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mE FEALES HoE FHmECK R BeEbE (%)
A—ZX ;517 KJL ASIAN DEVELOPMENT BANK MIN 5% 09/03/2022 90, 000 76, 740 0.28
EXPORT DEVELOPMNT CANADA SER MIN 3. 25% 08/08/2017 65, 000 50, 994 0.19
GE CAP AUSTRALIA FUNDING DIP 7% 08/10/2015 160, 000 124, 786 0. 46
INTER-AMERICAN DEVEL BK EMTN (REG) 6.5% 20/08/2019 65, 000 57, 469 0.21
INTER-AMERICAN DEVELOPMENT BANK SER MIN 3. 75% 09/10/2018 120, 000 95, 983 0.35
INTERNATIONAL FINANCE CORP SER MIN (REG) 3.25% 22/07/2019 65, 000 51,122 0.19
INTL BK RECON & DEVELOP 3.75% 23/01/2019 70, 000 56, 031 0.21
KFW SER MIN 6% 19/01/2016 75, 000 58, 990 0.22
KREDITANSTALT FUR WIEDERAUFBAU (SER MTN) 6% 20/08/2020 150, 000 131, 820 0. 48
LANDWIRTSCH RENTENBANK SER MTN 6.5% 12/04/2017 80, 000 66, 094 0.24
NATIONAL AUSTRALIA BANK SER DIP 6% 15/02/2017 130, 000 105, 607 0.39
NEW SOUTH WALES TREASURY CORP SER 520 6% 01/05/2020 205, 000 182, 497 0. 67
ONTARIO (PROVINCE OF) MIN 6.25% 29/09/2020 35, 000 30, 957 0.11
QUEENSLAND TREASURY CORP (REG) (REG S) 4% 21/06/2019 200, 000 162, 425 0. 60
QUEENSLAND TREASURY CORP SER 16 (REG) 6% 21/04/2016 190, 000 150, 943 0.55
QUEENSLAND TREASURY CORP SER 21 (REG) 5.5% 21/06/2021 165, 000 144, 786 0.53
WESTPAC BANKING CORP MIN 7.25% 11/02/2020 100, 000 89, 608 0.33
TSTNLLTIL ANHEUSER-BUSCH INBEV WORLDWIDE INC (REG) 9.75% 17/11/2015 325, 000 102, 469 0.38
INTL FINANCE CORP SER GMTN (REG) 10% 12/06/2017 165, 000 51, 492 0.19
hFF KR CANADA (GOVT OF) (REG) 1.5% 01/02/2017 245, 000 199, 201 0.73
CANADIAN (GOVT OF) (REG) 1.25% 01/02/2016 415, 000 333, 431 1.23
CANADTAN (GOVT OF) (REG) 1.5% 01/03/2020 495, 000 408, 648 1.5
HERUFR GENERAL ELEC CAP CORP SER EMIN (BR) 6.25% 29/09/2020 25, 000 46, 589 0.17
IBM CORP SER EMIN (REG) 2.75% 21/12/2020 100, 000 161, 671 0.59
WESTPAC BANKING CORP EMTN 5% 21/10/2019 50, 000 88, 061 0.32
A4V RILE— INTL FINANCE CORP SER gmIN 6.45% 30/10/2018 4, 800, 000 75, 080 0.28
BEVYA > KOREA TREASURY BOND SER 1603 (REG) 4% 10/03/2016 (DIRTY) 250, 000, 000 229, 584 0.84
KOREA TREASURY BOND SER 1703 (REG) 3.5% 10/03/2017 (DIRTY) 200, 000, 000 185, 831 0. 68
AFvanry MEX BONOS DE DESARR FIX RT SER M (REG) 5% 15/06/2017 3, 162, 000 204, 424 0.75
MEX BONOS DE DESARR FIX RT SER M 4. 75% 14/06/2018 3, 235, 000 206, 731 0.76
MEXICO (UTD STATES OF) (SER M20) (REG) 8% 07/12/2023 2, 342, 500 168, 558 0. 62
MEXICO (UTD STATES OF) SER M20 10% 05/12/2024 790, 000 64, 472 0.24
/L9 z—%40O—% INIL BK RECON & DEVELOP SER GDIF (REG) 3.625% 22/06/2020 360, 000 49, 811 0.18
INTL BK RECON & DEVLOP EMIN (REG) 2.125% 29/05/2017 820, 000 106, 320 0.39
NORWEGIAN (GOVT OF) (REG) 4.25% 19/05/2017 405, 000 54, 945 0.2
NORWEGIAN GOVERNMENT (REG) 4.5% 22/05/2019 1, 500, 000 216, 571 0.8
NORWEGIAN GOVT SER 474 3.75% 25/05/2021 825, 000 119, 125 0. 44
Za1—Y—35 Y R KJL ASIAN DEVELOPMENT BANK (MTN) (REG) 3.25% 20/07/2017 125, 000 84, 690 0.31
ASTAN DEVELOPMENT BANK SER MTN (REG) 4.625% 06/03/2019 40, 000 28, 202 0.1
CITIGROUP INC (REG) 6.25% 29/06/2017 70, 000 49, 677 0.18
INTERNATIONAL BANK FOR RECONSTRUCTI SER MIN (REG S) (REG) 4.625% 40, 000 28, 343 0.1
INTERNATIONAL FINANCE CORP MIN 3.875% 26/02/2018 200, 000 137, 405 0.5
INTL BANK FOR RECON & DEVELOP (REG) MIN 4.5% 16/08/2016 150, 000 102, 997 0.38
INTL BANK RECON & DEVP SER MIN (REG) 3.375% 13/08/2017 75, 000 50, 949 0.19
INTL BK RECON & DEV SER MIN (REG) 4.625% 26/02/2019 135, 000 95, 259 0.35
INTL FINANCE CORP SER MTN 3.625% 20/05/2020 110, 000 74, 539 0.27
JPMORGAN CHASE & CO 4.25% 02/11/2018 230, 000 156, 699 0.58
NEW ZEALAND (GOVT OF) SER 1217 6% 15/12/2017 225, 000 163, 635 0.6
NEW ZEALAND (GOVT OF) SER 319 5% 15/03/2019 225, 000 163, 329 0.6
NEW ZEALAND (GOVT OF) SER 521 6% 15/05/2021 525, 000 409, 936 1.51
NZ LOCAL GOVT FUND AGENC 6% 15/12/2017 85, 000 61, 302 0.23
T4VEVRY PHILIPPINE (GOVT OF) SER 1053 6.5% 28/04/2021 10, 600, 000 271, 146 1
PHILIPPINES (REP OF) SER R102 7.375% 03/03/2021 2, 600, 000 68, 972 0.25
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PHILIPPINES (REPUBLIC OF) (REG) 4.95% 15/01/2021 11, 000, 000 254, 143 0.93
