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US TREASURY 2.375% 15/05/2029

US TREASURY 3.125% 15/02/2043

US TREASURY 3% 15/02/2049

NOTA DO TESOURO NACIONAL SER NTNF 10% 01/01/2023 (DIRTY)
UNITED STATES TREASURY NOTE 4.375% 15/02/2038

US TREASURY BOND 2.75% 15/11/2042

SINGAPORE (GOVT OF) 3.25% 01/09/2020

JAPAN (GOVT OF) (SER 138) .1% 20/12 /2023

CANADA (GOVT OF) (REG) 2.25% 01/03/ 2024

US TREASURY 2.375% 29/02/2024

IRISH TSY (REG S) (REG) 3.4% 18/03/2024

IRISH (GOVT OF) (REG S) 3.9% 20/03/2023

CANADIAN GOVERNMENT (REG) 0.5% 01/03/2022

FANNIE MAE POOL FRN 01/12/2049

BRAZIL (REP OF) SER NTNF 10% 01/01/2021 (DIRTY)

US BANCORP SER EMTN 0.85% 07/06/2024

ONTARIO (PROVINCE OF) 3.5% 02/06/2024

NORWEGIAN GOVT SER 474 3.75% 25/05/2021

DELL INT LLC / EMC CORP SER 144A (REG) 8.35% 15/07/2046
CANADA (GOVT OF) (REG) 1.5% 01/09/2024

FREDDIE MAG POOL FRN 01/12/2049

NORWEGIAN (GOVT OF) SER 475 2% 24/05/2023

US TREASURY N/B 2% 15/11/2026

CCO HOLDINGS LLC / CCO HOLDINGS CAPITAL CORP SER 144A 01/05/2027
US TREASURY 2.625% 15/02/2029

PETROBRAS GLOBAL FINANGE (SER 144A) (REG) 5.093% 15/01/2030
ENTERPRISE PRODUCTS OPER (REG) 3.12 5% 31/07/2029
CANADIAN GOVERNMENT (REG) 0.75% 01/09/2020

US TREASURY 2.375% 30/04/2026

OBRIGACOES DO TESOURO (REG S) 2.125% 17/10/2028
CONTINENTAL RESOURCES (REG) 4.375% 15/01/2028

ENBRIDGE INC (REG) 4.25% 01/12/2026

MARATHON OIL CORP (REG) 4.4% 15/07/ 2027

PORTUGAL (REPUBLIC OF) SER 144A (REG) 5.125% 15/10/2024
FANNIE MAE POOL FRN 01/11/2046

1011778 BC / NEW RED FIN (SER 144A) 5% 15/10/2025

AECOM (REG) SER 144A 5.125% 15/03/2027 W/I

HUNGARY (REP OF) (REG) 6.375% 29/03/2021

BALL CORP 4% 15/11/2023

CANADA HOUSING TRUST 2.35% 15/06/2023

GCI LIBERTY INC (REG) 1.75% CONV 30/09/2046

POST HOLDINGS INC (REG) SER 144A 5% 15/08/2026

COLOMBIA (REP OF) (SER B) (REG) 10% 24/07/2024

BX COMMERCIAL MORTGAGE TRUST 2019-XL SER XL CL A FRN 15/10/2036
VERIZON COMMUNICATIONS (REG) 4.329% 21/09/2028

TITULOS DE TESORERIA B (REG) SER B 7% 04/05/2022
DIAMOND SPORTS GR/DIAMON (SER 144A) (REG) 6.625% 15/08/2027
PORTUGAL (REP OF) 3.85% 15/04/2021

CHARTER COMM OPT LLC/CAP (REG) 5.12 5% 01/07/2049
PARSLEY ENERGY LLC/FINAN (REG) SER 144A 5.375% 15/01/2025
DIAMOND SPORTS GR/DIAMON (SER 144A) (REG) 5.375% 15/08/2026
LENNAR CORP (REG) 4.75% 29/11/2027

