20,167 Deere & Co. USA usD 3,008,311 0.13
1,969 PACCAR Inc. USA usD 112,509 0.01
827 Cummins Inc. USA usD 110,520 0.00
867 Illinois Tool Works Inc. USA usD 109,840 0.00
13,847,973 0.60
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20,091 Star Bulk Carriers Corp. GRC usD 183,632 0.01
315,444  Tribune Media Co., A USA usD 14,314,849 0.62
100,428 Stroeer SE & Co. KGaA DEU EUR 4,858,785 0.21

98,572 Liberty Global PLC, C GBR usD 2,034,526 0.09
526,183 1TV PLC GBR GBP 837,335 0.04

21,088 Comcast Corp., A USA usb 718,046 0.03
623,944 Postmedia Network Canada Corp. CAN CAD 555,297 0.02

1,491 Omnicom Group Inc. USA usb 109,201 0.01
18,016 Sirius XM Holdings Inc. USA usD 102,871 0.01
3,835 Sinclair Broadcast Group Inc., A USA UsD 101,014 0.00
23,631,924 1.03

504,257 Teck Resources Ltd., B CAN CAD 10,861,696 0.47
472,808 First Quantum Minerals Ltd. ZMB CAD 3,823,469 0.17
730,265 Nevsun Resources Ltd. CAN CAD 3,204,137 0.14
17,889,302 0.78

60,029 Macy' s Inc. USA usD 1,787,664 0.08
1,771 Kohl' s Corp. USA usb 117,488 0.00
1,905,152 0.08

132,710 Innogy SE, Reg S DEU EUR 6,189,595 0.27
46,712  Innogy SE DEU EUR 1,986,673 0.09
1,508 Dominion Energy Inc. USA usb 107,762 0.00
8,284,030 0.36

88,825 Hess Corp. USA usD 3,597,413 0.16
155,755 Equitrans Midstream Corp. USA UsD 3,118,215 0.14
538,128 MEG Energy Corp. CAN CAD 3,039,091 0.13

24,655 Green Plains Inc. USA usD 323,227 0.01

8,450 Canadian Natural Resources Ltd. CAN CAD 203,891 0.01
8,881 Whiting Petroleum Corp. USA usb 201,510 0.01
1,860 Marathon Petroleum Corp. USA usb 109,759 0.01
1,690 Occidental Petroleum Corp. USA usb 103,732 0.01
5,104 Plains GP Holdings LP, A USA usD 102,590 0.00
2,336 Anadarko Petroleum Corp. USA UsD 102,410 0.00
11,647 EnCana Corp. CAN usD 67,320 0.00
2,714  Murphy 0il Corp. USA usb 63,480 0.00
11,032,638 0.48

20,327 \West Fraser Timber Co. Ltd. CAN CAD 1,004,141 0.05
63,334 Canfor Corp. CAN CAD 766,855 0.03
1,770,996 0.08

110,959 AstraZeneca PLC, ADR GBR usb 4,214,223 0.18

53,657 Merck & Co. Inc. USA UsD 4,099,931 0.18

34,287 Eli Lilly & Co. USA usD 3,967,692 0.17
117,808 Assembly Biosciences Inc. USA UsD 2,664,817 0.12

46,379 Bristol-Myers Squibb Co. USA UsD 2,410,780 0.10

50,856 Aerie Pharmaceuticals Inc. USA usb 1,835,902 0.08

30,842 Pfizer Inc. USA usD 1,346,253 0.06

13,547 GW Pharmaceuticals PLC, ADR GBR usD 1,319,342 0.06

9,271 Allergan PLC USA usb 1,239,162 0.05

30,068 Mylan NV USA usD 823,863 0.04

72,352  resTORbio Inc. USA usD 623,674 0.03
207,686 Marinus Pharmaceuticals Inc. USA usb 596,059 0.03

49,555 Charlottes Web Holdings Inc. USA CAD 550,651 0.02

5,598 Tilray Inc. CAN usD 394,883 0.02

78,794 Ocular Therapeutix Inc. USA usb 313,600 0.01

274,271 Hua Medicine, Reg S CHN HKD 290,716 0.01

7,599 Innoviva Inc. USA usD 132,603 0.01
830 Johnson & Johnson USA usb 107,112 0.00
1,759 Canopy Growth Corp. CAN CAD 47,170 0.00
603 The Medicines Co. USA usD 11,541 0.00
26,989,974 1.17

96,983 Dun & Bradstreet Corp. USA usb 13,843,353 0.60
427,573 Intertrust NV NLD EUR 7,196,510 0.31

49,071 TriNet Group Inc. USA usD 2,058,528 0.09

18,069 TransUnion USA usD 1,026,319 0.04

10,472 Equifax Inc. USA usb 975,257 0.04

15,852 Huron Consulting Group Inc. USA usD 813,366 0.04

30,331 Experian PLC GBR GBP 736,471 0.03

1,892 CoStar Group Inc. USA usD 638,247 0.03
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1,902 Robert Half International Inc. USA usD 108,794 0.01
27,396,845 1.19

186,889 CSX Corp. USA usD 11,611,414 0.51
40,571 Norfolk Southern Corp. USA usD 6,066,987 0.26
37,085 Union Pacific Corp. USA usb 5,126,260 0.22
20,098 Old Dominion Freight Line Inc. USA usb 2,481,902 0.11
25,286,563 1.10

395,893 Integrated Device Technology Inc. USA UsD 19,173,098 0.83
7,728 KLA-Tencor Corp. USA usD 691,579 0.03
9,291 Microchip Technology Inc. USA usb 668,209 0.03
18,533 Teradyne Inc. USA usb 581,566 0.03
9,749 First Solar Inc. USA UsD 413,894 0.02
6,465 QUALCOMM Inc. USA usD 367,923 0.02
440 Broadcom Inc. USA usD 111,883 0.01
2,365 Intel Corp. USA usD 110,989 0.00
4,301 ON Semiconductor Corp. USA UsD 71,010 0.00
447 Texas Instruments Inc. USA usD 42,242 0.00
303 Cree Inc. USA usb 12,961 0.00
22,245,354 0.97

67,848 Red Hat Inc. USA UsD 11,916,823 0.52
30,251 Intuit Inc. USA UsD 5,954,909 0.26
52,112 Microsoft Corp. USA UsD 5,293,016 0.23
17,856 Salesforce.com Inc. USA usb 2,445,736 0.11
14,562 Workday Inc., A USA usb 2,325,260 0.10
11,060 ServiceNow Inc. USA UsD 1,969,233 0.09
20,607 Guidewire Software Inc. USA usb 1,653,300 0.07
39,220 Ceridian HCM Holding Inc. USA usD 1,352,698 0.06
5,420 Adobe Systems Inc. USA UsD 1,226,221 0.05
11,500 Atlassian Corp., PLC USA UsD 1,023,270 0.05
7,947  HubSpot Inc. USA usD 999,176 0.04
14,116  Imperva Inc. USA usb 786,120 0.03
11,413 Blackbaud Inc. USA usb 717,878 0.03
800 Splunk Inc. USA usb 83,880 0.00
37,747,520 1.64

99,692 The Home Depot Inc. USA UsD 17,129,079 0.75
47,198 Tiffany & Co. USA usD 3,799,911 0.17
44,334 CarMax Inc. USA usb 2,781,072 0.12
72,096 Hudson Ltd., A USA usD 1,236,446 0.05
58,379 MarineMax Inc. USA usD 1,068,919 0.05
3,711 Ulta Beauty Inc. USA usD 908,601 0.04
226,088 Sports Direct International PLC GBR GBP 685,272 0.03
354,760 Pets at Home Group PLC GBR GBP 523,621 0.02
5,791 American Eagle Outfitters Inc. USA usb 111,940 0.01
3,325 Dick’ s Sporting Goods Inc. USA usb 103,740 0.00
1,797 Best Buy Co. Inc. USA usb 95,169 0.00
28,443,770 1.24

44,810 Apple Inc. USA usD 7,068,329 0.31
17,818 Cray Inc. USA usD 384,691 0.02
7,870 Hewlett Packard Enterprise Co. USA usD 103,963 0.00
7,556,983 0.33

78,467 Michael Kors Holdings Ltd. USA usD 2,975,468 0.13
73,032 Tapestry Inc. USA usb 2,464,830 0.11
4,245 Lululemon Athletica Inc. USA usD 516,234 0.02
5,956,532 0.26

2,190 Altria Group Inc. USA usD 108,164 0.00
148,725 Brenntag AG DEU EUR 6,438,538 0.28
556,406 Ahlsell AB SWE SEK 3,271,612 0.14
9,710,150 0.42

40,458 T-Mobile U.S. Inc. USA usD 2,573,533 0.11
28,137 Millicom International Cellular SA, SDR coL SEK 1,782,060 0.08
12,228 Vodafone Group PLC, ADR GBR usb 235,756 0.01
4,591,349 0.20