A 1—F 4% a—+ INTL BK RECON & DEVELOP SER GDIF (REG) 1.375% 23/06/2019 850, 000 106, 317 0.39
SWEDEN (GOVT OF) (SER 1047) (REG) 5% 01/12/2020 835, 000 125, 573 0. 46
SWEDISH GOVERNMENT SER 1054 3.5% 01/06/2022 790, 000 113, 630 0.42
SWEDISH GOVERNMENT SER 1057 1.5% 13/11/2023 2, 040, 000 258, 607 0.95
L UHAR—IL FJL SINGAPORE (GOVT OF) 2.375% 01/04/2017 300, 000 228, 415 0. 84
SINGAPORE (GOVT OF) 2.5% 01/06/2019 210, 000 161, 280 0.59
SINGAPORE (GOVT OF) 3.25% 01/09/2020 140, 000 110, 167 0.4
TEMASEK FINANCIAL I LTD GMTN 3.265% 19/02/2020 250, 000 194, 020 0.71
BAIN—Y THAILAND (GOVT OF) (REG) 3.125% 11/12/2015 (TLOAN53/06/5Y) 4, 000, 000 119, 310 0. 44
THAILAND GOVERNEMENT BOND (REG) 3.25% 16/06/2017 14, 900, 000 455, 925 1.68
XKL 21ST CENTURY FOX AMERICA (REG) 6.2% 15/12/2034 50, 000 58, 225 0.21
ABBVIE INC (REG) FRN 06/11/2015 40, 000 40, 062 0.15
ABBVIE INC SER WI (REG) 1.2% 06/11/2015 65, 000 65, 084 0.24
ADJUSTABLE RATE MORTGAGE TRUST SER 2004-5 CL 2A1 FRN 25/04/2035 225, 000 32,410 0.12
AECOM TERM B TERM LOAN USA-LIBOR-BBA 3M +300BPS 17/10/2021 62, 423 62, 657 0.23
AIR LEASE CORP (REG) CONV 3.875% 01/12/2018 180, 000 240, 050 0.88
ALTRIA GROUP INC (REG) 4.125% 11/09/2015 50, 000 50, 302 0.18
AMERICAN AXLE & MFG HLDG INC (REG) 6.625% 15/10/2022 165, 000 174, 488 0. 64
AMERICAN INTL GROUP (REG) VAR 15/05/2068 180, 000 236, 431 0. 87
APPLE INC (REG) 0.45% 03/05/2016 80, 000 79, 975 0.29
AT&T INC (REG) 0.8% 01/12/2015 21, 000 20, 997 0.08
B&G FOODS INC (REG) 4.625% 01/06/2021 145, 000 143, 550 0.53
B/E AREOSPACE TERM B TERM LOAN USD-LIBOR-BBA 3M +325BPS 109, 575 110, 328 0.41
BALL CORP (REG) 5.25% 01/07/2025 40, 000 39, 900 0.15
BALL CORP 4% 15/11/2023 225, 000 210, 094 0.77
BANK OF AMERICA CORP (REG) FRN 15/09/2026 175, 000 158, 458 0.58
BANK OF MONTREAL SER MTN (REG) 0.8% 06/11/2015 55, 000 55,079 0.2
BANK OF NOVA SCOTIA (REG) 2.9% 29/03/2016 230, 000 233, 968 0. 86
BANK OF NOVA SCOTIA (REG) FRN 15/07/2016 45, 000 45,182 0.17
BANK OF NOVA SCOTIA HOUS SER YCD (REG) 0.5351% 31/12/2015 60, 000 60, 000 0.22
BEAR STEARNS ADJUSTABLE RATE SER 2004-10 CL 12A3 FRN 25/01/2035 465, 000 71, 591 0.26
BEAR STEARNS ADJUSTABLE RATE SER 2005-5 CL A2 FRN 25/08/2035 340, 000 51, 982 0.19
BEAR STEARNS ALT-A TRUST SER 2004-12 CL 1A1 FRN 25/01/2035 1, 000, 000 105, 659 0.39
BEAR STERANS ALT-A TRUST SER 2004- 13 CL Al FRN 25/11/2034 995, 000 46,917 0.17
BERRY PLASTICS GROUP INC TERM D TERM LOAN USD-LIBOR-BBA 3M +250BPS 108, 065 107, 687 0.4
BURGER KING TERM B TERM LOAN USD-LIBOR-BBA 3M +350BPS 87,282 87, 337 0.32
CABLEVISION SYSTEMS CORP (REG) 8% 15/04/2020 155, 000 168, 950 0. 62
CALPINE CORP 5.75% 15/01/2025 140, 000 136, 850 0.5
CANADIAN IMPERIAL BANK (REG) 0.9% 01/10/2015 42, 000 42, 069 0.15
CANADIAN IMPERIAL BANK (REG) 2.35% 11/12/2015 70, 000 70, 577 0.26
CATALENT PHARMA SOLUTION INC TRANCHE B TERM LOAN USD-LIBOR-BBA 91, 217 91, 502 0.34
CBS CORP SER 10YR 3.5% 15/01/2025 130, 000 124, 414 0. 46
CCO HLDGS LLC (REG) 7% 15/01/2019 56, 000 58, 380 0.21
CCO HLDGS LLC/CAP CORP 5.75% 15/01/2024 145, 000 146, 450 0.54
COBIZ FINANCIAL INC VAR 25/06/2030 15, 000 15, 000 0. 06
COCA-COLA CO (THE) (REG) 1.5% 15/11/2015 145, 000 145, 578 0.53
COCA-COLA CO (THE) (REG) 1.8% 01/09/2016 82, 000 83, 025 0.31
COMMUNITY HEALTH SYSTEMS (REG) 8% 15/11/2019 250, 000 264, 688 0.97
COMMUNITY HEALTH TERM G TERM LOAN USD-LIBOR-BBA 3M +275BPS 31/12/2019 98, 748 98, 810 0.36
COMMUNITY HEALTH TERM H TERM LOAN USD-LIBOR-BBA 3M +300BPS 27/01/2021 50, 000 50, 128 0.18
CORRECTIONS CORP OF AMERICA (REG) 4.125% 01/04/2020 165, 000 164, 484 0.6
COX COMMUNICATIONS INC (REG) 5.5% 01/10/2015 35, 000 35, 398 0.13
CREDIT SUISSE MORTGAGE TRUST SER 2006-C4 CL AM FRN 15/09/2039 135, 000 141, 172 0.52
CROWN AMER/ CAP CORPOATION IV (REG) 4.5% 15/01/2023 140, 000 133, 700 0. 49
CROWN CASTLE TRANCHE B TERM LOAN USD-LIBOR-BBA 3M +250BPS 31/01/2021 185, 623 184, 927 0. 68
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DAVITA HEALTHCARE PARTNE (REG) 5% 01/05/2025 35, 000 33, 863 0.12
