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AEGIS ASSET BACKED SEC TR 2005-2 06/35
AMERICAN AIRLINES INC 04/28/2023

APPLE INC 3.2 05/13/2025

APPLE INC 2.4% 5/3/2023

ABBVIE INC 1.8 05/14/2018

ABBVIE INC 3.6 05/14/2025

AMERIS BANCORP VAR 03/15/2027
ANHEUSER-BUSCH INBEV FIN 1.25 01/17/18
ANHEUSER-BUSCH INBEV FIN 2.65 02/01/21
ANHEUSER-BUSCH INBEV FIN 3.65 02/01/26
ANHEUSER-BUSCH INBEV WOR 7.75% 1/15/19
ABBOTT LABORATORIES 2.95 03/15/2025
ACE INA HOLDINGS 3.35 05/03/2026

AECOM 10/15/2022

AECOM 5.875 10/15/2024

ACCESS MIDSTREAM PARTNER 4.875% 5/15/23
ACTAVIS FUNDING SCS 3.8 03/15/2025
ASTORIA FINANCIAL CORP 3.5 06/08/2020
AMERICAN INTL GROUP 8.175% 5/15/2058

AIR MEDICAL GROUP HOLDINGS 04/28/2022
AIR LEASE CORP 3.875% 12/1/2018
ALBERTSON'S LLC 08/25/2021

AMGEN INC 3.875% 11/15/2021

AAMES MORTGAGE INVESTMENT 1.17385 10/35
AMERICAN TOWER CORP 4 06/01/2025
AMERICAN EXPRESS CA MS TR 1.1644 11/22
AMAZON.COM INC 2.6 12/05/2019

ANTHEM INC 3.5 08/15/2024

ANTERO RESOURCES CORP 5.625 06/01/2023
ARAMARK SERVICES INC 03/09/2024
ARAMARK SERVICES INC 5.125 01/15/2024
ADJUSTABLE RATE MORTGAGE TRUST 4/25/35
ASCEND LEARNING LLC 07/12/2024

ASIAN DEVELOPMENT BANK 3.25% 7/20/2017
ASIAN DEVELOPMENT BANK 4.625 03/06/2019
ASIAN DEVELOPMENT BANK 5% 3/9/2022
ASIAN DEVELOPMENT BANK 6.45 08/08/2021
ASIAN DEVELOPMENT BANK 6.95 01/16/2020
AVOLON HOLDINGS LTD 03/20/2022

AVAYA INC 01/23/2018

AVAYA INC 05/29/2020

AMERICAN AXLE & MFG INC 04/06/2024
AMERICAN AXLE & MFG INC 6.625% 10/15/22
ASTRAZENECA PLC 1.75 11/16/2018

BANK OF AMERICA CORP 0.221% 12/18/2014
BEAR STEARNS ALT-A TRUST 1/25/2035
BEAR STEARNS ALT-A TRUST 11/25/2034
COTT BEVERAGES INC 07/01/2022

1011778 BC ULC 02/16/2024

BERRY PLASTICS GROUP INC 01/13/2024
BERRY PLASTICS GROUP INC 10/01/2022
BERRY PLASTICS GROUP INC 02/08/2020
B&G FOODS INC 4.625% 6/1/2021
BANKUNITED INC 4.875 11/17/2025

BALL CORP 4% 11/15/2023

BALL CORP 4.375 12/15/2020

BALL CORP 5.25 07/01/2025

NOTA DO TESOURO NACIONAL 10 01/01/2018
BEAR STEARNS ARM TRUST 05-5 0 8/25/35
BEAR STEARNS ARM TRUST 1/25/2035
PEABODY ENERGY CORP 03/31/2022
BOARDWALK PIPELINES LP 4.45 07/15/2027
CITIGROUP INC FRN 05/04/2021

CANADIAN GOVERNMENT 0.75 03/01/2021
CANADIAN GOVERNMENT 1.25% 03/01/2018
CANADIAN GOVERNMENT 1.75 09/01/2019
CONNECTICUT AVENUE SECURITIES 05/25/24
FANNIE MAE CONNECTICUT AVE SECS 01/29
FANNIE MAE CONNECTICUT AVE SEC 1029