815,332,456 35.44
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1,458 Halcon Resources Corp., wts., 09/09/20 USA usD 75 0.00
75 0.00
815,332,531 35.44
1,250,000 Citibank Credit Card Issuance Trust, 2018-Al, Al, 2.49%, 01/20/23 USA UsD 1,240,411 0.05
1,142,841 VOLT LXXII LLC, 2018-NPL8, Al1A, 144A, FRN, 4.213%, 10/26/48 t USA usb 1,143,468 0.05
1,010,665 Toyota Auto Receivables Owner Trust, 2018-A, FRN, 2.525%, 10/15/20 *t USA UsD 1,010,679 0.04
955,000 Nextgear Floorplan Master Owner Trust, 2017-1A, Al, 144A, FRN,
3.305%, 04/18/22 USA usD 960,566 0.04
865,000 Chase Issuance Trust, 2018-Al, Al, FRN, 2.655%, 04/17/23 * USA Vi) 862,770 0.04
820,000 Volvo Financial Equipment Master Owner Trust, 2.975%, 07/17/23 USA Usb 829,643 0.04
800,000 Horizon Aircraft Finance | Ltd., 1, A, 144A, 4.458%, 12/15/38 USA usb 816,308 0.04
810,000 Credit Acceptance Auto Loan Trust, 2018-2, A, 3.47%, 05/17/27 USA usb 808,867 0.04
790,000 Flagship Credit Auto Trust, 2018-4, C, 4.11%, 10/15/24 USA usD 801,830 0.04
788,111 S-Jets 2017-1 Ltd., 2017-1, A, 144A, 3.967%, 08/15/42 BMU usD 796,064 0.03
795,000 CarMax Auto Owner Trust, 2018-3, A2B, FRN, 2.655%, 10/15/21 t USA usD 794,698 0.03
785,000 American Express Credit Account Master Trust, 2017-6, A, 2.04%, 05/15/23 USA UsD 773,203 0.03
750,000 OneMain Financial Issuance Trust, 2016-2A, B, 144A, 5.94%, 03/20/28 USA usD 761,871 0.03
720,000 Nextgear Floorplan Master Owner Trust, 2018-1A, Al, 144A, FRN,
3.095%, 02/15/23 t USA usD 719,734 0.03
720,000 Invitation Homes Trust, 2018-SFR2, E, 144A, FRN, 4.455%, 06/17/37 1 USA usD 713,287 0.03
664,207 Adams Outdoor Advertising LP, 2018-1, A, 144A, 4.81%, 11/15/48 USA usb 684,213 0.03
670,000 Westlake Automobile Receivables Trust, 2018-3A, A2B, 144A, FRN,
2.805%, 01/18/22 t USA usb 670,267 0.03
660,000 Discover Card Execution Note Trust, 2018-A3, A3, FRN, 2.685%, 12/15/23 t USA usb 658,605 0.03
645,000 GM Financial Consumer Automobile Receivables Trust, 2.565%, 07/16/21 USA usb 645,143 0.03
620,000 AmeriCredit Automobile Receivables Trust, 2018-3, D, 4.04%, 11/18/24 USA usb 628,015 0.03
620,302 AmeriCredit Automobile Receivables Trust, 2017-3, A2B, 2.695%, 12/18/20 USA usD 620,424 0.03
585,000 Toyota Auto Receivables Owner Trust, 2018-C, 2.575%, 08/16/21 USA UsD 585,083 0.03
560,000 First Investors Auto Owner Trust, 2018-2A, D, 4.28%, 01/15/25 USA usb 571,416 0.03
570,000 capital One Multi-Asset Execution Trust, 2014-A4, A4, FRN, 2.815%, 06/15/22 * USA UsD 570,547 0.03
570,000 capital One Multi-Asset Execution Trust, 2016-Al, Al, FRN, 2.905%, 02/15/22 t USA UsD 570,543 0.03
570,000 Bank of America Credit Card Trust, 2017-A2, 1.84%, 01/17/23 USA Usb 560,006 0.02
555,000 Santander Drive Auto Receivables Trust, 2018-2, D, 3.88%, 02/15/24 USA usb 559,907 0.02
535,000 Citibank Credit Card Issuance Trust, 2017-A8, A8, 1.86%, 08/08/22 USA usb 526,458 0.02
505,000 SCF Equipment Leasing, 2018-1A, C, 144A, 4.21%, 04/20/27 USA usD 516,082 0.02
520,000 Invitation Homes Trust, 2018-SFR1, E, FRN, 4.455%, 03/17/37 * USA usD 514,316 0.02
510,000 Nextgear Floorplan Master Owner Trust, 2017-2A, Al, FRN, 3.135%, 10/17/22 *t USA usD 511,277 0.02
510,000 Citibank Credit Card Issuance Trust, 2017-A4, A4, 2.603%, 04/07/22 USA usD 510,134 0.02
515,000 American Express Credit Account Master Trust, 2017-3, A, 1.77%, 11/15/22 USA usD 507,767 0.02
510,000 Citibank Credit Card Issuance Trust, 2017-A3, A3, 1.92%, 04/07/22 USA UsD 503,635 0.02
505,000 Ally Auto Receivables Trust, 2017-3, A3, 1.74%, 09/15/21 USA usD 500,346 0.02
500,000 Toyota Auto Receivables Owner Trust, 2017-B, 1.76%, 07/15/21 USA usD 496,020 0.02
514,249 Latam Airlines 2015-1 Pass-Through Trust B, secured note, 4.50%, 08/15/25 CHL usb 495,274 0.02
470,000 Nissan Auto Receivables Owner Trust, 2018-A, 2.65%, 05/16/22 USA usb 467,917 0.02
470,000 Ally Auto Receivables Trust, 2017-4, A3, 1.75%, 12/15/21 USA usD 465,461 0.02
455,000 OneMain Financial Issuance Trust, 2015-2A, D, 144A, 5.64%, 07/18/25 USA usb 458,432 0.02
445,000 Sofi Consumer Loan Program, 2018-2, B, 3.79%, 04/26/27 USA usD 446,222 0.02
437,400 CSMC Trust, 2018-RPL2, Al, 144A, FRN, 4.03%, 08/25/62 t USA usD 436,672 0.02
430,000 Drive Auto Receivables Trust, 2018-1, D, 3.81%, 05/15/24 USA usb 430,907 0.02
415,000 American Express Credit Account Master Trust, 2014-1, A, 1.64%, 12/15/21 USA Usb 413,082 0.02
405,000 Santander Drive Auto Receivables Trust, 2018-3, D, 4.07%, 08/15/24 USA Usb 409,257 0.02
420,000 GS Mortgage Securities Trust, 2011-GC5, D, 144A, FRN, 5.391%, 08/10/44 t USA usb 405,987 0.02
400,000 Taco Bell Funding LLC, 2018-1A, A2, 4.318%, 11/25/48 USA usD 405,436 0.02
405,000 OneMain Financial Issuance Trust, 2015-3A, A, 3.63%, 11/20/28 USA usb 404,833 0.02
385,000 Drive Auto Receivables Trust, 2018-5, D, 4.30%, 04/15/26 USA usD 390,160 0.02
390,000 Nissan Auto Receivables Owner Trust, 2018-B, 2.555%, 07/15/21 USA usb 389,837 0.02
375,703  Stanwich Mortgage Loan Trust, 2018-NPB1, Al, 144A, FRN, 4.016%, 05/16/23 t USA usD 374,774 0.02
371,796 Nissan Auto Receivables Owner Trust, 2017-C, A2B, FRN, 2.525%, 10/15/20 t USA usb 371,688 0.02
363,069 Toyota Auto Receivables Owner Trust, 2017-D, A2B, FRN, 2.505%, 08/17/20 t USA UsD 363,048 0.02
358,777 Santander Drive Auto Receivables Trust, 2016-1, 3.09%, 04/15/22 USA usb 358,717 0.02
354,112 Planet Fitness Master Issuer LLC, 2018-1A, A2l, 144A, 4.262%, 09/05/48 USA usD 356,435 0.02
348,987 Citigroup Mortgage Loan Trust Inc., 2018-C, Al, 144A, FRN, 4.125%, 03/25/59 *t USA UsD 352,909 0.02
360,000 Kestrel Aircraft Funding Ltd., 2018-1A, A, 144A, 4.25%, 12/15/38 USA usD 352,129 0.02
350,000 Chase Issuance Trust, 2016-A1l, A, FRN, 2.865%, 05/17/21 t USA usD 350,313 0.02
345,000 SLM Private Credit Student Loan Trust, 2003-B, A3, FRN, 4.75%, 03/15/33 1 USA usD 344,998 0.02
341,279 Sprite 2017-1 Ltd., 2017-1, CL B, 144A, 5.75%, 12/15/37 CYM usb 340,859 0.02
340,000 Bank of America Credit Card Trust, 2017-Al, 1.95%, 08/15/22 USA usb 336,032 0.01
335,000 Verizon Owner Trust, 2018-1A, A1B, 144A, FRN, 2.73%, 09/20/22 % USA usb 334,619 0.01
330,000 AmeriCredit Automobile Receivables Trust, 2018-2, D, 4.01%, 07/18/24 USA usb 334,587 0.01
325,000 Credit Acceptance Auto Loan Trust, 2018-2, C, 4.16%, 09/15/27 USA usb 330,049 0.01
327,105 Santander Retail Auto Lease Trust, 2017-A, A2B, 144A, FRN, 2.74%, 03/20/20 t USA usD 327,126 0.01
330,000 CarMax Auto Owner Trust, 2016-1, A4, 1.88%, 06/15/21 USA usD 326,509 0.01
325,000 Chesapeake Funding Il LLC, 2018-1A, D, 144A, 3.92%, 04/15/30 USA usb 325,827 0.01
410,000 Starwood Retail Property Trust, 2014-STAR, E, 144A, FRN, 6.605%, 11/15/27 1 USA usD 313,943 0.01
304,005 Thunderbolt Aircraft Lease Ltd., 2017-A, B, 144A, 5.75%, 05/17/32 USA UsD 312,705 0.01
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310,000 Santander Drive Auto Receivables Trust, 2018-5, C, 3.81%, 12/16/24 USA usb 312,294 0.01
308,559 Diamond Resorts Owner Trust, 2018-1, C, 144A, 4.53%, 01/21/31 USA usb 311,053 0.01
312,713 Sofi Professional Loan Program LLC, 2015-D, B, 3.59%, 10/26/37 USA usb 310,369 0.01
310,000 Sofi Consumer Loan Program, 2018-2, A2, 144A, 3.35%, 04/26/27 USA usb 309,705 0.01
300,000 American Express Credit Account Master Trust, 2017-8, A, FRN, 2.575%, 05/16/22 t USA usD 299,845 0.01
295,000 Sofi Consumer Loan Program, 2018-4, C, 4.17%, 11/26/27 USA usb 299,601 0.01
285,000 Home Partners of America Trust, 2016-2, F, 144A, FRN, 7.155%, 10/17/33 t USA Usd 286,075 0.01
285,000 Springleaf Funding Trust, 2015-AA, B, 3.62%, 11/15/24 USA usb 284,604 0.01
280,396 Bayview Opportunity Master Fund IVB Trust, 2018-RN9, Al, 144A,