TACO BELL FUNDING LLC FRN 25/05/2046

POST HOLDINGS INC (REG) SER 144A 5.625% 15/01/2028

FIRST MARYLAND CAPITAL I (REG) FRN 15/01/2027

DCP MIDSTREAM OPERATING (REG) 5.375% 15/07/2025
KINGDOM OF SWEDEN SER (144A) 0.125% 24/04/2023

PARSLEY ENERGY LLC/FINAN (REG) SER 144A 5.625% 15/10/2027
SWISS INSURED BRAZIL SER 144A (REG) 9.85% 16/07/2032

KFW (REG) 2.125% 15/08/2023

WPX ENERGY INC (REG) 5.75% 01/06/2026

NXP BV/NXP FDG/NXP USA (SER 144A) (REG) 3.875% 18/06/2026
BANK OF AMERICA CORP (REG) VAR 20/1 2/2028

HCA INCORPORATION 5.375% 01/02/2025

FISERV INC (REG) 3.5% 01/07/2029

WMG ACQUISITION CORP SER (144A) (REG) 5.5% 15/04/2026
PHILIPPINE (GOVT OF) SER 7-57 3.5% 20/03/2021

CSC HOLDINGS LLG SER (144A) (REG) 5.5% 15/04/2027

ABBVIE ING (SER 144A) (REG) 2.95% 2 1/11/2026

DH EUROPE FINANCE .45% 18/03/2028

PBF HOLDING CO LLC (REG) 7.25% 15/0 6/2025

CITIBANK CREDIT CARD ISSUANCE FRN 20/01/2023
BROADCOM INC (SER 144A) (REG) 4.75% 15/04/2029

INDONESIA (REP OF) SER FR73 8.75% 15/05/2031

SAUDI ARABIAN OIL CO (SER 144A) (RE G) 3.5% 16/04/2029
EXPEDIA INC SER WI (REG) 5% 15/02/2026 W/I

COLOMBIA (REPUBLIC OF) (REG) 4% 26/02/2024

OCCIDENTAL PETROLEUM COR (REG) 3.5% 15/08/2029
OCCIDENTAL PETROLEUM COR (REG) 2.9% 15/08/2024

GCI LLC (SER 144A) (REG) 6.625% 15/ 06/2024

POST HOLDINGS INC (REG) SER 144A 5.75% 01/03/2027
PHILIPPINES (REP OF) (SER EMTN) .87 5% 17/05/2027

3

4,315,000
3,835,000
3,640,000
13,785
2,795,000
3,495,000
4,830,000
20,400,000
3,576,000
2,695,000
1,855,000
1,790,000
3,025,000
2,165,000
7,635
1,745,000
2,435,000
16,475,000
1,292,000
2,280,000
1,612,945
14,045,000
1,625,000
1,505,000
1,465,000
1,420,000
1,485,000
2,005,000
1,480,000
1,185,000
1,405,000
1,380,000
1,365,000
1,260,000
1,460,000
1,345,000
1,290,000
1,292,000
1,300,000
1,745,000
975,000
1,240,000

3,545,500,000

1,300,000
1,129,000

3,861,000,000

13,1
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1,270,000
1,045,000
1,135,000
1,175,000
1,195,000
1,140,000
1,192,000
1,105,000
1,265,000
1,085,000
1,060,000
1,110,000
4,030,000
965,000
1,080,000
1,080,000
1,091,000
995,000
1,035,000
1,035,000
55,500,000
1,010,000
1,075,000
970,000
1,005,000
1,055,000
970,000
43,000,000
1,020,000
950,000
990,000
1,020,000
1,025,000
965,000
955,000
910,000

4,499,077
4,396,514
4,148,649
3,982,252
3,764,159
3,744,122
3,669,180
2,977,536
2,838,150
2,791,857
2,465,657
2,347,914
2,275,497
2,211,737
2,090,801
2,024,622
1,998,080
1,983,753
1,826,088
1,751,025
1,666,005
1,652,183
1,646,725
1,604,393
1,567,283
1,551,730
1,549,741
1,538,531
1,537,087
1,534,800
1,525,547
1,522,994
1,511,406
1,431,590
1,424,002
1,416,360
1,411,054
1,384,543
1,378,144
1,365,801
1,352,041
1,332,640
1,326,934
1,303,947
1,295,715
1,280,478
1,276,249
1,270,561
1,264,100
1,242,310
1,239,510
1,237,438
1,224,726
1,220,680
1,211,383
1,210,898
1,209,624
1,191,169
1,190,772
1,188,417
1,163,475
1,145,974
1,145,097
1,124,246
1,108,685
1,106,530
1,102,898
1,098,740
1,095,178
1,079,193
1,078,588
1,074,315
1,070,702
1,063,556
1,063,373
1,061,438
1,057,691
1,056,345
1,054,048
1,051,073
1,047,317
1,045,695

1.56
153
144
1.38
1.31
1.30
127
1.03
0.99
0.97
0.86
0.82
0.79
0.77
0.73
0.70
0.69
0.69
0.63
0.61
0.58
0.57
0.57
0.56
0.54
0.54
0.54
0.53
0.53
0.53
0.53
0.53
0.52
0.50
0.49
0.49
0.49
0.48
0.48
047
0.47
0.46
0.46
0.45
0.45
0.44
0.44
0.44
0.44
0.43
0.43
043
043
0.42
0.42
0.42
0.42
0.41
0.41
0.41
0.40
0.40
0.40
0.39
0.39
0.38
0.38
0.38
0.38
0.37
0.37
0.37
037
0.37
0.37
0.37
0.37
0.37
0.37
0.37
0.36
0.36
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US BANCORP SER I (REG) VAR PERP

POPULAR INC (REG) 6.125% 14/09/2023

HCA INCORPORATION (REG) 5% 15/03/2024

BALL CORP (REG) 5.25% 01/07/2025

FANNIE MAE POOL FRN 01/11/2049
NRG ENERGY INC (REG) 6.625% 15/01/2027
FANNIE MAE POOL FRN 01/04/2046

HCA HOLDINGS INC (REG) 6.25% 15/02/2021

FANNIE MAE POOL FRN 01/02/2049

AUSTRIA (REP OF) (REG S) .5% 20/02/ 2029

AECOM (REG) 5.875% 15/10/2024

APPLE INC (REG) 3.25% 23/02/2026

US TREASURY 2.5% 31/01/2024

985,000
CITIBANK CREDIT CARD ISSUANCE TRUST SER 2017-A3 CL A3 FRN 07/04/2022 1,030,000

935,000
PHILIPLINES (GOVT OF) SER 2017 8% 19/07/2031 38,720,000
EXPEDIA INC SER WI (REG) 3.8% 15/02/2028 W/I 987,000
EURO MTN SER (EMTN) (REG S) (BR) 0.125 17/10/2023 895,000

915,000
KFC HLD/PIZZA HUT/TACO SER 144A (REG) 5.25% 01/06/2026 950,000
AMSR 2019-SFR1 TRUST SER SFR1 CL A FRN 17/01/2027 1,010,000
DELL INT LLG / EMC CORP (SER 144A) (REG) 5.3% 01/10/2029 885,000
WILLIAMS COMPANIES INC (REG) 4.55% 24/06/2024 932,000
AMERICAN EXPRESS CREDIT ACCOUNT MASTER TRUST SER 6 CL A FRN 1,000,000
SYNOVUS FINANCIAL CORP VAR 15/12/2025 970,000