14,541.30
59,400.00
115,000.00
100,000.00
70,000.00
65,000.00
40,000.00
100,000.00
160,000.00
160,000.00
65,000.00
65,000.00
60,000.00
110,000.00
135,000.00
110,000.00
60,000.00
25,000.00
180,000.00
30,000.00
180,000.00
55,265.37
70,000.00
31,323.31
60,000.00
90,000.00
70,000.00
80,000.00
135,000.00
74,812.50
100,000.00
21,759.08
25,000.00
40,000.00
75,000.00
90,000.00
9,320,000.00
1,180,000.00
105,000.00
15,000.00
65,000.00
59,400.00
115,000.00
25,000.00
175,000.00
53,439.80
22,658.00
155,000.00
149,385.55
104,737.50
12,271.32
29,725.86
145,000.00
85,000.00
150,000.00
90,000.00
115,000.00
465,000.00
29,710.59
44,339.25
99,750.00
40,000.00
67,000.00
25,000.00
370,000.00
270,000.00
16,289.04
52,080.64
72,528.81

14,291.77
59,403.96
117,940.97
99,599.67
70,252.84
66,609.66
41,290.00
100,446.84
163,911.95
167,276.53
72,991.63
64,004.27
61,692.31
116,422.78
148,486.88
114,823.41
62,732.27
25,192.08
244,880.25
29,835.00
248,981.25
54,525.39
74,130.10
31,221.13
62,348.12
89,903.84
71,449.68
83,291.14
137,320.31
75,193.26
107,488.19
21,960.23
25,000.00
29,733.91
57,625.67
77,320.41
150,551.19
19,349.30
105,741.41
15,497.40
52,634.94
58,834.65
119,483.40
25,075.24
162,700.19
52,356.47
22,364.14
164,784.38
148,980.32
104,703.56
12,288.54
29,770.36
148,640.10
88,807.60
154,141.67
96,468.75
129,950.00
144,487.31
29,629.23
44,588.77
99,541.43
41,788.45
52,324.29
18,928.44
286,731.65
211,872.11
16,363.60
52,753.30
72,907.32