4.213%, 10/29/33 USA usb 281,276 0.01
250,000 FHLMC Structured Agency Credit Risk Debt Notes, 2015-DNA1, M3, FRN,

5.806%, 10/25/27 t USA usb 271,459 0.01
300,000 CSMC OA LLC, 2014-USA, E, 144A, 4.373%, 09/15/37 USA usb 270,015 0.01
257,873  IndyMac Index Mortgage Loan Trust, 2004-AR6, 4A, FRN, 4.555%, 10/25/34 *t USA usb 266,645 0.01
260,361 Castlelake Aircraft Securization Trust, 2018-1, 5.30%, 06/15/43 USA usb 263,848 0.01
261,812  Motor 2017-1 PLC, 2017-1A, A1, FRN, 3.036%, 09/25/24 t GBR usb 261,693 0.01
203,593 Dpukinfield Il PLC, 2, A, Reg S, FRN, 2.158%, 12/20/52 t GBR GBP 260,681 0.01
256,100 Coinstar Funding LLC, 2017-1A, A2, 144A, 5.216%, 04/25/47 USA usb 259,134 0.01
255,845  Ford Credit Auto Owner Trust, 2017-C, A2B, FRN, 2.575%, 09/15/20 t USA usb 256,201 0.01
200,000 Towd Point Mortgage Funding, 2016-GR1X, B, Reg S, FRN, 2.204%, 07/20/46 1 GBR GBP 256,091 0.01
253,960 GCAT LLC, 2018-2, Al, 144A, 4.09%, 06/26/23 USA usb 254,847 0.01
250,000 Westlake Automobile Receivables Trust, 2018-2A, D, 144A, 4.00%, 01/16/24 USA usb 252,380 0.01
253,037 PRPM 2017-2 LLC, 2017-2A, Al, 144A, FRN, 3.47%, 09/25/22 t USA usb 251,435 0.01
250,000 Capital One Multi-Asset Execution Trust, 2015-A2, A2, 2.08%, 03/15/23 USA usb 247,074 0.01
245,000 DT Auto Owner Trust, 2018-3A, C, 144A, 3.79%, 07/15/24 USA usb 246,133 0.01
237,175 MAPS Ltd., 2018-1A, B, 5.193%, 05/15/43 USA usb 241,143 0.01
240,926 RCO Mortgage LLC, 2017-1, Al, 144A, 3.375%, 08/25/22 USA usb 240,114 0.01
235,000 Verizon Owner Trust, 2017-3A, A1B, 144A, FRN, 2.74%, 04/20/22 *t USA usb 235,223 0.01
210,000 American Homes 4 Rent, sub. bond, 2014-SFR2, E, 144A, 6.231%, 10/17/36 USA usb 231,606 0.01
228,433 Gosforth Funding PLC, 2018-1A, A1, 144A, FRN, 3.139%, 08/25/60 t GBR usb 230,191 0.01
223,937 RMAT, 2018-NPL1, Al, 144A, 4.09%, 05/25/48 USA usb 223,938 0.01
218,350 Five Guys Holdings Inc., 2017-1A, A2, 144A, 4.60%, 07/25/47 USA usb 222,998 0.01
220,000 California Republic Auto Receivables Trust, 2018-1, D, 4.33%, 04/15/25 USA usb 222,823 0.01
220,694 VOLT LXX LLC, 2018-NPL6, Al1A, 144A, FRN, 4.115%, 09/25/48 t USA usb 220,959 0.01
215,000 DT Auto Owner Trust, 2016-2A, D, 144A, 5.43%, 11/15/22 USA usb 217,249 0.01
216,889 BMW Vehicle Owner Trust, 2018-A, A2B, FRN, 2.576%, 11/25/20 1 USA usb 216,861 0.01
215,341 Chesapeake Funding 11 LLC, 2017-4A, A2, 144A, FRN, 2.795%, 11/15/29 1 USA usb 215,126 0.01
200,000 American Homes 4 Rent, 2015-SFR1, E, 144A, 5.639%, 04/17/52 USA usb 214,449 0.01
213,297 Toyota Auto Receivables Owner Trust, 2017-C, FRN, 2.535%, 07/15/20 t USA usD 213,283 0.01
215,000 Capital One Multi-Asset Execution Trust, 2017-A1, Al, 2.00%, 01/17/23 USA usb 212,691 0.01
210,000 CPS Auto Receivables Trust, 2018-D, C, 144A, 3.83%, 09/15/23 USA usb 212,326 0.01
205,035 VOLT LXVIII LLC, 2018-NPL4, AlA, 144A, FRN, 4.336%, 07/27/48 t USA usb 205,527 0.01
258,582  Structured ARM Loan Trust, 2005-14, Al, FRN, 2.816%, 07/25/35 *t USA usb 205,241 0.01
240,162 IndyMac Index Mortgage Loan Trust, 2006-AR2, 2Al, FRN, 2.716%, 02/25/46 1 USA usb 204,138 0.01
201,116 FHLMC Structured Agency Credit Risk Debt Notes, 2015-DNA1, M2, FRN,

4.356%, 10/25/27 T USA usb 203,671 0.01
210,000 CoreVest American Finance Trust, 2017-1, D, 4.358%, 10/15/49 USA usb 203,279 0.01
204,435 Oak Hill Advisors Residential Loan Trust, 2017-NPL2, Al, 144A, FRN,

3.00%, 07/25/57 t USA usb 200,726 0.01
220,000 WFRBS Commercial Mortgage Trust, 2011-C3, D, 144A, FRN, 5.683%, 03/15/44 t USA usb 200,648 0.01
200,000 Chase Issuance Trust, 2015-A4, A, 1.84%, 04/15/22 USA usb 197,067 0.01
195,000 CarMax Auto Owner Trust, 2018-2, D, 3.99%, 04/15/25 USA usb 197,033 0.01
195,340 AIM Aviation Finance Ltd., 2015-1A, B1, 144A, FRN, 5.072%, 02/15/40 CYM usb 195,285 0.01
190,765 Accelerated Assets LLC, 2018-1, A, 3.87%, 12/02/33 USA usb 192,628 0.01
190,693 CarMax Auto Owner Trust, 2017-4, A2B, FRN, 2.585%, 04/15/21 t USA usb 190,671 0.01
195,025 RFMSI Trust, 2006-SA2, 3Al, FRN, 4.958%, 08/25/36 t USA usb 182,766 0.01
202,482 IndyMac Index Mortgage Loan Trust, 2004-AR12, Al, FRN, 3.286%, 12/25/34 1 USA UsD 181,013 0.01
176,959 Bayview Opportunity Master Fund I11A Trust, 4.066%, 09/28/33 USA usb 177,582 0.01
178,106 Ajax Mortgage Loan Trust, 2017-B, A, 144A, FRN, 3.163%, 09/25/56 *t USA usb 176,268 0.01
180,856 American Home Mortgage Investment Trust, 2006-1, 11A1, FRN, 2.786%,

03/25/46 USA usb 172,102 0.01
175,246 Residential Asset Securitization Trust, 2003-A9, A2, 4.00%, 08/25/33 USA usb 169,100 0.01
165,000 DT Auto Owner Trust, 2018-2, D, 144A, 4.15%, 03/15/24 USA usb 166,087 0.01
165,000 Honda Auto Receivables Owner Trust, 2017-3, A3, 1.79%, 09/20/21 USA usb 163,016 0.01
159,535 MASTR Alternative Loan Trust, 2004-2, 8A4, 5.50%, 03/25/34 USA usb 161,406 0.01
157,536 FHLMC Structured Agency Credit Risk Debt Notes, 2014-DN1, M2, FRN,

4.706%, 02/25/24 USA usb 160,502 0.01
155,000 Home Partners of America Trust, 2016-2, E, 144A, FRN, 6.235%, 10/17/33 t USA usb 155,844 0.01
154,078 Wells Fargo Mortgage Backed Securities Trust, 2006-3, 5.50%, 03/25/36 USA usb 153,459 0.01
124,893 Ludgate Funding PLC, 2008-W1X, Al, Reg S, FRN, 1.399%, 01/01/61 t GBR GBP 151,591 0.01
149,324 Shenton Aircraft Investment | Ltd., 2015-1A, A, 144A, 4.75%, 10/15/42 USA usb 151,253 0.01
148,283 Citigroup Mortgage Loan Trust Inc., 2018-A, Al, 144A, FRN, 4.00%, 01/25/68 *t USA usb 148,783 0.01
145,000 Wingstop Funding LLC, 2018-1, A2, 4.97%, 12/05/48 USA usb 148,466 0.01
145,000 GLS Auto Receivables Trust, 2018-3A, B, 144A, 3.78%, 08/15/23 USA usb 145,712 0.01
144,535 Colony Starwood Homes Trust, 2016-2A, E, 144A, FRN, 5.805%, 12/17/33 t USA usb 145,585 0.01
150,000 Morgan Stanley Capital 1 Trust, 2011-C2, E, 144A, FRN, 5.485%, 06/15/44 t USA UsD 144,236 0.01
141,428 Tidewater Sales Finance Master Trust, 2017-A, 4.55%, 04/15/21 USA usb 141,219 0.01
140,000 SMB Private Education Loan Trust, 2017-B, A2B, 144A, FRN, 3.205%, 10/15/35 1 USA usb 139,286 0.01
137,922 DT Auto Owner Trust, 2016-1A, D, 144A, 4.66%, 12/15/22 USA usb 138,731 0.01
138,175 CSMC Trust, 2018-RPL7, Al, 4.00%, 08/26/58 USA usb 138,270 0.01
135,000 OneMain Financial lIssuance Trust, 2015-3A, B, 144A, 4.16%, 11/20/28 USA usb 136,808 0.01
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136,286
135,000
130,000
131,918
130,000