870,000
VRX ESCROW CORP SER 144A (REG) 6.125% 15/04/2025 940,000
1011778 BC / NEW RED FIN (SER 144A) (REG) 4.25% 15/05/2024 935,000
QUEENSLAND TREASURY CORP SER 21 (REG) 5.5% 21/06/2021 1,300,000
UBER TECHNOLOGIES INC (SER 144A) (R EG) 8% 01/11/2026 905,000
CANADIAN (GOVT OF) (REG) 1.5% 01/03/2020 1,230,000
AMERICAN INTL GROUP (REG) VAR 15/05/2068 690,000
ARROYO MORTGAGE TRUST 2019-2 SER 2 CL A1 FRN 25/04/2049 1,065,877
CSC HOLDINGS LLC (SER 144A) (REG) 5 .75% 15/01/2030 855,000
SBA TOWER TRUST (REG) SER 144A 3.448% 15/03/2023 900,000

905,000

815,000

950,000
VERIZON COMMUNICATIONS (SER WI) (RE G) 4.016% 03/12/2029 810,000
TOWD POINT MORTGAGE TRUST 2018-4 SER 4 CL A1 VAR 25/06/2058 1,025,000
LCPR SENIOR SECURED FINANCING DAC (SER 144A) (REG) 6.75% 15/10/2027 830,000

830,000
WELLPOINT INC (REG) CONV 2.75% 15/10/2042 210,000
JPMORGAN CHASE & CO (REG) 3.625% 01 /12/2027 840,000
NYKREDIT REALKREDIT AS (SER 13H) (R EG) 1% 01/01/2024 5,500,000
BCULC / NEW RED FIN INC (SER 144A) (REG) 3.875% 15/01/2028 855,000
*kFORTIVE CORPORATION CONV .875% 15/02/2022 845,000
US BANK NA CINCINNATI (SER BKNT) (R EG) 2.65% 23/05/2022 840,000
IAC FINANCECO 2 INC CONV .875% 15/0 6/2026 760,000

825,000
SBA COMMUNICATIONS CORP (REG) 4.875% 01/09/2024 790,000
VISTRA OPERATIONS CO LLG (SER 144A) (REG) 3.55% 15/07/2024 805,000
CROWN CASTLE INTL CORP (REG) 3.8% 1 5/02/2028 765,000
CSC HOLDINGS LLC (SER 144a) 7.5% 01/04/2028 705,000
INDONESIA (REPUBLIG OF) SER FR70 (REG) 8.375% 15/03/2024 10,237,000,000
EFSF (BR) (REG S) SER EMTN 1.875% 23/05/2023 660,000
CAPITAL ONE MULTI-ASSET EXECUTION TRUST SER A4 CL A4 FRN 17/07/2023 800,000
DELL INT LLC / EMC CORP (SER 144A) (REG) 8.1% 15/07/2036 588,000
MILL CITY MORTGAGE LOAN TRUST SER 3 CL A1 VAR 25/05/2058 930,000
TITULOS DE TESORERIA B SER (B) 11% 24/07/2020 2,395,800,000
MALAYSIA GOVERNMENT SER 0417 3.899% 16/11/2027 3,087,000
PHILIPPINE GOVERNMENT SER 5-73 3.375% 20/08/2020 39,350,000

665,000
MALAYSIA GOVERNMENT SER 0217 4.059% 30/09/2024 3,045,000
INDONESIA (REP OF) SER FR64 6.125% 15/05/2028 11,344,000,000
CONNECTICUT AVENUE SECURITIES TRUST 2019-R06 SER R06 CL 2M2 FRN 765,000
SAUDI ARABIAN OIL CO (SER 144A) (RE G) 4.375% 16/04/2049 700,000
LIONS GATE CAPITAL HOLD (SER 144A) (REG) 6.375% 01/02/2024 720,000
STATE OF QATAR (SER 144A) (REG) 4% 14/03/2029 680,000
BNG BANK N.V. SER EMTN (REG S) (BR) 0.25% 22/02/2023 670,000
FIRST MARYLAND CAPITAL I (REG) FRN 01/02/2027 800,000
DOMINOS PIZZA MASTER ISSUER LLC SER 1A CL A2l FRN 25/07/2047 765,000
NRG ENERGY INC 2.75% (REG) CONV 01/06/2048 660,000
BANFF MERGER SUB INC SER 144a 9.75% 01/09/2026 715,000
CHASE ISSUANCE TRUST SER A1 CL A1 F RN 17/04/2023 750,000
MALAYSIA (GOVT OF) SER 0111 4.16% 15/07/2021 2,960,000
INDONESIA GOVERNMENT SER FR59 7% 15/05/2027 10,304,000,000
*xxQUEENSLAND TREASURY CORP SER 20 (REG S) (REG) 6.25% 21/02/2020 1,025,000