DELTA AIR LINES 2007-1 A SER 071A (REG) FRN 10/02/2024 210, 000 146, 217 0.54
DISH DBS CORP (REG) 7.875% 01/09/2019 145, 000 161, 131 0.59
DISH DBS CORP SER WI (REG) 5% 15/03/2023 120, 000 111, 600 0.41
DOMINION RESOURCES INC (REG) 2.25% 01/09/2015 145, 000 145, 399 0.53
DYNEGY INC TRANCHE B2 TERM LOAN USD-LIBOR-BBA 3M+300BPS 23/04/2020 113, 582 113, 926 0. 42
EAGLE BANCORP INC 5. 75% 01/09/2024 40, 000 40, 500 0.15
ECOPETROL 5. 875% 18/09/2023 100, 000 105, 500 0.39
ENDO FIN LLC/ENDO FINCO WI-1 (REG) 7.25% 15/01/2022 200, 000 213, 750 0.79
ENDO LUXEMBOURG FINANCE T TERM B TERM LOAN USD-LIBOR-BBA 3M +300BPS 58, 080 58, 261 0.21
EXGEN TEXAS POWER TERM B TERM LOAN USD-LIBOR-BBA 3M 18/09/2021 46, 250 45, 807 0.17
EXPRESS SCRIPTS HOLDING (REG) 3.5% 15/06/2024 77, 000 75, 387 0.28
EXXON MOBIL CORPORATION (REG) 2.709% 06/03/2025 115, 000 111, 589 0.41
FIDELITY NATIONAL FINANCIAL INC (REG) 4.25% 15/08/2018 15, 000 30, 852 0.11
FIRST FRANKLIN SER 05-FF7 CL M2 FRN 25/07/2035 35, 000 33, 505 0.12
FIRST NIAGARA FINANCIAL GROUP INC (REG) 7.25% 15/12/2021 135, 000 150, 151 0.55
FOUR SEASONS HOLDINGS INC TERM LOAN USD-LIBOR-BBA 3M +275BPS 153, 140 153, 188 0.56
FRONTIER COMMUNICATIONS CORP (REG) 7. 125% 15/01/2023 130, 000 116, 025 0.43
GCCFC COMMERCIAL MORTGAGE TRUST SER 2006-GG7 CL AM FRN 10/06/2016 190, 000 196, 377 0.72
GENERAL MOTORS FINL CO (REG) 4.375% 25/09/2021 90, 000 93, 347 0.34
GEORGIA POWER CO SER B (REG) 5.7% 01/06/2017 24, 000 26, 007 0.1
GOODYEAR TIRE & RUBBER CO. (THE) (REG) 7% 15/05/2022 130, 000 142, 350 0.52
GRIFOLS TERM B TERM LOAN USD-LIBOR-BBA 3M +300BPS 07/03/2021 113, 563 113,710 0. 42
GS MORTGAGE SECURITIES CORPORATION IT SER 2006-GG6 CL AM FRN 220, 000 224, 462 0. 82
GSAA HOME EQUITY TRUST SER 05-11 CL 3Al FRN 25/10/2035 1, 000, 000 171, 470 0.63
GSR MORTGAGE LOAN TRUST SER 2004-5 CL 2A1 FRN 25/05/2034 675, 000 55, 385 0.2
HCA HOLDINGS INC (REG) 6.25% 15/02/2021 215, 000 232,738 0. 86
HCA INCORP (REG) 7.5% 15/02/2022 270, 000 311, 513 1.14
HEALTHSOUTH CORP (REG) CONV 2% 01/12/2043 50, 000 64, 245 0.24
HEWLETT-PACKARD CO (REG) 2.65% 01/06/2016 90, 000 91, 148 0.33
HEWLETT-PACKARD CO. 2.125% (REG) 13/09/2015 75, 000 75,210 0.28
HILTON WORLDWIDE FINANCE LLC TRANCHE B TERM LOAN 78, 644 78, 732 0.29
HJ HEINZ CO B2 TERM LOAN USD-LIBOR- BBA 3M+250BPS 05/06/2020 142, 588 142, 783 0.52
HOLOGIC INC SER 2012 (REG) CONV STP 01/03/2042 20, 000 26, 559 0.1
HOME DEPOT INC (REG) 5.4% 01/03/2016 107, 000 110, 373 0.41
HOST HOTELS & RESORTS LP (REG) 5.25% 15/03/2022 120, 000 130, 130 0. 48
HUDSON'S BAY CO TERM B TERM LOAN USD-LIBOR-BBA 3M +375BPS 04/11/2020 62, 892 63, 145 0.23
IBM CORPORATION (REG) FRN 05/02/2016 35, 000 35,016 0.13
IMS TERM B TERM LOAN USD-LIBOR-BBA 3M +275BPS 17/03/2021 103, 688 103, 153 0.38
INDEPENDENT BANK GRP INC 5.875% 01/08/2024 60, 000 62, 400 0.23
INTEL CORP (REG) 3.25% 01/08/2039 CONV 120, 000 182, 606 0. 67
JOHNSON CONTROLS INC (REG) 5.5% 15/01/2016 25, 000 25, 641 0. 09
JP MORGAN CHASE COMMERCTAL MORTGAGE SER 2006-LDPT CL AM FRN 15/04/2045 90, 000 93, 741 0.34
JP MORGAN CHASE COMMERCTAL MORTGAGE SER 2007-CBI8 CL A4 FRN 12/01/2017 65, 000 64, 228 0.24
JP MORGAN CHASE COMMERICAL MTGE SEC SER 2006-LDP7 CL A4 15/04/2045 90, 000 84, 866 0.31
JP MORGAN MORTGAGE TRUST SER 2007-A1 CL 1A1 FRN 25/07/2035 795, 000 148, 504 0.55
L BRANDS INC (REG) 5.625% 15/10/2023 335, 000 353, 844 1.3
LA FRONTERA GENERATION LLC TRANCHE B TERM LOAN USD-LIBOR BBA 106, 333 105, 956 0.39
LAMAR MEDIA CORP (REG) 144A 5% 01/05/2023 145, 000 144, 819 0.53
LG&E AND KU ENERGY LLC (REG) 2.125% 15/11/2015 145, 000 145, 550 0.53
LIBERTY INTERACTIVE CORP (REG) CONV 0.75% 30/03/2043 50, 000 79, 709 0.29
LOCKHEED MARTIN CORP (REG) 2.9% 01/03/2025 115, 000 110, 225 0.41
MACYS RETAIL HLDGS INC (REG) 7.875% 15/08/2036 45, 000 48, 150 0.18
MALLINCKRODT TERM B TERM LOAN USD-LIBOR-BBA 3M +275BPS 19/03/2021 206, 926 206, 328 0.76
MENS WEARHOUSE TERM B TERM LOAN USD-LIBOR-BBA 3M +350BPS 18/06/2021 34, 638 34, 789 0.13
MERCK & CO INC (REG) 2.25% 15/01/2016 170, 000 171, 553 0.63