130,000
129,755
130,000
125,000
125,000
125,683
129,242
122,991
115,252
125,000
120,000
114,425
112,746

115,000
125,093
114,088
111,970
110,931
110,000
109,571
130,000
105,000
105,000
104,230
102,074

105,000
100,000
100,000
100,000
100,000
100,000
100,000
100,000
106,254
99,881
100,000
111,292
95,000
94,838
95,960
89,626
90,364
90,527
82,495
84,987

84,928
82,559
86,643
81,058
74,940
75,000
66,641
72,020
70,689
64,287
63,089
66,337
59,853
61,387

45,141
56,473
49,624

50,873
48,869
45,891
45,922
45,011
44,565
43,830
38,687

CarMax Auto Owner Trust, 2018-1, A2B, FRN, 2.605%, 05/17/21 t

Commercial Mortgage Trust, 2016-SAVA, C, 144A, FRN, 5.349%, 10/15/34 t
CarMax Auto Owner Trust, 2018-4, D, 4.15%, 04/15/25

VOLT LXXI LLC, 2018-NPL7, AlA, 144A, FRN, 3.967%, 09/25/48 *t

Navistar Financial Dealer Note Master Owner Trust I, 2018-1, A,

144A, FRN, 3.136%, 09/25/23 T

World Financial Network Credit Card Master Trust, 3.09%, 04/17/23

GCAT LLC, 2018-1, Al, 144A, FRN, 3.844%, 06/25/48 t

Hertz Vehicle Financing Il LP, 2017-2A, A, 144A, 3.29%, 10/25/23

WFRBS Commercial Mortgage Trust, 2012-C6, D, 144A, FRN, 5.582%, 04/15/45 t
Chesapeake Funding Il LLC, 2018-1A, C, 3.57%, 04/15/30

PRPM 2017-3 LLC, 2017-3A, Al, 144A, FRN, 3.47%, 11/25/22 t

Banc of America Mortgage Trust, 2005-1, 4Al, FRN, 4.099%, 10/25/35 t
Accelerated Assets LLC, 2018-1, B, 144A, 4.51%, 12/02/33

MASTR Alternative Loan Trust, 2004-8, 2A1, 6.00%, 09/25/34

PRPM 2018-1 LLC, 2018-1A, A2, FRN, 5.00%, 04/25/23 *

SLM Private Credit Student Loan Trust, 2003-A, A3, FRN, 4.77%, 06/15/32 t
Driven Brands Funding LLC, 2018-1A, A2, 144A, 4.739%, 04/20/48

Wells Fargo Mortgage Backed Securities Trust, 2004-1, 2A1, FRN,

4.326%, 07/25/34 1

PRPM 2017-2 LLC, 2017-2A, A2, 144A, FRN, 5.00%, 09/25/22 t

MASTR ARM Trust, 2005-2, FRN, 3.546%, 03/25/35 t

Alternative Loan Trust, 2003-22CB, 3Al, 6.00%, 12/25/33

GMACM Mortgage Loan Trust, 2005-AR1, 3A, FRN, 4.053%, 03/18/35 t

Nissan Auto Receivables Owner Trust, 2017-B, FRN, 2.555%, 05/15/20 *
CPS Auto Receivables Trust, 2014-B, D, 144A, 4.62%, 05/15/20

Ajax Mortgage Loan Trust, 2017-A, A, FRN, 3.47%, 04/25/57 t

WFRBS Commercial Mortgage Trust, 2012-C7, E, 144A, FRN, 4.821%, 06/15/45 t
Adams Outdoor Advertising LP, 2018-1, B, 5.653%, 11/15/48

Colony American Finance Ltd., 2015-1, D, 144A, 5.649%, 10/15/47

Bayview Opportunity Master Fund IVA Trust, 2018-RN3, 3.672%, 03/28/33
Wells Fargo Mortgage Backed Securities Trust, 2005-AR2, 3A1, FRN,

3.994%, 03/25/35 T

Avis Budget Car Rental LLC/Finance Inc., 2016-2A, A, 2.72%, 11/20/22
First Investors Auto Owner Trust, 2016-1A, D, 144A, 4.70%, 04/18/22
Flagship Credit Auto Trust, 2016-3, D, 3.89%, 11/15/22

Chesapeake Funding Il LLC, 2017-2A, D, 3.71%, 05/15/29

DT Auto Owner Trust, 2017-1A, D, 3.55%, 11/15/22

SLM Private Credit Student Loan Trust, 2003-B, A4, FRN, 4.75%, 03/15/33 t
CPS Auto Receivables Trust, 2017-D, D, 3.73%, 09/15/23

Morgan Stanley Capital | Trust, 2011-C2, D, 5.485%, 06/15/44

Harborview Mortgage Loan Trust, 2004-11, 2A2A, FRN, 3.11%, 01/19/35 t
Banc of America Funding Corp., 2007-4, 5A1, 5.50%, 11/25/34

Discover Card Execution Note Trust, 2015-A2, A, 1.90%, 10/17/22

RFMSI Trust, 2005-SAl1, 1A1, FRN, 4.625%, 03/25/35 t

Westlake Automobile Receivables Trust, 2018-1A, D, 144A, 3.41%, 05/15/23
SpringCastle America Funding LLC, 2016-AA, A, 144A, 3.05%, 04/25/29
GMACM Mortgage Loan Trust, 2005-AR4, 3Al, FRN, 4.268%, 07/19/35 t
JPMorgan Mortgage Trust, 2004-S1, 2Al, 6.00%, 09/25/34

Harborview Mortgage Loan Trust, 2004-2, 1A1, FRN, 2.99%, 06/19/34 *
Sofi Professional Loan Program LLC, 2016-A, B, 144A, 3.57%, 01/26/38
Alternative Loan Trust, 2004-J10, 2CBl1, 6.00%, 09/25/34

Bayview Opportunity Master Fund 11B Trust, 2018-RN5, 144A, FRN,

3.819%, 04/28/33 t

Ajax Mortgage Loan Trust, 2016-C, A, 144A, FRN, 4.00%, 10/25/57 *t

Oak Hill Advisors Residential Loan Trust, 2017-NPLA, FRN, 3.00%, 06/25/57 t
JPMorgan Mortgage Trust, 2006-A1l, 1A2, FRN, 4.688%, 02/25/36 t

Bayview Opportunity Master Fund IV Trust, 2018-RN2, Al, 144A, 3.598%, 02/25/33
ARM Trust, 2005-1, 3Al, FRN, 4.242%, 05/25/35 t

Bank of America Credit Card Trust, 2016-A1, A, FRN, 2.845%, 10/15/21 t
Newgate Fund PLC, 2007-3X, A2B, Reg S, FRN, 0.289%, 12/15/50 *t

BCAP LLC Trust, 2007-AA2, 22A1, 6.00%, 03/25/22

GSR Mortgage Loan Trust, 2005-AR6, 4A5, FRN, 4.431%, 09/25/35 *

CAM Mortgage Trust, 2018-1, Al, 3.96%, 12/01/65

ACC Trust, 2018-1, A, 3.70%, 12/21/20

RALI Series Trust, 2006-Q04, 2A1, FRN, 2.696%, 04/25/46

Diamond Resorts Owner Trust, 2017-1A, C, 144A, 6.07%, 10/22/29

Deutsche Mortgage Securities Inc. Mortgage Loan Trust, 2004-4,

TAR1, FRN, 2.856%, 06/25/34 t

Eurosail PLC, 2007-2X, A3C, Reg S, FRN, 1.053%, 03/13/45 t

Harborview Mortgage Loan Trust, 2003-2, 1A, FRN, 3.21%, 10/19/33 t
Bayview Opportunity Master Fund IN11A Trust, 2017-RN8, Al, 144A, FRN, 3.351%,
11/28/32 +

CHL Mortgage Pass-Through Trust, 2004-HYB4, 2A1, FRN, 4.172%, 09/20/34 *
GCAT LLC, 2017-2, Al, 144A, 3.50%, 04/25/47

Alternative Loan Trust, 2003-22CB, 1Al, 5.75%, 12/25/33

Veros Automobile Receivables Trust, 2017-1, A, 144A, 2.84%, 04/17/23
Nissan Auto Receivables Owner Trust, 2016-C, A3, FRN, 1.18%, 01/15/21 *
GSR Mortgage Loan Trust, 2005-AR4, 4Al, FRN, 4.202%, 07/25/35 *t