655,000
NETFLIX INC (SER 144A) (REG) 5.375% 15/11/2029 685,000
SAUDI ARABIAN OIL CO (SER 144A) (RE G) 4.25% 16/04/2039 675,000
WILLIAMS PARTNERS LP (REG) 3.6% 15/03/2022 700,000
FIDELITY NATL INFO SERV 1.5% 21/05/ 2027 605,000
SELECT MEDICAL CORP (SER 144A) (REG ) 6.25% 15/08/2026 650,000
INTL BK RECON & DEVELOP REG SER MTN 3.375% 25/01/2022 1,022,000
US BANCORP (SER MTN) (REG) 3.6% 11/ 09/2024 672,000
INDONESIA GOVERNMENT (SER FR82) 7% 15/09/30 9,805,000,000
MEDCO OAK TREE PTE LTD (SER 144A) ( REG) 7.375% 14/05/2026 690,000
ALTICE FINANGING SA (REG) SER 144A 7.5% 15/05/2026 635,000
SONY CORPORATION SER 6 (REG S) CONV 0% 30/09/2022 51,000,000
FANNIE MAE CONNECTICUT AVENUE SECURITIES SER C03 CL 1M1 FRN 2,355,000
EUROPEAN INVESTMENT BANK (SER EMTN) (REG S) (BR) 1.5% 12/05/2022 6,110,000

650,000
PT PELABUHAN INDO Il (REG) SER 144A 4.25% 05/05/2025 650,000
ONE BRYANT PARK TRUST FRN 13/09/2049 695,000

645,000
REPUBLIC OF INDONESIA SER 144A 2.625% 14/06/2023 550,000
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a8 Ok V)
1,040,197
1,035,291
1,029,309
1,023,451
1,022,008
1,020,414
1,014,252
1,012,344
1,010,746
1,008,733
1,006,774
1,002,928

999,566
995,063
984,888
980,205
972,649
960,054
952,055
948,140
942,861
937,133
930,367
925,928
915,285
912,149
906,105
901,536
898,371
887,985
886,432
885,445
873,930
872,471
863,045
857,276
853,076
839,544
836,413
832,448
825,239
814,863
807,198
804,446
802,085
795,058
793,281
791,350
786,879
784,652
781,406
780,785
778,500
774,326
773,111
769,725
767,309
765,925
765,002
754,945
753,187
752,538
751,892
750,301
749,903
740,380
735,174
732,874
731,271
727,082
724,289
723,802
723,656
720,874
719,188
715,619
706,173
702,161
701,557
700,779
695,747
694,516
676,997
672,775
670,382

BEHE (%)
0.36
0.36
0.36
0.36
0.35
0.35
0.35
0.35
0.35
0.35
0.35
0.35
0.35
0.35
0.34
0.34
0.34
0.33
0.33
0.33
0.33
0.33
0.32
0.32
0.32
0.32
0.31
0.31
0.31
0.31
0.31
0.31
0.30
0.30
0.30
0.30
0.30
0.29
0.29
0.29
0.29
0.28
0.28
0.28
0.28
0.28
0.28
0.27
027
0.27
0.27
027
0.27
0.27
0.27
0.27
0.27
0.27
0.27
0.26
0.26
0.26
0.26
0.26
0.26
0.26
0.26
0.25
0.25
0.25
0.25
0.25
0.25
0.25
0.25
0.25
0.25
0.24
0.24
0.24
0.24
0.24
0.24
0.23
0.23
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ISRAEL ELECTRIC CORP LTD (REG S) 5% 12/11/2024

INTL BK RECON & DEVELOP SER MTN (REG) 2.8% 13/01/2021

BALL CORP 4.875% 15/03/2026

GRAHAM HOLDINGS CO SER 144A (REG) 5.75% 01/06/2026

GCROWN AMER/ CAP CORPOATION IV (REG) 4.5% 15/01/2023
KREDITANSTALT FUR WIEDERAUFBAU (SER MTN) 6% 20/08/2020
MALAYSIA GOVERNMENT SER 0413 3.844% 15/04/2033