V=254 7 - ILEVINERI7 VR
Ad—R (BEAYTHY -BA) /Ba—R (ABAYILL -EA)

HE Eatri4s BoE FHmEECK BV) BE R (%)
MERCK & CO INC (REG) FRN 18/05/2016 30, 000 30, 047 0.11
MERCK & CO. INC (REG) 2.75% 10/02/2025 75, 000 71,731 0.26
METLIFE INC (REG) 6.4% 15/12/2036 55, 000 60, 363 0.22
MGIC INVESTMENT CORP. (REG) CONV 2% 01/04/2020 100, 000 167, 394 0. 62
MORGAN STANLEY MORTGAGE LOAN TRUST SER 2004-8AR CL 4A1 FRN 25/10/2034 750, 000 102, 445 0.38
NEW CENTURY HOME EQUITY LOAN TRUST 2005 1 SER 05-1 CL M1 FRN 45, 000 43, 566 0.16
NISOURCE FINANCE CORP (REG) 4.8% 15/02/2044 140, 000 142, 405 0.52
NISOURCE FINANCE CORP (REG) 5.65% 01/02/2045 40, 000 45, 065 0.17
NORFOLK SOUTHERN CORP (REG) 5.75% 15/01/2016 40, 000 41, 052 0.15
PERU (REPUBLIC OF) (REG) 7.35% 21/07/2025 100, 000 130, 750 0.48
PNC FUNDING CORP (REG) 4.25% 21/09/2015 145, 000 146, 096 0.54
PRUDENTIAL FINANCIAL INC (REG) VAR 15/09/2042 140, 000 148, 925 0.55
PVH CORP (REG) 4.5% 15/12/2022 100, 000 100, 125 0.37
QVC INC (REG) 4.45% 15/02/2025 WI 85, 000 81,979 0.3
QVC INC SER WI (REG) 5.95% 15/03/2043 235, 000 220, 759 0.81
RADIAN GROUP INC (REG) 5.25% 15/06/2020 45, 000 44, 888 0.16
REGIONS FINANCIAL CORP (REG) 7.375% 10/12/2037 25, 000 31, 394 0.12
RESIDENTIAL ASSET SECURITIES CORP SER 05-KS7 CL M4 FRN 25/08/2035 20, 000 19, 382 0. 07
RIO TINTO ALCAN INC (REG) 7.125% 15/07/2028 70, 000 89, 095 0.33
ROYAL BANK OF CANADA (REG) 2.625% 15/12/2015 80, 000 80, 825 0.3
ROYAL BANK OF CANADA SER GMTN (REG) FRN 08/03/2016 54, 000 54, 128 0.2
ROYAL BANK OF CANADA SER MTN (REG) 0.85% 08/03/2016 85, 000 85, 239 0.31
SBA COMMUNICATIONS TERM B TERM LOAN USD-LIBOR-BBA3M +250BPS 74, 250 73,703 0.27
STIFEL FINANCIAL CORP (REG) 4.25% 18/07/2014 215, 000 212, 487 0.78
STRUCTURED ASSET SECURITIES CORP SER 2003-37A CL 3A6 FRN 25/12/2033 350, 000 120, 224 0. 44
SYNOVUS FINANCIAL CORP (REG) 5.125% 15/06/2017 260, 000 269, 100 0.99
SYNOVUS FINANCIAL CORP (REG) 7.875% 15/02/2019 235, 000 265, 550 0.98
TENET HEALTHCARE CORP (REG) 4.375% 01/10/2021 145, 000 142, 825 0.52
THORNBURG MORTGAGE SECURITIES TRUST SER 07-4 CL 1A1 FRN 25/09/2037 225, 000 54, 446 0.2
T-MOBILE US INC 6.125% 15/01/2022 230, 000 237, 475 0.87
T-MOBILE USA INC (REG) 6.836% 28/04/2023 305, 000 319, 488 1.17
TORONTO-DOMINION BANK SER MIN (REG) FRN 13/07/2016 35, 000 34, 996 0.13
TOYOTA AUTO RECEIVABLES OWNER TRUST SER 2014-B CL A3 FRN 15/03/2018 70, 000 70, 097 0.26
TREEHOUSE FOODS INC (REG) 4.875% 15/03/2022 180, 000 181, 125 0. 67
TRINITY INDUSTRIES INC. (CONV) (REG) 3.875% 01/06/2036 25, 000 31,570 0.12
TYSON FOODS INC. (REG) STP 01/04/2016 30, 000 31, 304 0.12
UNITED MEXICAN STATES (REG) 4.6% 23/01/2046 200, 000 185, 444 0. 68
UNITEDHEALTH GROUP (REG) 5.375% 15/03/2016 55, 000 56, 775 0.21
UNITEDHEALTH GROUP INC 0.85% 15/10/2015 20, 000 20, 021 0.07
VALEANT PHARMACEUTICALS TERM BE TERM LOAN USD-LIBOR-BBA 3M +300BPS 88, 243 88, 056 0. 32
VALLEY NATIONAL BANCORP (REG) 4.55% 30/06/2025 35, 000 35, 067 0.13
VECTOR GROUP LTD CONV (REG) 2.5% 15/01/2019 60, 000 88, 917 0.33
VERIZON COMMUNICATIONS SER REGS 4.272% 15/01/2036 75, 000 68, 637 0.25
VODAFONE GROUP PLC (REG) FRN 19/02/2016 45, 000 45, 007 0.17
WACHOVIA BANK COMMERCIAL MORTGAGE TRUST SER 2007-C31 CL AM 15/04/2014 150, 000 159, 296 0.59
WAMU MORTGAGE PASS THROUGH CERTIFICATES SER 05-AR3 CL A2 270, 000 52, 892 0.19
WAMU MORTGAGE PASS-THROUGH CERTIFICATES SER 04-AR14 CL Al 450, 000 83,973 0.31
WAMU MORTGAGE PASS-THROUGH SER 2005-AR6 CL 2A1A FRN 25/04/2045 575, 000 61, 335 0.23
WELLPOINT INC (REG) CONV 2.75% 15/10/2042 150, 000 330, 596 1.21
WESTERN ALLIANCE BANK (REG) VAR 15/07/2025 50, 000 49, 906 0.18
WESTPAC BANKING CORP (REG) 3% 09/12/2015 100, 000 101, 083 0. 37
WILLIAMS COMPANIES INC (REG) 4.55% 24/06/2024 135, 000 130, 859 0.48
ity &F 25, 466, 168 93. 55
ZTDMERE 1,745,719 6.45
flE EEHREE 27,211,947 100. 00
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HEI33MEFIATERE (104F) 299, 383 | H320[EIFIATER (104F) 316, 410
55 37 (B Hh 5/ 3 [ A8 4 i A 4 204,316 | ZE616[0] HUUHEBAZEANME 302, 514
S5 A4[RTH T 2N S S AR 4 g A A 202,926 | F16[E] H ARBORBREIRITHE S 300, 964
B335 R AT ERE (104F) 200, 736 | #5268[EIFIATERE (104E) 279, 138
HE336MFIATERE (104F) 152,574 | %A3MFIfFEE (204F) 230, 056