0.05
0.20
0.39
0.33
0.23
0.22
0.14
0.33
0.54
0.56
0.24
0.21
0.20
0.39
0.49
0.38
0.21
0.08
0.81
0.10
0.83
0.18
0.25
0.10
0.21
0.30
0.24
0.28
0.46
0.25
0.36
0.07
0.08
0.10
0.19
0.26
0.50
0.06
0.35
0.05
0.17
0.20
0.40
0.08
0.54
0.17
0.07
0.55
0.49
0.35
0.04
0.10
0.49
0.29
0.51
0.32
0.43
0.48
0.10
0.15
0.33
0.14
0.17
0.06
0.95
0.70
0.05
0.18
0.24
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FANNIE MAE CONNECTICUT AVE SEC 11/25/29 39,749.08 39,929.75 0.13
CBS RADIO INC 03/02/2024 70,000.00 70,306.60 0.23
OUTFRONT MEDIA CAP LLC/C 02/15/2024 200,000.00 210,187.50 0.70
CITI CREDIT CARD ISSUANCE TR 1.73 4/20 70,000.00 70,425.43 0.23
CITIBANK CR CARD ISSUANCE TRUST1.92 422 100,000.00 100,537.19 0.33
CROWN CASTLE INTL CORP 4.45 02/15/2026 45,000.00 48,553.97 0.16
CROWN AMER/CAP CORP IV 4.5% 01/15/2023 140,000.00 149,555.00 0.50
CROWN CORK & SEAL CO INC 7.375% 12/2026 90,000.00 104,470.00 0.35
CULLEN/FROST BANKERS INC 4.5 03/17/2027 20,000.00 20,810.00 0.07
CHASE ISSUANCE TRUST 1.62 07/15/2020 65,000.00 65,110.41 0.22
CHASE ISSUANCE TRUST 1.26% 07/15/2019 75,000.00 75,037.75 0.25
CHASE ISSUANCE TRUST 1.59 02/18/2020 105,000.00 105,168.44 0.35
CHASE ISSUANCE TRUST 1.37 06/15/2021 75,000.00 74,562.24 0.25
CHARTER COMMUNICATIONS OPER 01/15/2024 114,133.16 114,508.26 0.38
CCO HLDGS LLC/CAP CORP 5.75% 1/15/2024 145,000.00 156,638.26 0.52
CINEMARK USA INC 05/08/2022 9,978.50 10,011.77 0.03
COBIZ FINANCIAL INC VAR 06/25/2030 15,000.00 16,416.56 0.05
CAPITAL ONE FINANCIAL CO 3.75 07/28/26 60,000.00 59,505.87 0.20
TITULOS DE TESORERIA B 7 09/11/2019 335,000,000.00 119,628.42 0.40
CAPITAL ONE MULTI-ASSET EX TR1.48 7/20 100,000.00 100,093.58 0.33
CINTAS CORPORATION NO. 2 3.7 04/01/2027 75,000.00 78,167.94 0.26
CENTURYLINK INC 01/31/2025 45,000.00 44,462.70 0.15
CENTURYLINK INC 02/08/2018 90,000.00 90,000.00 0.30
CVS HEALTH CORP 3.875 07/20/2025 95,000.00 100,422.21 0.33
ALTERNATIVE LOAN TRUST 2004-J5 08/25/34 70,000.00 67,727.42 0.22
CORAL-US CO-BORROWER LLC 01/19/2025 30,000.00 30,056.40 0.10
CONCHO RESOURGES INC 4.375 01/15/2025 115,000.00 119,857.55 0.40
DARLING INGREDIENTS INC 5.375 1/15/2022 95,000.00 101,154.55 0.34
DISCOVER CARD EXEC NOTE TRUST 1.67 1/22 65,000.00 64,961.79 0.22
DISCOVER CARD EXEC NOTE TRUST 1.39 3/22 45,000.00 44,649.98 0.15
DISCOVER CARD EXEC NOTE TR 5.65% 3/20 75,000.00 75,853.19 0.25
DIME COMMUNITY BANCSHRS VAR 06/15/2027 30,000.00 30,442.50 0.10
DELL INTERNATIONAL LLC 09/07/2023 89,550.56 89,858.04 0.30
QUEST DIAGNOSTIC INC 4.25% 4/1/24 20,000.00 21,317.46 0.07
DANAHER CORP 01/22/2021 50,000.00 161,187.50 0.54
ELECTRONIC ARTS INC 4.8 03/01/2026 10,000.00 11,131.28 0.04
EAGLE BANCORP INC VAR 08/01/2026 20,000.00 20,874.51 0.07
EAGLE BANCORP INC 5.75% 09/01/2024 40,000.00 41,916.67 0.14
EMERA INC VAR 06/15/2076 115,000.00 130,295.00 0.43
ENBRIDGE INC 4.25 12/01/2026 120,000.00 125,482.88 0.42
ENTERPRISE PRODUCTS OPER 5.2 09/01/2020 25,000.00 27,566.61 0.09
EQUINIX INC 5.375 05/15/2027 90,000.00 96,580.63 0.32
ENERGY TRANSFER PARTNERS 4.75 01/15/26 45,000.00 47,800.03 0.16
EUR/USD VANILLA 20180627 665,000.00 10,407.67 0.03
EUR/GBP VANILLA 20171214 780,000.00 5,926.71 0.02
EXPEDIA INC 02/15/2026 60,000.00 66,830.69 0.22
FIRST DATA CORPORATION 07/10/2022 97,905.51 97,753.91 0.32
FLUSHING FINANCIAL CORP VAR 12/15/2026 30,000.00 31,007.50 0.10
FIRST FRANKIN MTGE LOAN TR 05-FF7 07/35 24,728.91 24,718.50 0.08
FIRST MIDWEST BANCORP 5.875 09/29/2026 20,000.00 21,342.14 0.07
FIDELITY NATL FINANCIAL 4.25 8/15/2018 50,000.00 126,521.53 0.42
FIRST NIAGARA FIN GRP 7.25% 12/15/2021 135,000.00 159,898.49 0.53
FORD CR AUTO OWNER TR 14-C 1.06 05/19 20,962.64 20,949.74 0.07
FOUR SEASONS HOTELS LTD 11/30/2023 109,479.92 110,129.52 0.37
FULTON FINANCIAL CORP 3.6 03/16/2022 30,000.00 30,669.33 0.10
US 5YR NOTE (CBT) SEP17 -1,600,000.00 - 0.00
GBP/CAD VANILLA 20190501 795,000.00 24,878.02 0.08
GBP/USD VANILLA 20180629 900,000.00 17,346.50 0.06
GBP/USD VANILLA 20170926 585,000.00 1,555.49 0.01
GREENWICH CAPITAL COMMERCIAL FUNDING 38 79,399.18 79,761.85 0.26
GENERAL ELECTRIC CO VAR 12/29/2049 176,000.00 187,197.51 0.62
GENERAL ELEC CAP CORP 6.25% 09/29/2020 25,000.00 39,330.56 0.13
GCI INC 04/15/2025 100,000.00 109,576.39 0.36
GRIFOLS WORLDWIDE OPERAT 01/31/2025 97,775.00 97,840.18 0.32
GSAA HOME EQUITY TR 2005-MTR1 10/25/35 28,922.87 28,322.63 0.09
GSAA HOME EQUITY TRUST 2005-11 10/25/35 80,111.17 78,715.79 0.26
GSR MORTGAGE LOAN TRUST 5/25/2034 32,323.30 32,799.25 0.11
GREAT PLAINS ENERGY INC 3.9 04/01/2027 85,000.00 87,019.46 0.29
HONDA AUTO RCVS 15-4 OWNR TR 1.23 09/19 50,000.00 49,907.98 0.17
HYUNDAI AUTO REC TR 2016-A 1.21 06/19 51,156.45 51,144.18 0.17
HCA INC 4.5 02/15/2027 120,000.00 125,490.00 0.42
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HCA INC 5% 3/15/2024