Lehman XS Trust, 2006-2N, 1Al, FRN, 2.766%, 02/25/46 t

Citigroup Mortgage Loan Trust Inc., 2005-3, 2A3, FRN, 4.539%, 08/25/35 t
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37,040 Ally Auto Receivables Trust, 2016-3, A3, 1.44%, 08/17/20 USA usb 36,910 0.00
35,000 Ascentium Equipment Receivables Trust, 2017-2A, C, 144A, 2.87%, 08/10/22 USA usb 34,740 0.00
32,458 Ludgate Funding PLC, 2007-1, A2B, Reg S, FRN, 0.00%, 01/01/61 t GBR EUR 34,652 0.00
33,228 Alternative Loan Trust, 2004-16CB, 3Al, 5.50%, 08/25/34 USA usb 34,156 0.00
33,367 Bayview Opportunity Master Fund IVA Trust, 2018-RN1, 3.278%, 01/28/33 USA usb 33,460 0.00
39,358 DSLA Mortgage Loan Trust, 2005-AR5, 2A1A, FRN, 2.80%, 09/19/45 t USA usb 32,290 0.00
31,200 Wells Fargo Mortgage Backed Securities Trust, 2005-AR12, 2A5, FRN,
4.503%, 06/25/35 t USA usb 32,010 0.00
31,817 CIG Auto Receivables Trust, 2017-1A, A, 144A, 2.71%, 05/15/23 USA usb 31,630 0.00
28,752 Alternative Loan Trust, 2004-16CB, 1A1, 5.50%, 07/25/34 USA usb 29,606 0.00
28,179 Toyota Auto Receivables Owner Trust, 2017-B, 2.515%, 01/15/20 USA usb 28,180 0.00
25,029 Toyota Auto Receivables Owner Trust, 2016-C, A3, 1.14%, 08/17/20 USA usb 24,866 0.00
24,567 Fifth Third Auto Trust, 2017-1, A2B, FRN, 2.605%, 04/15/20 t USA usb 24,569 0.00
21,935 RMAC Securities PLC, 2006-NS1X, A2C, Reg S, FRN, 0.00%, 06/12/44 t GBR EUR 23,516 0.00
21,732 Club Credit Trust, 2017-P1, A, 144A, 2.42%, 09/15/23 USA usb 21,672 0.00
19,223  JPMorgan Mortgage Trust, 2005-Al, 6T1, FRN, 4.336%, 02/25/35 * USA UsD 19,132 0.00
19,066 USAA Auto Owner Trust, 2016-1, A3, 1.20%, 06/15/20 USA usb 19,028 0.00
18,242 Sofi Professional Loan Program LLC, 2015-A, 3.706%, 03/25/33 USA usb 18,395 0.00
17,615 Sofi Professional Loan Program LLC, 2014-B, 3.756%, 08/25/32 USA usb 17,755 0.00
15,733  GS Mortgage Securities Trust, 2007-GG10, AM, FRN, 5.78%, 08/10/45 1 USA UsD 16,015 0.00
15,320 Credit Suisse First Boston Mortgage Securities Corp., 2003-27, 4A4,
5.75%, 11/25/33 USA usb 15,598 0.00
13,647 Banc of America Mortgage Trust, 2005-A, 2Al, FRN, 3.686%, 02/25/35 t USA usb 13,580 0.00
8,762 \Wells Fargo Mortgage Backed Securities Trust, 2004-0, Al, FRN,
4.681%, 08/25/34 T USA usb 9,029 0.00
8,187 IndyMac Index Mortgage Loan Trust, 2005-AR11, A3, FRN, 3.909%, 08/25/35 1 USA UsD 7,329 0.00
4,583  Structured ARM Loan Trust, 2004-12, 7A3, FRN, 4.384%, 09/25/34 t USA usb 4,660 0.00
3,844 Wells Fargo Mortgage Backed Securities Trust, 2003-M, Al, FRN,
4.903%, 12/25/33 1 USA usb 3,948 0.00
61,101,828 2.66
63,628,140 American Media Inc., sub. note, 144A, zero cpn., 12/01/24 USA usb 39,767,569 1.73
30,106,000 Resolute Forest Products Inc., senior bond, 5.875%, 05/15/23 USA usb 29,955,470 1.30
25,350,000 The McClatchy Co., senior note, 144A, 9.00%, 07/15/26 USA usb 25,033,125 1.09
27,285,000 Harland Clarke Holdings Corp., senior note, 144A, 9.25%, 03/01/21 USA usb 24,829,350 1.08
22,023,000 Mohegan Tribal Gaming Authority, senior note, 144A, 7.875%, 10/15/24 USA usb 20,674,091 0.90
12,887,000 One Call Corp., senior secured note, first lien, 144A, 7.50%, 07/01/24 USA usb 12,049,345 0.52
12,653,000 One Call Corp., secured note, second lien, 144A, 10.00%, 10/01/24 USA usb 10,059,135 0.44
10,079,000 Dean Foods Co., senior note, 144A, 6.50%, 03/15/23 USA usb 8,088,398 0.35
6,013,728 Ppostmedia Network Inc., secured note, 144A, PIK, 11.25%, 07/15/23 % CAN UsD 7,058,613 0.31
4,987,000 The McClatchy Co., senior bond, 6.875%, 03/15/29 USA usb 6,134,010 0.27
5,595,000 RR Donnelley & Sons Co., senior note, 6.50%, 11/15/23 USA usb 5,553,038 0.24
5,378,000 RR Donnelley & Sons Co., senior bond, 6.00%, 04/01/24 USA usb 5,310,775 0.23
5,585,000 Everi Payments Inc., senior note, 144A, 7.50%, 12/15/25 USA usb 5,298,769 0.23
3,951,000 AHP Health Partners Inc., senior note, 144A, 9.75%, 07/15/26 USA usb 4,020,143 0.17
3,508,252 American Media LLC, secured note, second lien, 144A, 5.50%, 09/01/21 USA usb 3,521,408 0.15
4,084,000 Navient Corp., senior note, 6.75%, 06/15/26 USA usb 3,399,930 0.15
3,115,000 RR Donnelley & Sons Co., senior note, 7.00%, 02/15/22 USA usb 3,107,213 0.14
3,695,000 Hexion Inc., senior secured note, first lien, 6.625%, 04/15/20 USA usb 2,956,000 0.13
2,549,000 Golden Nugget Inc., senior note, 144A, 8.75%, 10/01/25 USA usb 2,459,785 0.11
2,546,000 Enterprise Development Authority, senior note, 144A, 12.00%, 07/15/24 USA usb 2,329,590 0.10
4,836,000 Neiman Marcus Group Ltd. LLC, senior note, 144A, 8.00%, 10/15/21 USA usb 2,019,030 0.09
1,705,000 lonis Pharmaceuticals Inc., cvt., senior note, 1.00%, 11/15/21 USA usb 1,833,051 0.08
1,925,000 Vertiv Intermediate Holding Corp., senior note, PIK, 144A, 11.739%, 02/15/22 t USA usb 1,778,219 0.08
2,117,000 Canopy Growth Corp., cvt., senior note, 144A, 4.25%, 07/15/23 CAN CAD 1,748,401 0.08
1,741,000 Petrobras Global Finance BV, senior note, 4.375%, 05/20/23 BRA usb 1,664,170 0.07
1,681,000 CCO Holdings LLC/CCO Holdings Capital Corp., senior bond, 144A, 5.125%,
05/01/27 USA usb 1,569,886 0.07
1,563,000 Liberty Media Corp., cvt., senior bond, 144A, 2.25%, 12/01/48 USA usb 1,550,438 0.07
1,560,000 Clear Channel Worldwide Holdings Inc., senior sub. note, 7.625%, 03/15/20 USA usb 1,526,850 0.07
1,572,000 iQIYI Inc., cvt., senior note, 144A, 3.75%, 12/01/23 CHN usb 1,504,574 0.07
1,344,000 Petrobras Global Finance BV, senior note, 6.25%, 03/17/24 BRA usb 1,368,528 0.06
2,000,000 California Resources Corp., senior secured note, second lien, 144A, 8.00%,
12/15/22 USA usb 1,360,000 0.06
1,310,000 DexCom Inc., cvt., senior note, 144A, 0.75%, 12/01/23 USA usb 1,326,447 0.06
1,466,000 Vishay Intertechnology Inc., cvt., senior bond, 144A, 2.25%, 06/15/25 USA usb 1,300,481 0.06
1,043,000 Five9 Inc., cvt., senior note, 144A, 0.125%, 05/01/23 USA usb 1,276,205 0.06
1,323,000 GFL Environmental Inc., senior note, 144A, 5.625%, 05/01/22 CAN usb 1,227,083 0.05
1,200,000 1MDB Energy Ltd., senior note, Reg S, 5.99%, 05/11/22 MYS usb 1,217,042 0.05
1,220,000 cCaterpillar Financial Services Corp., FRN, 2.796%, 05/15/20 t USA usb 1,215,852 0.05
1,129,000 ON Semiconductor Corp., cvt., senior note, 1.625%, 10/15/23 USA usb 1,215,171 0.05
1,180,000 American Honda Finance Corp., 3.048%, 06/16/20 USA usb 1,176,166 0.05
1,416,000 Chobani LLC/Chobani Finance Corp. Inc., senior note, 144A, 7.50%, 04/15/25 USA usb 1,122,180 0.05
1,075,000 Square Inc., cvt., senior note, 144A, 0.50%, 05/15/23 USA usb 1,121,334 0.05
775,000 Twilio Inc., cvt., senior note, 144A, 0.25%, 06/01/23 USA usb 1,108,274 0.05
1,090,000 John Deere Capital Corp., senior note, FRN, 3.016%, 03/12/21 1 USA UsD 1,085,591 0.05
1,121,000 Refinitiv U.S. Holdings Inc., senior secured note, first lien, 144A, 6.25%,
05/15/26 USA usb 1,083,166 0.05
1,100,000 Fugro NV, cvt., 4.00%, 10/26/21 NLD EUR 1,053,632 0.05
931,000 Cleveland-Cliffs Inc., cvt., senior note, 1.50%, 01/15/25 USA usb 1,038,947 0.05
750,000 MongoDB Inc., cvt., senior note, 144A, 0.75%, 06/15/24 USA usb 1,034,179 0.05
1,147,000 KBR Inc., cvt., senior note, 144A, 2.50%, 11/01/23 USA usb 1,025,472 0.04
413,000 Advanced Micro Devices Inc., cvt., senior note, 2.125%, 09/01/26 USA usb 1,005,139 0.04
1,360,000 Halcon Resources Corp., senior note, 6.75%, 02/15/25 USA usb 999,600 0.04
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Cemex SAB de CV, cvt., 3.72%, 03/15/20