(E1) @EIFZTELRETT,

(E2) ENOBERGICE D bOEFEENTEY £EA,

(BaF] 733 E Eh Tl F8A, )

B EERALEDOIREIIRRER (20144E2 A18H ) H20154E 2 H16 H £ 7)

LHPICRT DRERRA L ORGIFETH Y EHA,
() FIFBIFRA & HRVHRAER ORI AT BT 2 A5 11 46505 1 TEUC BUE & 12 FUBBIER A C 7,
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MAAAZEDOBHEMAM (201542 H 16 HHfE)
EA REE) oHE

FEFERIBER
4 i | =0 4 o | B BH#L e fF 5B OB oM A B R
& oo |mm e mow e A ok | PR
TM M % % % % %
2w w o ORI TREN| AH| o) &% M| (@)
W B )50 000) |( 1509, 558) (68 O (B Gn| @h
¥ Bk M % | 1,459,574 | 1,510,825 6.8 — 1.1 4.8 0.9
B < 4 @ &) |[(1,459,574) [( 1,510, 825) (6.8) (—) (1.1) (4.8 (0.9
_ o 300, 000 301, 003 1.4 — — . .
@ BB |0 500 000) [ 301 003) (1.4 (=) C =) ( 8. 8) ( 8. g)
H®om e F O 1, 300, 000 1, 333, 549 6.0 - 1.9 2.8 1.4
(BieBEE ANES) | 1,300,000) |( 1,333, 549) (6.0) (—) (1.9 (2.8 (1.4
N 2 20,482, 574 | 21, 757, 172 98.5 — 56. 9 28.7 13.0
i ( 5,199,574) |( 5,384, 488) (24. 4) (—) (8.0) (12.8) (3.7
(FE1) ( )PNIEFE LS TH®EE T,
(FE2) FALLSRIT, YK OHE EERAEIC T 2 RO FIS T,
(FE3) HHIAA - FMAED BATRE I8 0 BT,
(JE4) —ENITHANDDH Y FHA,
AR R B
R’ L i B 3 x
& iz 4 Bl OF | M om & B | ¥ M % | HEFEAA
EEFES % +M TH
FE339EIFIFHERE (2 4) 0.1 300, 000 300, 258 2016/ 4 /15
H340EFIFEME (2 4) 0.1 600, 000 600, 516 2016/ 5 /15
o5l EE (54F) 0.6 100, 000 100, 627 2016/ 3 /20
HoemEIFIfTEME (54) 0.5 100, 000 100, 519 2016/ 3 /20
FOTIEFIFEE (54F) 0.4 100, 000 100, 500 2016/ 6 /20
HOSEIFIfTER (54F) 0.3 100, 000 100, 366 2016/ 6 /20
FE102[E R EME (5 4F) 0.3 200, 000 200, 972 2016/12/20
F104EFIGHER (5 4F) 0.2 200, 000 200, 644 2017/ 3 /20
F106[ElFIfFEE (5 47) 0.2 300, 000 301, 122 2017/ 9 /20
FE107EIFIGHER (5 4F) 0.2 230, 000 230, 910 2017/12/20
F108[EFIFEE (5 4) 0.1 300, 000 300, 339 2017/12/20
F110EIFIFHERE (5 4F) 0.3 200, 000 201, 444 2018/ 3 /20
FILEFRISEE (5 4) 0.4 250, 000 252, 575 2018/ 3 /20
E AR EE (5 4) 0.3 200, 000 201, 572 2018/ 9 /20
F1I5EFIGHER (5 4) 0.2 150, 000 150, 643 2018/ 9 /20
FL16EFIEE (5 4) 0.2 100, 000 100, 420 2018/12/20
F122[EFIGHER (5 4) 0.1 300, 000 299, 421 2019/12/20
%1 EFISERE (4042) 2.4 120, 000 144, 838 2048/ 3 /20
%6 [FITEE (404F) 1.9 50, 000 53, 676 2053/ 3 /20
57 BRI ER (404F) 1.7 20, 000 20, 309 2054/ 3 /20
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* B H Y H x
& izl 4 Bl | B om 4 | M | mEFEAR
EfEFES % +M TH
F2T9EIFIGHER (104F) 2.0 230, 000 234,912 2016/ 3 /20
F280[EIFIFHEE (104F) 1.9 130, 000 133, 250 2016/ 6 /20
F282[al Rt E L (104F) 1.7 130, 000 133, 441 2016/ 9 /20
E2g4El R EME (1047) 1.7 150, 000 154, 581 2016/12/20
289 R EE (1047) 1.5 230, 000 239, 409 2017/12/20
F29TEFIFFEE (1047) 1.4 210, 000 220, 472 2018/12/20
F300[EIFIFHERE (104F) 1.5 510, 000 538,917 2019/ 3 /20
F305EIFIFHERE (104F) 1.3 400, 000 422, 284 2019/12/20
H309[EFIFHEGE (104F) 1.1 480, 000 504, 393 2020/ 6 /20
H310EFIFEME (1047) 1.0 100, 000 104, 766 2020/ 9 /20
F312[E R EE (1047) 1.2 210, 000 222, 883 2020/12/20
F314AEFIFEE (1047) 1.1 100, 000 105, 789 2021/ 3 /20
F315EIFIFHER (1047) 1.2 100, 000 106, 588 2021/ 6 /20
F316[EIFIFHERE (104F) 1.1 100, 000 105, 960 2021/ 6 /20
HE31TEFIAERE (104F7) 1.1 200, 000 212, 044 2021/ 9 /20
H319EFIFEME (1047) 1.1 100, 000 106, 104 2021/12/20
321 R EE (1047) 1.0 100, 000 105, 402 2022/ 3 /20