HCA INC 7.5% 2/15/2022
HCA INC 8% 10/1/2018

HOLOGIC INC 03/01/2042

INTEL CORP 3.25% 8/1/2039
GARTNER INC 03/16/2024

KFW 3.75 05/29/2020
KFW 6% 8/20/2020

it FPAME CK /L) HEIE (%)

95,000.00 101,979.86 0.34

HCA HOLDINGS INC 6.25% 2/15/2021 215,000.00 239,963.89 0.80
170,000.00 200,529.17 0.67

100,000.00 109,500.00 0.36

HOME DEPOT INC 3 04/01/2026 35,000.00 35,449.30 0.12
HILTON WORLDWIDE FINANCE 10/25/2023 64,675.00 64,849.52 0.22
45,000.00 66,225.00 0.22

HOST HOTELS & RESORTS 5.25% 3/15/2022 80,000.00 88,234.51 0.29
HERITAGE COMMERCE CORP VAR 06/01/2027 15,000.00 14,994.35 0.05
HUMANA INC 3.85 10/01/2024 43,000.00 45,101.75 0.15
INTER-AMERICAN DEVEL BK 3.75% 10/9/2018 120,000.00 94,871.62 0.32
INTER-AMERICAN DEVEL BK 6.5% 8/20/2019 110,000.00 94,005.84 0.31
IBM CORP 2.75% 12/21/2020 100,000.00 139,408.94 0.46
INTL BK RECON & DEVELOP1.375% 6/23/2019 350,000.00 42,691.64 0.14
INTL BK RECON & DEVELOP 2.5 03/12/2020 70,000.00 54,439.39 0.18
INTL BK RECON & DEVELOP 2.8 01/13/2021 100,000.00 78,626.36 0.26
INTL BK RECON & DVLP 3.375 12522 88,000.00 65,880.41 0.22
INTL BK RECON & DEVELOP 3.5 01/22/2021 110,000.00 83,258.55 0.28
INTL BK RECON & DEVELOP 3.625 06/22/20 360,000.00 46,157.47 0.15
INTL BK RECON & DEVELOP 4.625 10/06/21 100,000.00 78,367.23 0.26
INTL BK RECON & DEVELOP 4.625% 2/26/19 135,000.00 103,822.37 0.34
INTL BK RECON & DEVELOP 5.75 10/28/2019 10,000,000.00 160,897.84 0.53
INDEPENDENT BANK GRP INC 5.875% 8/1/24 70,000.00 72,322.47 0.24
INTL FINANCE CORP 2.8 08/15/2022 105,000.00 81,852.03 0.27
INTL FINANCE CORP 3.25 07/22/2019 136,000.00 108,151.21 0.36
INTL FINANCE CORP 3.625 05/20/2020 110,000.00 82,650.99 0.27
INTL FINANCE CORP 3.875% 2/26/2018 100,000.00 74,989.75 0.25
INTL FINANCE CORP 6.45 10/30/2018 6,770,000.00 106,150.68 0.35
INDONESIA GOVERNMENT 7.5 08/15/2032 674,000,000.00 52,629.24 0.17
INDONESIA GOVERNMENT 8.75 05/15/2031 1,343,000,000.00 114,743.27 0.38
INDONESIA GOVERNMENT 7% 5/15/2022 1,392,000,000.00 106,737.26 0.35
INDONESIA GOVERNMENT 7% 5/15/2027 895,000,000.00 68,594.18 0.23
INDONESIA GOVERNMENT 9% 3/15/2029 445,000,000.00 38,906.71 0.13
INDONESIA GOVERNMENT 8.25% 7/15/2021 1,382,000,000.00 113,137.80 0.38
INDONESIA GOVERNMENT 8.375 09/15/2026 1,250,000,000.00 105,756.78 0.35
INDONESIA GOVERNMENT 8.375% 3/15/24 2,468,000,000.00 205,588.30 0.68
120,000.00 199,925.00 0.66