FINLAND (REP OF) (REG S) .5% 15/09/ 2028

DCP MIDSTREAM OPERATING (REG) 5.125 % 15/05/2029

AVAYA HOLDINGS CORP GONV 2.25% 15/06/2023

KFW (BR) 0.375% 15/03/2023

PERUSAHAAN LISTRIK NEGAR (REG) SER (144A) 4.125% 15/05/2027
MALAYSIA GOVERNMENT SER 0118 3.882% 14/03/2025

KFC HLD/PIZZA HUT/TACO (REG) SER 144A 5% 01/06/2024

US BANCORP (REG) SER X 3.15% 27/04/2027

TARGA RESOURCES PARTNERS (REG) 5.875% 15/04/2026

INDONESIA GOVERNMENT SER FR56 8.375% 15/09/2026

GROWN CORK & SEAL CO INC (REG) 7.375% 15/12/2026

PERTAMINA PERSERO (REG) SER 144A 4.3% 20/05/2023

DOMINOS PIZZA MASTER ISSUER LLC SER 2015-1A CL A2Il FRN 25/10/2045
YUM! BRANDS INC (SER 144A) (REG) 4. 75% 15/01/2030

DBGS MORTGAGE TRUST SER BIOD CL B FRN 15/05/2035

CHUBB INA HOLDINGS INC .3% 15/12/20 24

GCO HLDGS LLG/CAP CORP (REG) SER 144A 5% 01/02/2028

ARROYO MORTGAGE TRUST 2019-1 SER 1 CL A1 FRN 25/01/2049
ONTARIO (PROV OF) 3.45% 02/06/2045

SS&C TECHNOLOGIES INC (SER 144A) (R EG) 5.5% 30/09/2027

BANK OF IRELAND GROUP (REG) SER 144A 4.5% 25/11/2023

NTPC LTD (REG) (REG S) SER EMTN 7.25% 03/05/2022

CSC HOLDINGS LLG SER (144A) (REG) 5.375% 01/02/2028

ONTARIO (PROVINCE OF) 2.9% 02/06/20 28

FANNIE MAE CONNECTICUT AVENUE SECURITIES SER R04 CL 2M2 FRN
PETROBRAS GLOBAL FINANGE (REG) 6.9% 19/03/2049

BX TRUST SER BIOA CL E FRN 15/03/2037

NORDEA EIENDOMSKREDITT (REG) FRN 21 /06/2023

GOLDMAN SACHS GROUP INC (REG S) (REG) SER EMTN 1.375% 15/05/2024
MURPHY OIL CORP (REG) 6.875% 15/08/2024

PHILIPPINE (GOVT OF) SER 1053 6.5% 28/04/2021

INTL BK RECON & DEVELOP SER EMTN (REG) 7.45% 20/08/2021
CITIGROUP INC (SER EMTN) (REG) (REG S) FRN 21/03/2023

INTL BK RECON & DEVELOP SER GMTN (REG) 3.5% 22/01/2021

BECTON DICKINSON EURO 1.208% 04/06/ 2026

BOC AVIATION LTD SER 144A 2.75% 18/09/2022

DISH DBS CORP (REG) 5.875% 15/07/2022

FOCUS BRANDS FUNDING LLC SER 1A CL A2l FRN 30/04/2047

BAUSCH HEALTH COS INC (SER 144A) 5. 25% 30/01/2030

ARROYO MORTGAGE TRUST 2019-3 SER 3 CL A1 FRN 25/10/2048

GS MORTGAGE SECURITIES CORP TRUST 2018-TWR SER TWR CL A FRN
BAUSCH HEALTH COS INC (SER 144A) (R EG) 5.875% 15/05/2023

CREDIT SUISSE MORTGAGE CAPITAL CERTIFICATES 2019-ICE4 SER ICE4 CL
BERKSHIRE HATHAWAY FIN 2.375% 19/06 /2039

GREENKO DUTCH BV (REG) SER 144a 5.25% 24/07/2024

T-MOBILE USA INC (REG) 6.5% 15/01/2026

BNG BANK N.V. SER EMTN (REG S) (BR) 0.25% 07/06/2024

##KINTL BK RECON & DEVELOP SER MTN (REG) 2.5% 12/03/2020

DB MASTER FINANGE LLGC FRN 20/05/2049

*+NORDIC INVESTMENT BANK SER MTN 19/03/2020

EFSF (REG S) (BR) SER EMTN 0.5% 20/01/2023

TOWD POINT MORTGAGE TRUST 2019-1 SER 1 CL A1 FRN 25/03/2058
STATE OF QATAR (SER 144A) (REG) 4.8 17% 14/03/2049

US BANCORP 3% 30/07/2029

PETROLEOS DEL PERU SA SER 144A (REG) 5.625% 19/06/2047
AMERICAN TOWER CORP (REG) 1.95% 22/ 05/2026

SIRIUS XM RADIO INC SER 144A (REG) 5.375% 15/07/2026

BALL CORP (REG) 4.375% 15/12/2020

PHILIPPINES (REPUBLIC OF) (REG) 4.95% 15/01/2021

VERIZON COMMUNICATIONS (REG) SER (WI) 3.376% 15/02/2025

BERRY GLOBAL ESCROW CORP (SER 144A) (REG) 5.625% 15/07/2027
APPLE INC .875% 24/05/2025

IHS MARKIT LTD (REG) 4.75% 01/08/2028

FREDDIE MAC STRUCTURED AGENCY CREDIT RISK DEBT NOTES SER DNA3
NEXTGEAR FLOORPLAN MASTER OWNER TRUST SER 2A CL A2 FRN 16/10/2023
ALLERGAN FUNDING SCS 1.25% 01/06/2024

PERUSAHAAN PENERBIT SBSN SER 144A (REG) 4.15% 29/03/2027
PHILIPPINES (REP OF) (SER R512) 6.2 5% 12/03/2024

CREDIT SUISSE MORTGAGE TRUST SER 19-NQM1 CL A1 FRN 25/10/2059
AKER BP ASA (SER 144A) 4.75% 15/06/ 2024

EXPEDIA GROUP INC (SER 144A) (REG) 3.25% 15/02/2030

PETROBRAS GLOBAL FINANGE (REG) SER WI 5.999% 27/01/2028
AMERICAN EXPRESS CREDIT ACCOUNT MASTER TRUST SER 1 CL A FRN
INTERNATIONAL BANK FOR RECONSTRUCTI SER MTN (REG S) (REG) 4.625%
ESH HOSPITALITY INC (REG) SER 144A 5.25% 01/05/2025

MALAYSIA GOVERNMENT (SER 318) 4.642 % 07/11/2033

NATIONAL BANK OF CANADA (SER 144A) (REG) 2.15% 07/10/2022

DISH NETWORK CORP CONV (SER 144A) 3.375% 15/08/2026

Bl GPAIAE Ok FV)  BEE (%)
600,000 664,890 0.23
919,000 663,976 0.23
600,000 663,363 0.23
615,000 662,534 0.23
615,000 661,586 0.23
895,000 660,972 0.23

2,596,000 652,739 023
555,000 651,232 0.23
620,000 650,410 0.23
725,000 648,710 0.23
560,000 644,941 0.22
600,000 636,913 0.22

2,455,000 630,372 0.22
590,000 617,533 0.21
585,000 615,926 0.21
570,000 614,832 0.21

7,721,000,000 612,146 0.21
510,000 611,759 0.21
575,000 610,160 0.21
600,000 607,176 0.21
565,000 604,275 0.21
651,000 603,921 0.21
530,000 594,418 0.21
553,000 592,862 0.21
690,000 581,619 0.20
640,000 581,580 0.20
535,000 581,225 0.20
546,000 581,152 0.20
40,000,000 580,921 0.20
530,000 579,632 0.20
715,000 577,808 0.20
570,000 575,431 0.20
480,000 575,324 0.20
575,000 575,200 0.20