322 R EE (1047) 0.9 50, 000 52, 352 2022/ 3 /20
F324EIFIFHERE (1048) 0.8 120, 000 124, 753 2022/ 6 /20
F325EIFIFHEE (104F) 0.8 300, 000 311, 820 2022/ 9 /20
#326[EFIfHEGE (104F) 0.7 400, 000 412, 564 2022/12/20
5 328[EFIfEE (1047) 0.6 200, 000 204, 572 2023/ 3 /20
H33LEFIFEE (1047) 0.6 200, 000 204, 166 2023/ 9 /20
332 R EE (1047) 0.6 200, 000 203, 934 2023/12/20
F333EIFIFHEE (104F) 0.6 300, 000 305, 526 2024/ 3 /20
F334EIFIFHERE (104F) 0.6 300, 000 305, 259 2024/ 6 /20
% 335[EFIfHEGE (104F) 0.5 200, 000 201, 474 2024/ 9 /20
#5336 FIfEME (1047) 0.5 150, 000 150, 847 2024/12/20
% 2 mIFIfTERE (304F) 2.4 400, 000 485, 416 2030/ 2 /20
% 6 EIFIfTER (304F) 2.4 41, 000 49, 556 2031/11/20
F12lEfEE (304) 2.1 130, 000 149, 368 2033/ 9 /20
F5EFIFEE (304F) 2.5 50, 000 60, 580 2034/ 6 /20
HI8EIFIfTEE (304F) 2.3 110, 000 129, 058 2035/ 3 /20
F21mIFIfTERE (3047) 2.3 100, 000 117, 356 2035/12/20
FosmEIFIfTERE (304F) 2.3 120, 000 140, 768 2036/12/20
FogEIFIfTER (304F) 2.5 120, 000 145, 308 2038/ 3 /20
20l FIFEME (3047) 2.4 190, 000 226, 907 2038/ 9 /20
32l EE (304F) 2.3 50, 000 58, 955 2040/ 3 /20
H34mEIFITERE (304F) 2.2 90, 000 104, 253 2041/ 3 /20
H35EIFIfTERE (304F) 2.0 150, 000 167, 274 2041/ 9 /20
H36mEIFIfTERE (304F) 2.0 50, 000 55, 726 2042/ 3 /20
F3TEFITER (304F) 1.9 100, 000 109, 081 2042/ 9 /20
FE38IEFIFEME (3047) 1.8 150, 000 160, 156 2043/ 3 /20
253910 F A EE (304F) 1.9 50, 000 54, 464 2043/ 6 /20
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& izl 4 Bl | B om 4 | M | mEFEAR
EfEFES % +M TH
40 FIFEME (304) 1.8 50, 000 53, 267 2043/ 9 /20
FALEFISEE (304F) 1.7 50, 000 52, 065 2043/12/20
Ha4mEFIfTERE (3047) 1.7 50, 000 51, 942 2044/ 9 /20
HA3mEFITERE (204) 2.9 100, 000 112, 654 2019/ 9 /20
FATEIFISERE (204) 2.2 150, 000 167, 181 2020/ 9 /21
FO3MEFTER (204F) 1.8 100, 000 111, 968 2023/ 6 /20
FeslalFIfTEME (204) 1.9 20, 000 22, 647 2023/12/20
Feslal T EE (204F) 2.2 53, 000 61, 495 2024/ 3 /20
Er2mEFfTERE (204) 2.1 220, 000 254, 526 2024/ 9 /20
ETARFISERE (204) 2.1 35, 000 40, 534 2024/12/20
FET6EIFITERE (204F) 1.9 100, 000 114, 149 2025/ 3 /20
FBI8EIFITER (204F) 1.9 54, 000 61,701 2025/ 6 /20
1A EME (2047) 2.0 100, 000 115, 429 2025/ 9 /20
Fe2lalFfFEE (204F) 2.1 20, 000 23, 287 2025/ 9 /20
HER3EFITERE (2047) 2.1 100, 000 116, 625 2025/12/20
HeAmIFIfTERE (2047) 2.0 100, 000 115, 596 2025/12/20
FIOmIFIfTERE (204F) 2.2 100, 000 118, 229 2026/ 9 /20
FILEIFITER (204F) 2.3 100, 000 119, 321 2026/ 9 /20
Fo2lalFIfFEME (204) 2.1 50, 000 58, 611 2026/12/20
oAl R EE (204F) 2.1 70, 000 82,105 2027/ 3 /20
HosEIFIfTER (204F) 2.3 300, 000 359, 187 2027/ 6 /20
FE100[EFIFHEE (204F) 2.2 140, 000 166, 163 2028/ 3 /20
F108[EFIFEE (2047) 1.9 440, 000 505, 005 2028/12/20
FI21EFIFEE (204) 1.9 100, 000 114, 058 2030/ 9 /20
F124EIFIGHER (204F) 2.0 80, 000 92, 260 2030/12/20
F125EFIFHERE (204F) 2.2 100, 000 118, 097 2031/ 3 /20
E127E R EE (204F) 1.9 100, 000 113, 649 2031/ 3/20
129 R EE (204F) 1.8 20, 000 22, 403 2031/ 6 /20
13RI EE (2047) 1.8 50, 000 55, 763 2031/12/20
B I3AEFIEE (2047) 1.8 150, 000 166, 899 2032/ 3 /20
F136[EIFIFHER (204F) 1.6 70, 000 75, 740 2032/ 3 /20
139 EIFIGHERE (204F) 1.6 100, 000 107, 986 2032/ 6 /20
EL41EFRIERE (204F) 1.7 180, 000 196, 394 2032/12/20