41,895.00 42,008.96 0.14

JPMORGAN CHASE & CO 3.2 06/15/2026 70,000.00 69,278.04 0.23
JPMORGAN CHASE & CO 3.3 04/01/2026 50,000.00 50,062.55 0.17
JPMORGAN CHASE & CO 4.25% 11/2/2018 230,000.00 172,162.32 0.57
JP MORGAN CHASE COMMERCIAL MORT SEC COR 1,999.57 2,009.79 0.01
JP MORGAN MORTGAGE TRUST 7/25/2035 96,183.96 97,551.09 0.32
55,000.00 41,375.41 0.14

150,000.00 130,127.53 043

KRAFT HEINZ FOODS CO 3.95 07/15/2025 85,000.00 88,951.13 0.30
KLA-TENCOR CORP 4.65 11/01/2024 84,000.00 91,367.89 0.30
KIMBERLY-CLARK CORP 2.75 02/15/2026 70,000.00 70,303.23 0.23
KRAFT FOODS GROUP INC 6.125% 8/23/2018 86,000.00 91,963.13 0.31
KENNEDY-WILSON INC 5.875% 4/1/2024 115,000.00 120,282.81 0.40
LAMAR MEDIA CORP 5% 5/1/2023 115,000.00 120,558.33 0.40
LAMAR MEDIA CORP 5.875 02/01/2022 120,000.00 126,837.50 0.42
LAKELAND BANCORP INC VAR 09/30/2026 20,000.00 20,584.10 0.07
L-3 COMMUNICATIONS CORP 3.85 12/15/2026 45,000.00 46,465.43 0.15
ELILILLY & CO 2.75 06/01/2025 80,000.00 80,098.05 0.27
LOCKHEED MARTIN CORP 2.9 03/01/2025 140,000.00 140,653.05 0.47
LOCKHEED MARTIN CORP 3.55 01/15/2026 100,000.00 105,257.54 0.35
LOWE'S COS INC 2.5 4/15/26 13,000.00 12,564.51 0.04
LEGACYTEXAS FIN GRP VAR 12/01/2025 15,000.00 15,218.75 0.05
MEX BONOS DESARR FIX RT 10% 12/5/2024 4,552,500.00 300,784.67 1.00
MEX BONOS DESARR FIX RT 4.75 06/14/2018 2,900,000.00 157,358.59 0.52
MEX BONOS DESARR FIX RT 6.5 06/10/2021 4,669,000.00 257,701.12 0.86
MEX BONOS DESARR FIX RT 7.75% 5/29/2031 1,554,000.00 92,225.97 0.31
MEX BONOS DESARR FIX RT 8% 6/11/2020 1,400,500.00 80,534.16 0.27
MEX BONOS DESARR FIX RT 8.5% 12/13/2018 2,262,000.00 128,294.39 0.43
MEX BONOS DESARR FIX RT 8% 12/7/2023 2,942,500.00 174,376.51 0.58
LIN TELEVISION CORP 5.875 11/15/2022 65,000.00 68,575.45 0.23
MEG ENERGY CORP 12/31/2023 100,000.00 97,326.01 0.32
UNITED MEXICAN STATES 4.6 01/23/2046 75,000.00 74,721.67 0.25
ML MTGE INVSTRS TR SERIES 05-A8 8/36 55,199.23 52,377.93 0.17
75,000.00 76,875.15 0.26

3M COMPANY 3 08/07/2025
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MPLX LP 4.125 03/01/2027
MERCK & CO INC 2.75 02/10/2025
MICROSOFT CORP 3.3 02/06/2027