5,000,000 572,439 0.20
488,000 572,003 0.20
521,000 563,427 0.20

27,220,000 562,168 0.20
7,305,000,000 552,936 0.19
485,000 545,536 0.19
775,000 540,900 0.19
465,000 538414 0.19
525,000 530,931 0.18
485,000 528,451 0.18
500,000 515916 0.18
495,000 514,253 0.18
565,000 509,874 0.18
505,000 505,688 0.18
495,000 504,285 0.18
500,000 501,619 0.17
355,000 499,218 017
475,000 495,969 0.17
450,000 495,550 0.17
430,000 493,411 0.17
695,000 492,665 0.17
480,000 489,907 0.17
715,000 489,403 0.17
415,000 479,787 0.17
525,000 475,539 0.17
380,000 474,179 0.16
450,000 467,182 0.16
400,000 466,570 0.16
380,000 464,027 0.16
420,000 457,710 0.16
435,000 454,847 0.16
22,270,000 454,808 0.16
420,000 450,549 0.16
405,000 449,930 0.16
380,000 446,569 0.16
390,000 442,813 0.15
825,000 440,357 0.15
425,000 437,276 0.15
370,000 435,670 0.15
400,000 435,242 0.15
20,075,000 433,745 0.15
430,000 431,848 0.15
410,000 428,547 0.15
435,000 423,103 0.15
360,000 421,429 0.15
410,000 419,546 0.15
585,000 419,475 0.15
400,000 419,000 0.15

1,535,000 418,459 0.15
415,000 416,988 0.14
420,000 412,842 0.14
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THERMO FISHER SCIENTIFIC 5% 01/03/ 2028

NEW S WALES TREASURY CRP (REG S) 4% 08/04/2021
DISCOVER CARD EXECUTION NOTE TRUST SER A1 GL A1 FRN 15/07/2024
OUTFRONT MEDIA CAP LLC/C (SER 144A) (REG) 5% 15/08/2027
INDIKA ENERGY Il PTE SER(144A) (REG) 5.875% 09/11/2024
UNITED RENTALS NORTH AM (REG) 4.875% 15/01/2028

MGIC INVESTMENT CORP (REG) 5.75% 15/08/2023

AMERICAN AIRLINES GROUP (SER 144A) 5% 01/06/2022
PHILIPPINE (GOVT OF) SER 7-58 3.5% 21/04/2023

INDONESIA (REP OF) SER FR61 (REG) 7% 15/05/2022

BAMLL COMMERCIAL MORTGAGE SECURITIES TRUST 2019-BPR SER BPR
BANCO ACTINVER SA (SER 144A) (REG) 9.5% 18/12/2032
CABLEVISION SYSTEMS CORP (REGS) 5.875% 15/09/2022
THERMO FISHER SCIENTIFIC (REG) SER . 1.4% 23/01/2026
WALNUT BIDCO PLC (SER 144A) (REG) 6 .75% 01/08/2024

JACK IN THE BOX FUNDING LLC SER 1A CL A2l FRN 25/08/2049
BAUSCH HEALTH COS INC (SER 144A) 9% 15/12/2025
REPUBLIC OF INDONESIA (REG) SER 144A 2.15% 18/07/2024
COMMONSPIRIT HEALTH 3.347% 01/10/20 29

PETROBRAS GLOBAL FINANGE 5.75% (REG) 01/02/2029
NORDIC INVESTMENT BANK 1.5% 24/01/2022

NORDEA EIENDOMSKREDITT FRN 19/06/20 24

ARROYO MORTGAGE TRUST (FRN) SER 1 CL A1 25/04/2048
EQUINIX INC (REG) 3.2% 18/11/2029

PROVINGE OF ALBERTA 3.4% 01/12/2023

OWENS CORNING (REG) 3.95% 15/08/202 9

ARAMARK SERVICES INC (REG) 5.125% 15/01/2024

INDONESIA (REP OF) (SER FR81) 6.5% 15/06/2025

BRITISH COLUMBIA PROV OF SER (144A) (REG) 6.6% 09/01/2020
HC2 HOLDINGS ING (SER 144A) (REG) 1 1.5% 01/12/2021
WALNUT BIDCO PLC (SER 144A) (REG) 9 .125% 01/08/2024
BHMS 2018-ATLS C SER ATLS CL C FRN 15/07/2035
INDONESIA (REPUBLIC OF) SER FR71 (REG) 9% 15/03/2029

US BANCORP (REG) 3.375% 05/02/2024

BAUSCH HEALTH COS INC (SER 144A) (REG) 5.5% 01/11/2025
COINSTAR FUNDING, LLC SER 1A CL A2 FRN 25/04/2047
MALAYSIA GOVERNMENT (SER 419) 3.828% 05/07/2034
VALERO ENERGY CORP (REG) 3.4% 15/09 /2026
TRANSCANADA PIPELINES (REG) 4.25% 1 5/05/2028