Pacira Pharmaceuticals Inc., cvt., senior note, 2.375%, 04/01/22
Liberty Interactive LLC, cvt., senior note, 3.75%, 02/15/30

Liberty Interactive LLC, cvt., senior bond, 4.00%, 11/15/29

Hexion Inc./Hexion Nova Scotia Finance ULC, secured bond, second
lien, 9.00%, 11/15/20

Encore Capital Group Inc., cvt., senior note, 3.25%, 03/15/22
Perficient Inc., cvt., senior note, 144A, 2.375%, 09/15/23

Nissan Motor Acceptance Corp., senior note, 144A, FRN, 3.308%, 03/15/21 t
Microchip Technology Inc., cvt., 1.625%, 02/15/27

CVS Health Corp., senior note, FRN, 3.487%, 03/09/21 *

Callon Petroleum Co., senior note, 6.125%, 10/01/24

General Dynamics Corp., senior note, FRN, 2.998%, 05/11/21 t

The Medicines Co., cvt., senior note, 144A, 3.50%, 01/15/24

Western Digital Corp., cvt., senior note, 144A, 1.50%, 02/01/24
Boingo Wireless Inc., cvt., senior note, 144A, 1.00%, 10/01/23
Cowen Inc., cvt., senior note, 144A, 3.00%, 12/15/22

SSR Mining Inc., cvt., senior bond, 2.875%, 02/01/33

JPMorgan Chase Bank NA, senior note, FRN, 2.868%, 02/13/20 t
Sumitomo Mitsui Banking Corp., FRN, 2.799%, 01/17/20 *t

VTB Capital SA, (VTB Bank), loan participation, sub. senior note,
Reg S, 6.95%, 10/17/22

Rapid7 Inc., cvt., senior note, 144A, 1.25%, 08/01/23

IBM Credit LLC, senior note, FRN, 2.742%, 02/05/21 t

New York Life Global Funding, secured note, FRN, 2.912%, 08/06/21 *
Forestar Group Inc., cvt., senior note, 3.75%, 03/01/20

USAA Capital Corp., 3.00%, 07/01/20

CSC Holdings LLC, senior note, 144A, 7.75%, 07/15/25

Walmart Inc., FRN, 3.054%, 06/23/21 t

Knowles Corp., cvt., senior note, 3.25%, 11/01/21

U.S. Bank NA, senior note, 3.009%, 11/16/21

Avaya Holdings Corp., cvt., senior note, 144A, 2.25%, 06/15/23
Mitsubishi UFJ Financial Group Inc., senior note, FRN, 3.158%, 07/26/21 t
Radius Health Inc., cvt., senior note, 3.00%, 09/01/24

Nissan Motor Acceptance Corp., senior note, 144A, 3.65%, 09/21/21
Wyndham Worldwide Corp., 4.25%, 03/01/22

Innoviva Inc., cvt., sub. note, 2.125%, 01/15/23

Open Text Corp., senior note, 144A, 5.625%, 01/15/23

HSBC Holdings PLC, senior note, FRN, 3.426%, 09/11/21 t

Sabre GLBL Inc., first lien, 144A, 5.375%, 04/15/23

Sirius XM Radio Inc., 3.875%, 08/01/22

CCO Holdings LLC/CCO Holdings Capital Corp., senior bond, 5.125%, 02/15/23
Splunk Inc., cvt., senior note, 144A, 0.50%, 09/15/23

PRA Group Inc., cvt., senior note, 3.00%, 08/01/20

Amicus Therapeutics Inc., cvt., senior note, 144A, 3.00%, 12/15/23
TransDigm Inc., senior sub. note, 6.00%, 07/15/22

Steel Dynamics Inc., senior note, 5.25%, 04/15/23

CSC Holdings LLC, senior note, 6.75%, 11/15/21

Ashtead Capital Inc., second lien, 144A, 5.625%, 10/01/24

Lennar Corp., senior note, 4.75%, 11/15/22

The Bank of New York Mellon, senior note, 3.036%, 12/04/20

GLP Capital LP/GLP Financing Il Inc., 5.375%, 11/01/23

FMG Resources (August 2006) Pty. Ltd., senior note, 144A, 4.75%, 05/15/22
Royal Bank of Scotland Group PLC, sub. note, 6.125%, 12/15/22

Level 3 Financing Inc., senior note, 5.125%, 05/01/23

FTI Consulting Inc., cvt., senior note, 144A, 2.00%, 08/15/23
Wayfair Inc., cvt., senior note, 144A, 1.125%, 11/01/24

Bruin E&P Partners LLC, senior note, 144A, 8.875%, 08/01/23

PRA Group Inc., cvt., senior note, 3.50%, 06/01/23

Allscripts Healthcare Solutions Inc., cvt., senior note, 1.25%, 07/01/20
MercadoLibre Inc., cvt., senior note, 144A, 2.00%, 08/15/28

Harland Clarke Holdings Corp., senior secured note, first lien,
144A, 8.375%, 08/15/22

EZCORP Inc., cvt., senior note, 144A, 2.375%, 05/01/25

CCO Holdings LLC/CCO Holdings Capital Corp., senior bond, 144A, 5.00%,
02/01/28

Herbalife Nutrition Ltd., cvt., senior note, 144A, 2.625%, 03/15/24
First Majestic Silver Corp., cvt., senior note, 144A, 1.875%, 03/01/23
Cree Inc., cvt., senior note, 144A, 0.875%, 09/01/23

Vine 0il & Gas LP/Vine Qil & Gas Finance Corp., senior note, 144A, 8.75%,
04/15/23

Station Casinos LLC, senior note, 144A, 5.00%, 10/01/25
Benefitfocus Inc., cvt., senior note, 144A, 1.25%, 12/15/23
Petrobras Global Finance BV, senior bond, 5.999%, 01/27/28

United Rentals North America Inc., senior note, 4.625%, 10/15/25
Enel SpA, sub. note, 144A, FRN, 8.75%, 09/24/73 t

Akamai Technologies Inc., cvt., senior note, 144A, 0.125%, 05/01/25
NIl Holdings Inc., cvt., senior note, 144A, 4.25%, 08/15/23

Colony NorthStar Inc., cvt., senior note, 3.875%, 01/15/21

Nipro Corp., cvt., senior note, Reg S, zero cpn., 01/29/21

GDS Holdings Ltd., cvt., 144A, 2.00%, 06/01/25

Evolent Health Inc., cvt., senior bond, 144A, 1.50%, 10/15/25
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MEX usb 992,389 0.04
USA usb 983,437 0.04
USA usb 958,930 0.04
USA usb 953,644 0.04
USA usb 946,515 0.04
USA usb 938,365 0.04
USA usb 924,153 0.04
USA usb 901,271 0.04
USA usb 898,585 0.04
USA usb 897,985 0.04
USA usb 897,600 0.04
USA usb 892,273 0.04
USA usb 890,489 0.04
USA usb 887,688 0.04
USA usb 877,172 0.04
USA usb 873,484 0.04
CAN usb 868,823 0.04
USA usb 859,002 0.04
JPN usb 844,386 0.04
RUS usb 836,392 0.04
USA usb 834,687 0.04
USA usb 831,209 0.04
USA usb 824,159 0.04
USA usb 822,370 0.04
USA usb 809,244 0.04
USA usb 808,860 0.04
USA usb 807,882 0.04
USA usb 805,714 0.04
USA usb 802,215 0.04
USA usb 801,743 0.04
JPN usb 797,300 0.03
USA usb 796,701 0.03
USA usb 796,399 0.03
USA usb 794,725 0.03
USA usb 790,681 0.03
CAN usb 790,000 0.03
GBR usb 784,790 0.03
USA usb 780,000 0.03
USA usb 779,342 0.03
USA usb 777,113 0.03
USA usb 774,778 0.03
USA usb 773,128 0.03
USA usb 770,550 0.03
USA usb 768,319 0.03
USA usb 767,250 0.03
USA usb 765,488 0.03
GBR usb 765,381 0.03
USA usb 764,394 0.03
USA usb 763,927 0.03
USA usb 763,088 0.03
AUS usb 763,000 0.03
GBR usb 760,715 0.03
USA usb 760,469 0.03
USA usb 753,086 0.03
USA usb 745,066 0.03
USA usb 706,063 0.03
USA usb 703,191 0.03
USA usb 702,557 0.03
ARG usb 701,243 0.03
USA usb 696,350 0.03
USA usb 691,898 0.03
USA usb 690,030 0.03
USA usb 688,377 0.03
CAN usb 683,273 0.03
USA usb 680,987 0.03
USA usb 679,725 0.03
USA usb 678,810 0.03
USA usb 676,588 0.03
BRA usb 674,967 0.03
USA usb 669,460 0.03
ITA usb 666,250 0.03
USA usb 662,996 0.03
USA usb 626,010 0.03
USA usb 610,240 0.03
JPN JPY 606,979 0.03
CHN usb 593,994 0.03
USA usb 585,810 0.03
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550,000
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614,000
545,000
525,000
503,000
905,000
510,000
499,000
510,000
530,000
505,000
568,000
500,000
552,000
667,000
522,000
495,000
50,000,000
460,000
471,000
50,000,000