MS MTGE LOAN TR 2005-6AR 11/35

NORWEGIAN GOVT 4.5% 5/22/2019

PVH CORP 4.5% 12/15/2022
PRAXAIR INC 3.2 01/30/2026

QVC INC 02/15/2025
QVC INC 5.95% 3/15/2043

RENASANT CORP VAR 09/01/2026

RBS GLOBAL INC 08/21/2023

it FPAME CK /L) HEIE (%)

MAGELLAN MIDSTREAM PARTN 5 03/01/2026 85,000.00 95,155.26 0.32
65,000.00 66,271.48 0.22

150,000.00 151,133.68 0.50

40,000.00 41,734.51 0.14

MORGAN STANLEY MTGE LOAN TRUST 10/25/34 64,137.98 64,885.59 0.22
70,000.00 70,501.38 0.23

FIRST MARYLAND CAP I FRN 1/15/2027 30,000.00 28,479.84 0.09
FIRST MARYLAND CAPTL Il FRN 02/01/2027 85,000.00 79,340.87 0.26
MATCH GROUP INC 6.75 12/15/2022 115,000.00 119,945.00 0.40
MGIC INVESTMENT CORP 5.75 08/15/2023 80,000.00 87,937.78 0.29
NISSAN AUTO RCVBLS 13-C OWNER TR 1.3 20 71,617.06 7762213 0.26
NEW CENTURY HOME EQUITY LOAN TR 3/25/35 45,000.00 42,704.35 0.14
NORDEA KREDIT REALKREDIT 2 10/01/2017 515,000.00 80,623.15 0.27
NEWFIELD EXPLORATION CO 5.375 01/01/26 110,000.00 116,806.25 0.39
NEWFIELD EXPLORATION CO 5.625 7/1/2024 101,000.00 108,133.13 0.36
NORWEGIAN GOVERNMENT 3.75% 5/25/2021 825,000.00 109,393.38 0.36
835,000.00 107,398.38 0.36

NORDIC INVESTMENT BANK 1.375 07/15/2020 370,000.00 45,283.61 0.15
NORDIC INVESTMENT BANK 4.125 03/19/2020 90,000.00 68,933.62 0.23
NEW S WALES TREASURY CRP 6% 3/1/2022 88,000.00 79,727.53 0.26
NEW S WALES TREASURY CRP 6% 5/1/2020 165,000.00 141,352.07 0.47
NEW ZEALAND GOVERNMENT 3 04/15/2020 275,000.00 206,506.92 0.69
NEW ZEALAND GOVERNMENT 5 03/15/2019 140,000.00 108,969.55 0.36
NEW ZEALAND GOVERNMENT 5.5% 4/15/2023 100,000.00 85,033.35 0.28
NEW ZEALAND GOVERNMENT 6 05/15/2021 315,000.00 262,913.09 0.87
NZ LOCAL GOVT FUND AGENC 5 03/15/2019 127,000.00 98,314.13 0.33
OMNICOM GROUP INC 3.6 04/15/2026 115,000.00 116,581.60 0.39
ONTARIO (PROVINCE OF) 4.2 06/02/2020 195,000.00 162,074.92 0.54
ONTARIO (PROVINCE OF) 6.25 09/29/2020 35,000.00 30,162.71 0.10
OPTION ONE MORTGAGE LOAN TRUST 5/25/35 28,961.18 28,971.64 0.10
OLD REPUBLIC INTL CORP 3.75% 3/15/2018 80,000.00 102,133.33 0.34
OLD SECOND BANCORP INC VAR 12/31/2026 20,000.00 20,678.19 0.07
BANK OF THE OZARKS VAR 07/01/2026 30,000.00 32,212.50 0.11
PACIFIC CONTINENTAL CORP VAR 06/30/2026 5,000.00 5,057.07 0.02
PETROLEOS MEXICANOS 6% 3/5/2020 150,000.00 163,700.00 0.54
REPUBLIC OF PHILIPPINES 4.95% 1/15/2021 9,270,000.00 193,873.62 0.64
PHILIP MORRIS INTL INC 3.375 08/11/2025 100,000.00 103,756.00 0.34
PINNACLE FINANCIAL PARTN VAR 11/16/2026 20,000.00 20,506.25 0.07
140,000.00 144,830.00 0.48