KINDER MORGAN INC (REG) 4.3% 01/06/ 2025

PNC FINANCIAL SERVICES (REG) 3.5% 2 3/01/2024

BANK OF AMERICA CORP (SER MTN) (REG ) VAR 07/02/2030
FIDELITY NATL INFO SERV 1% 03/12/20 28

ADANI GREEN ENERGY UP (SER 144a) (R EG) 6.25% 10/12/2024
EOG RESOURGES INC (REG) 4.15% 15/01/2026

SABINE PASS LIQUEFACTION (REG) 5% 15/03/2027

CONNECT FINCO SARL/CONNE (SER 144A) (REG) 6.75% 01/10/2026
ENERGY TRANSFER OPERATNG 5.5% 01/06/2027

LIONS GATE CAPITAL HOLD SER 144a (REG) 5.875% 01/11/2024
TOWD POINT MORTGAGE TRUST SER 3 CL A1 VAR 25/05/2058
PHILIPPINES (REP OF) (SER 1064) 6.8 75% 10/01/2029

WELLS FARGO & COMPANY (SER GMTn) (REG) FRN 27/07/2021
JBS INVESTMENTS Il GMBH (SER 144A) (REG) 7% 15/01/2026
DB MASTER FINANGE LLC FRN 20/05/2049

BARCLAYS COMMERCIAL MORTGAGE S SER TALL CL E FRN 15/03/2037
GREENKO SOLAR MAURITIUS (SER 144A) (REG) 5.55% 29/01/2025
US BANK NA CINCINNATI (SER BKNT) (R EG) 2.8% 27/01/2025

UK TREASURY 3.75% 07/09/2020

CCO HLDGS LLC/CAP CORP (SER 144A) 5.75% 15/02/2026

HOME PARTNERS OF AMERICA TRUST SER 1 CL B FRN 17/09/2039
MOLSON COORS BREWING CO 1.25% 15/07/2024

BMW FINANCE NV (SER EMTN) (REG S) ( BR) 1% 14/11/2024
ARDAGH PACKAGING FINANCE PLC ARDAGH HOLDINGS USA INC (SER 144A)
FIBRIA OVERSEAS FINANCE (REG) 5.5% 17/01/2027

VICI PROPERTIES / NOTE (SER 144A) ( REG) 4.625% 01/12/2029
PHILIPPINES (REP OF) (SER May-75) 5 .5% 08/03/2023

ISRAEL ELECTRIC CORP LTD (REG) SER 144A 6.875% 21/06/2023
CAMELOT FINANCE SA (SER 144A) (REG) 4.5% 01/11/2026

HOME PARTNERS OF AMERICA TRUST SER 1 CL D FRN 17/07/2037
CCO HLDGS LLC/CAP CORP (SER 144A) (REG) 4.75% 01/03/2030
DB MASTER FINANCE LLC SER 1A CI A2l FRN 20/11/2047
INDONESIA GOVERNMENT SER FR75 7.5% 15/05/2038

INDONESIA (REP OF) (SER FR80) 7.5% 15/06/2035

WILLIAMS COMPANIES INC (REG) 4.3% 0 4/03/2024

LIBERTY INTERACTIVE CORP (REG) 8.25% 01/02/2030

MALAYSIA GOVERNMENT SER 416 3.62% 30/11/2021

BRASKEM NETHERLANDS (REG) SER 144A 4.5% 10/01/2028

PT PERTAMINA (PERSERO) (SER 144A) ( REG) 3.65% 30/07/2029
PHILIPPINES (REP OF) SER R102 7.375% 03/03/2021

NORDIC INVESTMENT BANK SER GMTN (REG) 1.375% 15/07/2020
INDONESIA GOVERNMENT (SER FR78) 8.25% 15/05/2029

BOC AVIATION LTD (REG) SER 144A FRN 02/05/2021

Hit SPRAECK FV)  BEHE (%)
370,000 411,936 0.14
560,000 411,264 0.14
400,000 410,287 0.14
380,000 409,872 0.14
415,000 408,665 0.14
380,000 404,692 0.14
355,000 402,205 0.14
380,000 402,142 0.14

20,110,000 395,240 0.14
5,287,000,000 392,984 0.14
410,000 387,449 0.13
7,300,000 380,689 0.13
340,000 373,507 0.13
310,000 372512 0.13
300,000 369,417 0.13
355,000 361,340 0.13
310,000 354,304 0.12
290,000 349,321 0.12
340,000 346,834 0.12
300,000 345,599 0.12
3,000,000 344,984 0.12
3,000,000 343,497 0.12
504,000 339,088 0.12
335,000 337,984 0.12
415,000 337,463 0.12
320,000 337314 0.12
320,000 335,962 0.12
4,526,000,000 329,908 0.11
22,800,000 329,608 0.11
345,000 329,331 0.11
290,000 319,803 0.11
315,000 315,569 0.11
3,808,000,000 315,174 0.11
291,000 308,846 0.11
290,000 306,464 0.11
298,000 302,722 0.11
1,170,000 298,927 0.10
275,000 291,364 0.10
260,000 289,541 0.10
265,000 288,418 0.10
270,000 287,801 0.10
260,000 287,719 0.10
255,000 287,457 0.10
265,000 287,166 0.10
255,000 286,607 0.10
255,000 285210 0.10
265,000 284,761 0.10
250,000 282,330 0.10
275,000 281,818 0.10
340,000 275,405 0.10
11,300,000 270,305 0.09
380,000 270,298 0.09
240,000 269,347 0.09
260,000 266,702 0.09
FREDDIE MAC STRUCTURED AGENCY CREDI T RISK DEBT NOTES SER DNA2 CL M1 FR 500,000 263,283 0.09
260,000 261,013 0.09
250,000 260,858 0.09
250,000 260,822 0.09
190,000 259,974 0.09
240,000 258,113 0.09
250,000 250,653 0.09
215,000 249,419 0.09
210,000 245,105 0.09
230,000 243618 0.08
215,000 241,697 0.08
230,000 241,672 0.08
11,440,000 240,699 0.08
210,000 239,532 0.08
230,000 238,941 0.08
235,000 233,953 0.08
225,000 232,734 0.08
233,000 232374 0.08
3,196,000,000 230,019 0.08
3,123,000,000 226,733 0.08
205,000 220,838 0.08
215,000 220,778 0.08
865,000 214,508 0.07
210,000 214,095 0.07
200,000 213,487 0.07
10,200,000 210,782 0.07
1,820,000 208,517 0.07
2,619,000,000 206,398 0.07
200,000 201,872 0.07
155,000 200,983 0.07