H142E R EE  (2047) 1.8 100, 000 110, 684 2032/12/20
5 144ERIEE  (2047) 1.5 150, 000 158, 451 2033/ 3 /20
B 145[EFIFHEE (2047) 1.7 150, 000 162, 861 2033/ 6 /20
F1ATEIFIGHER (204F) 1.6 50, 000 53,195 2033/12/20
25 148[EI R EE  (204F) 1.5 350, 000 365, 732 2034/ 3 /20
/N 7 15, 973, 000 17, 102, 239
5 (R
H13[E U AT AN E 1.93 100, 000 106, 293 2042/ 3 /19
664 1R H AR A TEAME 1.4 200, 000 209, 668 2018/12/20
H5668[H] B HUAR A TEAME 1.54 150, 000 158, 470 2019/ 3 /20
55 155[A14 2% ) 1 R A SR 1.61 100, 000 104, 956 2018/ 6 /20
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& izl 4 Bl | B om 4 | M | mEFEAR
M5 RES % TH TH
SERR234F BB 2 [A] 8 R A BN E 0. 425 100, 000 100, 436 2016/ 5 /24
F61[a 3L R T 5 A B H ) 1 1.55 100, 000 104, 539 2018/ 4 /25
FRE204F EE S 4 RIS T ATEAE 1.71 100, 000 105, 841 2018/11/16
5537 [RI 17 2 HE AR G Rl AR A 5 0. 852 200, 000 206, 982 2022/ 6 /28
FEA0[R]HE 7 2 HE[F R 4 R A A 0.825 200, 000 206, 508 2022/ 9 /28
B AR 1 7 2 M (R4 R (8 0. 791 200, 000 205, 862 2023/ 1 /27
/N i 1, 450, 000 1, 509, 555
FekfE S (Br< eRbE)
5O BB AIE R 28 2 [ A G m i 12 5 0.32 200, 000 201, 390 2019/ 4 /25
55864 BN BUR PRAE LA B A 3EAE 0 1.9 100, 000 102, 459 2016/ 6 /22
HERTTIRIBUMF PRAEL = A M 1.9 100, 000 104, 361 2017/ 7 /18
25881 [AIBURF PRAEA B A S E 1.5 130, 000 135, 358 2018/ 1 /23
5361 BUR PRAE A A il B AT - R A (i 1.9 200, 000 208, 478 2017/ 6 /20
SES2ARI BT IRAE B AR BRI A - SR AR 1.6 100, 000 104, 539 2018/ 2 /28
%52918] H ARBOR B & ST 1.86 100, 000 103, 158 2016/12/20
H3500] H A Bl B R - A P 2 1.65 200, 000 209, 122 2018/ 3 /20
1 BEIEHEME AR B A S R 2.13 35, 041 37, 688 2042/ 5 /10
5 7 [ HE MR AR S TR S A AT 2.25 25, 205 27, 247 2037/5/10
5010 ST MR B & il S RIS 1.67 77,902 82, 351 2046/ 7 /10
B T5 R AHE ML Al S TS 1.26 91, 426 94, 392 2048/ 8 /10
FE5TIRI T [ AR i Ak U A A 0.294 100, 000 100, 279 2019/ 3 /20
/I it 1, 459, 574 1,510, 825
SRME S
VNS T565 BB 0.3 200, 000 200, 454 2018/ 5 /25
#5259[01(5 < A 0.55 100, 000 100, 549 2016/ 6 /27
/N it 300, 000 301, 003
EiEtfE s (B EIENES)
A1 1A E RS 3.125 100, 000 106, 348 2017/ 4 /25
TS TV &TA « R—NT 4 v F R RS 0. 258 100, 000 100, 165 2016/ 6 /20
BLE ST Y = o 7 S I AR L 1.081 100, 000 102, 597 2018/ 3 /20
55 1 AR ZE H A 20146 & 45 E B Rt 0.51 100, 000 100, 179 2019/8/7
F8110] = 22 P IR s A h MR (R A A 1.518 100, 000 103, 533 2032/ 6 /25
S 5AIEIRE RS = H A ERA T SR LR A A 0. 49 100, 000 100, 468 2016/ 7 /20
EI0ERAER H T 7 A S AR EAE 0. 26 100, 000 100, 047 2019/ 6 /20
Z555[R1/ )~ FH A Sk U ph SR LR A 1.367 100, 000 106, 137 2020/12/17
FEO9IR] B H A ik & SRR s 1k 4 R 5 - 1.222 100, 000 105, 062 2020/ 7 /22
5523 [B] BRI & S AR s MR R 5 A 2. 14 100, 000 106, 192 2018/ 4 /25
%630 H RBE Eatk NS thEE B A 0. 69 100, 000 102, 031 2023/ 3 /20
B8EA—A T VT « 2T 2V APYTHEHE 0. 407 100, 000 100, 434 2019/5/2
WARY FN~w—b s ART—X « A 27 HEHE 0.94 100, 000 100, 356 2015/ 7 /28
/N ik 1, 300, 000 1, 333, 549
& i 20, 482, 574 21,757, 172
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201} EiN # il 369, 999 = = e A 82,665,945
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(ks HE BRI E K E) 34,213,378, ~==25A 7 « 7
DT AT =T YRR T 7 > R91, 8450, v =27
A7 - EEESREIE T 7 o 8 Da—2x (BF~y Vi
L -4 2M) 91,450/, ~ == 74 7 « EEE SR