10,000.00 10,351.44 0.03

PIONEER NATURAL RESOURCE 4.45 011526 80,000.00 85,757.88 0.28
QUEENSLAND TREASURY CORP 4 6/21/2019 52,000.00 41,473.95 0.14
QUEENSLAND TREASURY CORP 5.5% 6/21/2021 215,000.00 184,930.96 0.61
QUEENSLAND TREASURY CORP 6 07/21/2022 100,000.00 91,488.92 0.30
85,000.00 85,299.38 0.28

70,000.00 68,191.58 0.23

RASC SERIES 2005-KS7 TRUST 08/25/2035 20,000.00 19,970.44 0.07
RADIAN GROUP INC 5.25 06/15/2020 135,000.00 143,752.50 0.48
15,000.00 15,552.60 0.05

PHILIPPINE GOVERNMENT 3.375 08/20/2020 3,300,000.00 64,994.06 0.22
PHILIPPINE GOVERNMENT 3.5 04/21/2023 3,450,000.00 65,886.29 0.22
PHILIPPINE GOVERNMENT 3.5 03/20/2021 2,760,000.00 54,139.40 0.18
PHILIPPINE GOVERNMENT 4.625 09/09/2040 212,000.00 3,965.19 0.01
PHILIPPINE GOVERNMENT 7.375% 3/3/2021 2,600,000.00 57,740.41 0.19
PHILIPPINE GOVERNMENT 8% 7/19/2031 190,000.00 5,129.11 0.02
PHILIPPINE GOVERNMENT 6.5% 4/28/2021 4,500,000.00 97,468.61 0.32
REDWOOD TRUST INC 4.625% 4/15/2018 119,000.00 121,649.40 0.40
44,775.00 44,926.63 0.15

SPRINT COMMUNICATIONS 02/02/2024 99,750.00 99,739.44 0.33
STRUCTRD ASST INVT LN TR 05-2 03/25/35 36,880.97 35,402.92 0.12
STRUCTURED ASSET SECURITIES CORP 12/33 45,214.50 44,605.67 0.15
SAXON ASSET SEC TRUST 2006-2 09/25/2036 43,798.13 42,673.46 0.14
SBA SENIOR FINANCE Il LLGC 03/24/2021 99,515.40 99,682.32 0.33
SERVICEMASTER COMPANY LLC 11/08/2023 89,550.00 89,913.89 0.30
STIFEL FINANCIAL CORP 4.25% 7/18/2024 215,000.00 223,024.89 0.74
SHIRE ACQ INV IRELAND DA 3.2 09/23/2026 120,000.00 118,387.81 0.39
SINGAPORE GOVERNMENT 2 1/2 06/01/19 300,000.00 223,549.23 0.74
SINGAPORE GOVERNMENT 3.25% 9/1/2020 400,000.00 310,498.44 1.03
SCRIPPS NETWORKS INTERAC 3.95 06/15/25 70,000.00 71,649.59 0.24
SYNOVUS FINANCIAL CORP VAR 12/15/2025 135,000.00 143,276.25 0.48
SYNOVUS FINANCIAL CORP 7.875% 2/15/2019 170,000.00 189,473.50 0.63
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SPECTRUM BRANDS INC 06/23/2022
SPECTRUM BRANDS INC 5.75 07/15/2025
FREDMAC STRC AGY CR RISK DEBT NOTES 27
STRUC AGCY CR RISK DEBT NT 10/25/2028
FREDDIE MS AGCY CR RISK DN 03/29
CONSTELLATION BRANDS INC 4.25% 5/1/2023
CONSTELLATION BRANDS INC 4.75 12/01/25
TOYOTA AUTO REC 15-C OWNER TR 1.44 6/19
TEMASEK FINANCIAL I LTD 3.265% 2/19/20
THORNBURG MTGE SEC TR 2007-4 9/37
T-MOBILE USA INC 6.125% 1/15/2022
T-MOBILE USA INC 6.5 01/15/2026

T-MOBILE USA INC 6.836% 4/28/2023

TRIBUNE MEDIA CO 5.875 07/15/2022
TRANSCANADA PIPELINES 4.875 01/15/2026
US 10YR NOTE (CBT)SEP17

UNITED AIRLINES INC 04/01/2024

UNITED RENTALS NORTH AM 4.625 07/15/23
UNITED RENTALS NORTH AM 5.5 05/15/2027
UNITED RENTALS NORTH AM 6.125% 6/15/23
US BANCORP VAR 12/29/2049