ALLERGAN FUNDING SCS (REG) 2.625% 1 5/11/2028
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BANCO ACTINVER SA (SER 144A) (REG) 4.8% 18/12/2032 200,000 200,955 0.07
MVW OWNER TRUST 2018-1 SER 1A CL A FRN 21/01/2036 285,000 200,236 0.07
FISERV INC 1.125% 01/07/2027 165,000 191,525 0.07
TEMASEK FINANCIAL I LTD GMTN 3.265% 19/02/2020 250,000 188,433 0.07
JETBLUE 2019-1 CLASS AA (SER AA) (REG) 2.75% 15/05/2032 185,000 187,225 0.07
BAUSCH HEALTH COS INC (SER 144A) 5% 30/01/2028 175,000 179,994 0.06
JASA MARGA (PERSERO) SER (144A) (REG) 7.5% 11/12/2020 2,530,000,000 179,762 0.06
WELLS FARGO & COMPANY 3.25% 27/04/2022 235,000 171,914 0.06
CITIGROUP INC (REG) FRN 04/05/2021 237,000 168,849 0.06
INDONESIA (REPUBLIC OF) SER FR65 6.625% 15/05/2033 2,499,000,000 167,843 0.06
WPT 2017-WWP D SER WWP GL D VAR 10/11/2027 165,000 165,962 0.06
MALAYSIA GOVERNMENT SER 0513 3.733% 15/06/2028 620,000 155,767 0.05
POST HOLDINGS INC (SER 144A) (REG) 5.5% 15/12/2029 140,000 150,057 0.05
ASIAN DEVELOPMENT BANK MTN 5% 09/03/2022 190,000 146,244 0.05
FANNIE MAE - CAS FRN 25/11/2029 590,000 135,629 0.05
KFW (BR) 0% 15/09/2023 115,000 130,621 0.05
THERMO FISHER SCIENTIFIC (REG) 0.75% 12/09/2024 110,000 126,566 0.04
J.P. MORGAN CHASE COMMERCIAL MORTGAGE SECURITIES TRUST 2018-PHH 125,000 125,364 0.04
ECOLAB INC 1% 15/01/2024 100,000 117,497 0.04
JP MORGAN CHASE COMMERCIAL MORTGAGE SECURITIES CORP SER AON CL D 110,000 116,806 0.04
CIT GROUP INC (SER A) (REG) VAR PER P 31/12/2049 110,000 113,584 0.04
FREDDIE MAC STRUCTURED AGENCY CREDIT RISK DEBT NOTES FRN 250,000 95,065 0.03
INDONESIA (REP OF) FR53 8.25% 15/07/2021 1,004,000,000 77,685 0.03
*x+*WESTPAC BANKING CORP MTN 7.25% 11/02/2020 100,000 72,579 0.03
VERUS SECURITIZATION TRUST FRN 25/02/2048 185,000 67,906 0.02
INDONESIA (REPUBLIG OF) SER FR63 5.625% 15/05/2023 820,000,000 58,380 0.02
FORD CREDIT AUTO OWNER TRUST 2016 SER C CL A3 FRN 15/03/2021 675,000 57,947 0.02
MORGAN STANLEY MORTGAGE LOAN TRUST SER 2004-8AR CL 4A1 FRN 25/10/2034 750,000 43,470 0.02
JP MORGAN MORTGAGE TRUST SER 2007-A1 CL 1A1 FRN 25/07/2035 795,000 43,321 0.02
INTL BK RECON & DEVELOP SER GDIF (REG) 3.625% 22/06/2020 360,000 42,160 001
STRUCTURED AGENCY CREDIT RISK SER 15-DNA1 CL M2 FRN 25/10/2027 70,000 32,234 0.01
INDONESIA GOVERNMENT SER FR74 7.5% 15/08/2032 424,000,000 31,349 0.01
STRUGTURED ASSET INVESTMENT LOAN TRUST SER 05-2 GL M2 FRN 25/03/2035 40,000 19,339 0.01
USD/MXN VANILLA 11/09/2020 3,890,000 14,479 0.01
GSAA HOME EQUITY TRUST SER 05-MTR1 CL A4 FRN 25/10/2035 60,000 13978 0.00
CONNEGTICUT AVENUE SECURITIES FRN 25/10/2028 160,000 7,629 0.00
PHILIPPINE GOVERNMENT 4.625% 09/09/2040 212,000 3,947 0.00
EURO-BTP FUTURE MAR20 06/03/2020 -5 1,514 0.00
FANNIE MAE CONNECTICUT AVENUE SECURITIES SER CO4 CL 1M1 FRN 495,000 1,243 0.00
FANNIE MAE CONNECTICUT AVENUE SECUR ITIES SER CO5 CL 1M1 FRN 25/01/2030 200,000 754 0.00
USD/MXN VANILLA 20200220 21.25 CALL 3,885,500 206 0.00
Hifi:EH &F 282,841,591 98.23
Z Dt EE 5,100,546 1.77
WAERR 287,942,137 100.00
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