77V K Ca—x (AE~yUdHb - 4E20E) 91,450,

V=274 7 - EHESFEIET 7 K Ba—x (A
A~y UL BA) 91,4501, v ==2T 4 7 - BEhE AR
KT 7 K Aa—2R (A~ Vb0 - mH) 91,450
M, v=29A4 7« 7LXT 7L 77 K Da—=x
(BRr~> V7L - 2[E) 90,400, ~==2F47 -7
LETTUIE T 70 R Ca—2R (AB~y Vb - 4F
20E) 90,400, v =251 7 - 7L XTI T 7 o
F Ba—x (BF~yI7%L - EH) 90,400, v==
TAT TR VTNEMT 7R Aa—R (BE~y
UHh - mA) 90,400, v == T A 7 « RITENHEME
TR (BEASyTHY - M ERESEM) 14-06
89,4461, v =274 7 « SMTHMEHE 7 F14—0
7 89,302H, v==274 7 - SUTENMEET 7 R 15
—01 87,215 T,

1 172 0l pERRILL. 13181 CF,

U RREERRTEHY T A,

L2 b0EERET,

(F2) HEORROF T E)BMEREEBREESLHHDIL. Fit
DIBNFEEDRE, BIMNFREZ LIAEED D IeARZ 2 LW
EES D VET,

(7 3) HEORBOF T F) BUEBEE L HDOIE, FRiEH
DS, TEARD BRI E 75 LW 22815 2 W E T,



R=a1547 - BRBHEA VT VIR - IHF-T7 UK

BHsHE
LSNP
CRBEOEMICEDE T, TIUNAT 0 TEBNCET 20 AR AEEETVE L, (BHE
H :20144E12A 1 H)
EREENOMRK, BREEICBIT 2 EBEHRBOEMHEZHEMT 5720, BitlKICTEOEH 21T
WE L7, (£FH :20144F12H 1 H)
CERERNOMK), ERFICB T 2EmMAETRIICEA L, GBiERICIMEOE LT 2TV E L,
(ZEWH : 20144E12H 1 H)

& A OLTE
FUHEHTH Y A,