USD PUT/CAD CALL Vanilla 20180118
USD/CAD VANILLA 20180907

USD/KRW VANILLA 20170929

USD Put/CAD Call Vanilla 20171010

USD/KRW VANILLA 20171030

USD PUT/CAD CALL VANILLA 20171103
USD/CAD VANILLA 20171109

USD/JPY VANILLA 20171115

USD/CAD VANILLA 20171208

USD/CAD VANILLA 20171213

USD/CAD VANILLA 20171215

US LONG BOND(CBT) SEP17

VECTOR GROUP LTD 2.5% 1/15/2019

VIACOM INC VAR 02/28/2057

VIACOM INC 5.85% 9/1/2043

VIACOM INC 6.875 04/30/2036

VALLEY NATIONAL BANCORP 4.55 06/30/2025
VERISK ANALYTICS INC 4 06/15/2025
WESTERN ALLIANCE BANK VAR 07/15/2025
WAMU MORTGAGE PASS THRU CERT 4/25/2045
WAMU MPT CERT SERIES 04-AR14 TRUST 1/35
WAMU MPT CERT SE 05-AR3 TRUST 3/25/35
WALGREENS BOOTS ALLIANCE 3.8 11/18/2024
WELLS FARGO & COMPANY FRN 07/27/2021
WELLS FARGO & COMPANY 3.25 04/27/2022
WELLPOINT INC 2.75% 10/15/2042

WASTE MANAGEMENT INC 2.9 09/15/2022
WILLIAMS COMPANIES INC 4.55% 06/24/2024
WILLIAMS PARTNERS LP 3.75 06/15/2027
WSFS FINANCIAL CORP VAR 06/15/2026
WESTPAC BANKING CORP 5% 10/21/2019
WESTPAC BANKING CORP 7.25% 2/11/2020
EXXON MOBIL CORPORATION 2.709 03/06/25
ZEBRA TECHNOLOGIES CORP 10/27/2021
ZEBRA TECHNOLOGIES CORP 7.25 10/15/2022

HEES Ak
ZotAE
HAERE

56,695.87
130,000.00
70,000.00
80,000.00
26,372.76
150,000.00
100,000.00
51,870.67
250,000.00
36,582.71
190,000.00
55,000.00
130,000.00
165,000.00
65,000.00
-3,500,000.00
59,937.50
135,000.00
115,000.00
145,000.00
75,000.00
260,000.00
869,000.00
540,855.00
1,190,000.00
375,000.00
1,065,000.00
625,000.00
395,000.00
605,000.00
610,000.00
730,000.00
—200,000.00
60,000.00
120,000.00
110,000.00
65,000.00
35,000.00
60,000.00
50,000.00
46,954.28
52,819.42
35,598.50
60,000.00
45,000.00
60,000.00
115,000.00
70,000.00
75,000.00
80,000.00
45,000.00
50,000.00
100,000.00
115,000.00
53,649.57
240,000.00

56,875.72
142,884.81
71,827.16
81,693.62
26,439.11
160,751.75
109,929.93
51,878.10
192,374.56
36,820.49
205,044.40
62,354.72
142,551.89
177,307.40
74,166.51
60,284.60
143,042.81
120,839.44
151,375.97
81,576.15
3,547.70
15,350.02
2,405.18
7497
1,186.13
285.42
4,488.75
306.92
3,080.06
2,063.63
528.52
88,104.17
127,362.50
120,934.33
76,707.36
35,470.76
62,103.95
51,840.28
44,790.77
53,903.98
36,018.79
62,588.51
35,143.22
45,955.93
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77,128.85
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87,725.53
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28,721,514.21
1,394,030.71
30,115,544.92

BLHE (%)
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0.24
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0.37
0.17
0.64
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0.68
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0.47
0.59
0.25
0.00
0.20
0.47
0.40
0.50
0.27
0.01
0.05
0.01
0.00
0.00
0.00
0.01
0.00
0.01
0.01
0.00
0.00
0.29
0.42
0.40
0.25
0.12
0.21
0.17
0.15
0.18
0.12
0.21
0.12
0.15
0.99
0.24
0.26
0.26
0.15
0.24
0.29
0.38
0.18
0.86

95.37
4.63
100.00
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