565,000
460,000
460,000
500,000
515,000
518,000
435,000
640,000
437,000
400,000
410,000
410,000

400,000
400,000

370,000
422,000
400,000
413,000
378,000
370,000
380,000

253,000
410,000
400,000

320,000
331,000
300,000
270,000
279,000
257,000
275,000
262,000

243,000
255,000
235,000
220,000
1,044,000
209,000
180,000

Nissan Motor Acceptance Corp., FRN, 2.826%, 07/13/20 1

PNC Bank National Assn., senior note, FRN, 3.00%, 05/19/20 t
BioMarin Pharmaceutical Inc., cvt., 0.599%, 08/01/24

Par Petroleum LLC/Par Petroleum Finance Corp., first lien, 144A, 7.75%,
12/15/25

Petrobras Global Finance BV, senior bond, 5.75%, 02/01/29

Wright Medical Group Inc., cvt., 144A, 1.625%, 06/15/23

Kyushu Electric Power Co. Inc., cvt., secured note, Reg S, zero cpn., 03/31/20
MIRAIT Holdings Corp., cvt., senior note, Reg S, zero cpn., 12/30/21
Mercer International Inc., senior note, 144A, 7.375%, 01/15/25
Retrophin Inc., cvt., senior note, 2.50%, 09/15/25

MINDBODY Inc., cvt., senior bond, 144A, 0.375%, 06/01/23

DISH Network Corp., cvt., senior note, 2.375%, 03/15/24

Capital One Financial Corp., senior note, FRN, 3.378%, 05/12/20 t
Amgen Inc., senior note, FRN, 3.065%, 05/11/20 t

Intel Corp., senior note, FRN, 2.698%, 05/11/20 *t

Hexion Inc., senior secured note, first lien, 144A, 10.375%, 02/01/22
Electronics For Imaging Inc., cvt., senior note, 144A, 2.25%, 11/15/23
Alder Biopharmaceuticals Inc., cvt., senior note, 2.50%, 02/01/25
Sea Ltd., cvt., senior note, 144A, 2.25%, 07/01/23

General Motors Financial Co. Inc., senior note, FRN, 3.258%, 04/09/21 *t
General Motors Financial Co. Inc., FRN, 3.366%, 04/13/20 1

MDC-GMTN BV, senior note, Reg S, 4.50%, 11/07/28

Bellatrix Exploration Ltd., senior note, 144A, 8.50%, 05/15/20
Daimler Finance North America LLC, FRN, 3.112%, 05/05/20 t

PDL BioPharma Inc., cvt., senior note, 2.75%, 12/01/21

BMW U.S. Capital LLC, senior note, 144A, FRN, 2.788%, 04/06/20 t
Finisar Corp., cvt., senior bond, 0.50%, 12/15/36

Apple Inc., FRN, 2.685%, 05/11/20 t

Karyopharm Therapeutics Inc., cvt., senior note, 3.00%, 10/15/25
Fugro NV, cvt., sub. note, Reg S, 4.50%, 11/02/24

Ligand Pharmaceuticals Inc., cvt., senior note, 144A, 0.75%, 05/15/23
Infinera Corp., cvt., senior note, 2.125%, 09/01/24

Ctrip.com International Ltd., cvt., senior note, 1.00%, 07/01/20
First Data Corp., secured note, first lien, 144A, 5.00%, 01/15/24
Chugoku Electric power Co. Inc., cvt., zero cpn., 01/24/20

HCA Inc., senior secured note, 6.50%, 02/15/20

Endeavour Mining Corp., cvt., senior note, 144A, 3.00%, 02/15/23
Mitsubishi Chemical Holdings Corp., cvt., senior note, Reg S, zero cpn.,
03/30/22

DISH Network Corp., cvt., senior bond, 3.375%, 08/15/26

Campbell Soup Co., senior note, FRN, 3.288%, 03/16/20 t

BMW U.S. Capital LLC, FRN, 3.118%, 08/13/21 t

iStar Inc., cvt., senior note, 3.125%, 09/15/22

The Medicines Co., cvt., senior note, 2.50%, 01/15/22

Hope Bancorp Inc., cvt., senior bond, 144A, 2.00%, 05/15/38

Daimler Finance North America LLC, 3.10%, 05/04/20

Teekay Corp., cvt., senior note, 144A, 5.00%, 01/15/23

TransDigm UK Holdings PLC, senior sub. note, 144A, 6.875%, 05/15/26
Wells Fargo Bank NA, senior note, 3.625%, 10/22/21

Uber Technologies Inc., senior note, 144A, 7.50%, 11/01/23

Country Garden Holdings Co. Ltd., senior secured note, first lien,
Reg S, 8.00%, 01/27/24

Standard Chartered PLC, senior note, 144A, FRN, 3.557%, 01/20/23 t
Standard Chartered PLC, senior note, 144A, 4.247% to 01/20/22, FRN
thereafter, 01/20/23

RR Donnelley & Sons Co., senior bond, 8.875%, 04/15/21

RR Donnelley & Sons Co., senior bond, 6.625%, 04/15/29

Uber Technologies Inc., senior note, 144A, 8.00%, 11/01/26

Redwood Trust Inc., cvt., senior note, 4.75%, 08/15/23

Huazhu Group Ltd., cvt., senior note, 0.375%, 11/01/22

China Evergrande Group, senior note, Reg S, 8.25%, 03/23/22

Gran Tierra Energy International Holdings Ltd., senior note, 144A, 6.25%,
02/15/25

ServiceNow Inc., cvt., zero cpn., 06/01/22

Eclipse Resources Corp., senior note, 8.875%, 07/15/23

Vine 0il & Gas LP/Vine Qil & Gas Finance Corp., senior note, 144A, 9.75%,
04/15/23

AlA Group Ltd., senior note, 144A, FRN, 3.312%, 09/20/21 *

0SI Systems Inc., cvt., senior note, 1.25%, 09/01/22

Transportadora de Gas del Sur SA, senior note, 144A, 6.75%, 05/02/25
Petrobras Global Finance BV, senior bond, 7.25%, 03/17/44

SEACOR Holdings Inc., cvt., senior bond, 3.00%, 11/15/28

Cemex SAB de CV, cvt., sub. note, 3.72%, 03/15/20

Qwest Capital Funding Inc., senior bond, 6.875%, 07/15/28

Jones Energy Holdings LLC/Jones Energy Finance Corp., first lien,
144A, 9.25%, 03/15/23

Meccanica Holdings USA Inc., senior bond, 144A, 6.25%, 01/15/40

Teva Pharmaceutical Finance Netherlands 111 BV, senior note, 2.80%, 07/21/23
Jagged Peak Energy LLC, senior note, 144A, 5.875%, 05/01/26

Virgin Media Secured Finance PLC, 5.25%, 01/15/21

Sanchez Energy Corp., senior note, 6.125%, 01/15/23

HC2 Holdings Inc., cvt., senior note, 144A, 7.50%, 06/01/22

Lonestar Resources America Inc., senior note, 144A, 11.25%, 01/01/23
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170,000 MEG Energy Corp., senior bond, 144A, 6.375%, 01/30/23 CAN UsD 161,288 0.01
175,000 Green Plains Inc., cvt., senior note, 4.125%, 09/01/22 USA usb 154,656 0.01
138,000 Golar LNG Ltd., cvt., senior note, 2.75%, 02/15/22 BMU usD 127,449 0.01
103,000 Carbonite Inc., cvt., senior note, 144A, 2.50%, 04/01/22 USA usb 122,959 0.01
155,000 Teva Pharmaceutical Finance Netherlands 111 BV, senior bond, 3.15%, 10/01/26 ISR UsD 118,553 0.01
4,525,000 Banco Hipotecario SA, 144A, FRN, 55.25%, 11/07/22 1 ARG ARS 117,150 0.01
120,000 Verint Systems Inc., cvt., senior note, 1.50%, 06/01/21 USA usb 116,686 0.01
3,530,000 Banco Hipotecario SA, senior note, 144A, FRN, 51.791%, 01/12/20 t ARG ARS 98,420 0.00
3,700,000 Banco Supervielle SA, senior note, 144A, FRN, 56.625%, 08/09/20 t ARG ARS 98,247 0.00
105,000 Tutor Perini Corp., cvt., senior note, 2.875%, 06/15/21 USA usb 96,910 0.00
110,000 Petrobras Global Finance BV, senior bond, 5.625%, 05/20/43 BRA usb 92,594 0.00
90,000 The Greenbrier Cos.Inc., cvt., senior note, 2.875%, 02/01/24 USA usb 88,888 0.00
140,000 Nabors Industries Inc., cvt., 144A, 0.75%, 01/15/24 USA usD 86,672 0.00
85,000 Chesapeake Energy Corp., cvt., senior note, 5.50%, 09/15/26 USA UsD 68,626 0.00
57,000 Great Lakes Dredge and Dock Corp., senior note, 8.00%, 05/15/22 USA UsD 58,069 0.00
70,000 Flexion Therapeutics Inc., cvt., senior note, 3.375%, 05/01/24 USA usb 57,910 0.00
60,000 MEG Energy Corp., senior bond, 144A, 7.00%, 03/31/24 CAN usb 57,600 0.00
60,000 Whiting Petroleum Corp., cvt., senior note, 1.25%, 04/01/20 USA usb 56,875 0.00
50,000 Rovi Corp., cvt., senior note, 0.50%, 03/01/20 USA usb 47,688 0.00
35,000 SM Energy Co., cvt., senior note, 1.50%, 07/01/21 USA UsD 32,708 0.00
1,840,000 Banco Macro SA, senior note, 144A, 17.50%, 05/08/22 ARG ARS 32,246 0.00
45,000 Liberty Media Corp., cvt., senior bond, 2.25%, 09/30/46 USA usD 21,402 0.00
356,600,228 15.50
5,400,000 Government of Russia, senior bond, Reg S, 5.25%, 06/23/47 RUS usb 5,051,986 0.22
60,481,366 Government of South Africa, R186, 10.50%, 12/21/26 ZAF ZAR 4,577,142 0.20
3,800,000 Government of Russia, senior note, Reg S, 4.50%, 04/04/22 RUS UsD 3,852,159 0.17
42,535,000 Government of South Africa, 8.75%, 01/31/44 ZAF ZAR 2,632,809 0.11
3,021,000 Government of Argentina, senior note, 4.625%, 01/11/23 ARG UsD 2,396,031 0.10
1,962,000 Government of Turkey, senior bond, 7.00%, 06/05/20 TUR UsD 2,006,347 0.09
2,307,000 Government of Argentina, senior note, 5.625%, 01/26/22 ARG usb 1,955,183 0.09
29,074,931 Government of South Africa, 8.75%, 02/28/48 ZAF ZAR 1,799,362 0.08
1,640,000 Government of South Africa, 5.50%, 03/09/20 ZAF usD 1,665,318 0.07
1,435,000 Government of Argentina, senior note, Reg S, 3.875%, 01/15/22 ARG EUR 1,393,122 0.06
1,399,000 Petroleos Mexicanos, senior note, 4.625%, 09/21/23 MEX usb 1,316,459 0.06
1,339,000 Government of Saudi Arabia, senior note, Reg S, 2.375%, 10/26/21 SAU UsD 1,291,681 0.06
1,248,000 Government of Paraguay, senior note, Reg S, 4.625%, 01/25/23 PRY UsD 1,255,332 0.05
90,000,000 National Highways Authority of India, senior note, Reg S, 7.30%, 05/18/22 IND INR 1,223,803 0.05
1,240,000 Petroleos Mexicanos, senior bond, 4.875%, 01/24/22 MEX usb 1,210,240 0.05
1,115,000 Government of Brazil, senior bond, 4.875%, 01/22/21 BRA usb 1,142,318 0.05
1,782,000 Government of Argentina, 2.26% to 03/31/19, 4.74% thereafter, 12/31/38 ARG EUR 1,129,877 0.05
1,068,000 Petroleos Mexicanos, senior bond, Reg S, 6.50%, 01/23/29 MEX usD 997,779 0.04
942,000 Government of Bahrain, senior note, Reg S, 7.00%, 01/26/26 BHR UsD 967,420 0.04
964,000 Petroleos Mexicanos, senior bond, 5.50%, 01/21/21 MEX usb 961,841 0.04
978,000 Government of Bahrain, senior bond, Reg S, 7.50%, 09/20/47 BHR usb 947,824 0.04
843,492 Government of the Hellenic Republic, Reg S, 3.90%, 01/30/33 GRC EUR 881,210 0.04
932,000 Petroleos Mexicanos, senior note, 3.50%, 01/30/23 MEX usb 845,790 0.04
800,000 Government of Russia, senior note, Reg S, 5.00%, 04/29/20 RUS usb 813,378 0.04
30,965,000 Province of Buenos Aires, Reg S, FRN, 52.752%, 04/12/25 t ARG ARS 809,892 0.04
809,000 Eskom Holdings SOC Ltd., senior note, Reg S, 5.75%, 01/26/21 ZAF usD 764,678 0.03
27,380,000 Province of Buenos Aires, 144A, FRN, 49.216%, 05/31/22 t ARG ARS 704,312 0.03
701,000 Government of Nigeria, senior note, Reg S, 7.625%, 11/21/25 NGA UsD 678,729 0.03
576,000 ZAR Sovereign Capital Fund Propriety Ltd., senior note, Reg S, 3.903%,
06/24/20 ZAF usD 572,498 0.02
18,812,270 Government of Argentina, FRN, 65.508%, 06/21/20 1 ARG ARS 550,731 0.02
670,000 Province of Buenos Aires, senior note, 144A, 6.50%, 02/15/23 ARG usb 542,700 0.02
474,000 Government of Ecuador, senior note, Reg S, 10.75%, 03/28/22 ECU usb 480,518 0.02
464,000 Government of Indonesia, senior note, 4.45%, 02/11/24 IDN usb 468,031 0.02
403,000 Government of Indonesia, senior bond, 5.35%, 02/11/49 IDN usb 416,145 0.02
350,000 Government of Turkey, senior bond, 5.625%, 03/30/21 TUR UsD 351,081 0.02
345,000 YPF Sociedad Anonima, senior note, 144A, 6.95%, 07/21/27 ARG usD 282,469 0.01
252,000 Government of Angola, senior bond, Reg S, 9.375%, 05/08/48 AGO usb 236,610 0.01
285,139 Government of Argentina, FRN, 2.26%, 12/31/38 t ARG EUR 177,894 0.01
350,000 YPF Sociedad Anonima, senior note, 144A, FRN, 47.833%, 07/07/20 t ARG usb 142,240 0.01
49,492,939 2.15
8,115,000 U.S. Treasury Bill, 0.00%, 03/28/19 USA usD 8,068,771 35
7,800,000 U.S. Treasury Bill, 0.00%, 05/23/19 USA usD 7,724,241 34
7,500,000 U.S. Treasury 0.00%, 04/25/19 USA usD 7,442,247 32
7,416,200 U.S. Treasury 0.00%, 02/28/19 USA usD 7,387,802 32
7,000,000 U.S. Treasury 0.00%, 06/20/19 USA UsD 6,917,842 30
7,000,000 U.S. Treasury Bill, 0.00%, 07/18/19 USA usD 6,902,890 30
6,300,000 U.S. Treasury Bill, 0.00%, 01/03/19 USA usD 6,299,602
4,500,000 U.S. Treasury Bill, 0.00%, 08/15/19 USA usD 4,427,419 19

3,616,000 IH Merger Sub LLC, cvt.,

OCO0OO0O00O0OO0O0O0OO0OO0O OO
N
=

3.00%, 07/01/19 USA usD 4,041,252 18
1,650,000 EZCORP Inc., cvt., senior note, 2.125%, 06/15/19 USA usD 1,614,489 07
1,443,000 Green Plains Inc., cvt., senior note, 3.25%, 10/01/19 USA usb 1,442,711 06
1,235,000 RWT Holdings Inc., cvt., senior note, 5.625%, 11/15/19 USA usb 1,243,496 05
1,672,000 Element Financial Corp., cvt., sub. note, 144A, 5.125%, 06/30/19 CAN CAD 1,219,610 05
1,180,000 cCitibank NA, senior note, FRN, 3.061%, 09/18/19 t USA usD 1,178,446 05
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SolarCity Corp., cvt., senior note, 1.625%, 11/01/19

Navistar International Corp., cvt., senior sub. note, 4.75%, 04/15/19
Gilead Sciences Inc., senior note, FRN, 3.012%, 03/20/19 *

Gilead Sciences Inc., senior note, FRN, 3.042%, 09/20/19

Motel 6 Trust, 2017-M6MZ, M, FRN, 9.382%, 08/15/19 *t

American Express Credit Corp., senior note, FRN, 2.912%, 05/03/19 *
PepsiCo Inc., FRN, 2.599%, 05/02/19 *t

Government of Argentina, 3.75%, 02/08/19

United Technologies Corp., FRN, 2.891%, 11/01/19 *

JPMorgan Chase Bank NA, senior note, FRN, 3.414%, 09/23/19 *
Alimentation Couche-Tard Inc., senior note, 144A, FRN, 3.279%, 12/13/19
EP Petroecuador via Noble Sovereign Funding I Ltd., Reg S, FRN,
8.443%, 09/24/19 t

Nissan Auto Lease Trust, 2017-B, A2B, FRN, 2.665%, 12/16/19 t

Toyota Motor Credit Corp., senior note, FRN, 2.885%, 10/18/19 t
PepsiCo Inc., FRN, 2.678%, 10/04/19 t

Honda Auto Receivables Owner Trust, 2015-4, A3, 1.23%, 09/23/19

Aergen Structured Investments Cayman Blocker LLC **

Bunge Ltd., 4.875%, cvt. pfd.

Chesapeake Energy Corp., 5.75%, cvt. pfd.

Bruce Mansfield Unit 1 2007 Pass Through Trust, secured bond,
6.85%, 06/01/34 *

iHeartCommunications Inc., senior secured note, first lien,
11.25%, 03/01/21 *

SunEdison Inc., cvt., senior note, 144A, 0.25%, 01/15/20 *

Puerto Rico Commonwealth, 5.50%, 07/01/39 *
Puerto Rico Commonwealth, 5.00%, 07/01/41 *
Puerto Rico Commonwealth, 5.75%, 07/01/41 *
Petroleos de Venezuela SA, senior note, Reg S, 6.00%, 10/28/22 *

TerraVia Holdings Inc., cvt., senior sub. note, 5.00%,
10/01/19 *,**

2018 12 31
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9,223 0.00
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5 0.00

511,384 0.02
65,650 0.01
577,039 0.03
8,601,537 0.37
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1,125 0.00
16,099,355 0.70
427,313 0.02
299,600 0.01
142,438 0.01
121,648 0.00
990,999 0.04

0 0.00
17,090,354 0.74
17,667,393 0.77
1,373,244,178 59.69
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2019 2019

10,283,780.474 7,211,065.533 23,887,629.068
136,597.165 0.000 136,597.165
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