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2019 6 28
4,032,193,385 88.98
218,153,486 4.81
4,250,346,871 93.80
281,051,191 6.20
4,531,398,062 100.00

2019 6 28

AMERICAN AIRLINES
2,100,000( 10,790.54| 226,601,528| 10,846.36| 227,773,744| 4.62500| 2020/3/1 |5.03

GROUP

ADT SEC CORP 2,050,000( 11,286.66| 231,376,625| 10,940.68| 224,284,043] 5.25000| 2020/3/15 | 4.95
CENTURYLINK INC 2,050,000( 10,898.62| 223,421,723| 10,900.26| 223,455,407| 5.62500| 2020/4/1 |4.93
AVON PRODUCTS INC 2,000,000( 10,994.58| 219,891,600| 11,028.21| 220,564,210| 6.60000| 2020/3/15 |4.87

MALLINCKRODT FIN/SB 2,100,000( 10,772.58| 226,224,262| 10,388.26| 218,153,486| 4.87500| 2020/4/15 |4.81

TENET HEALTHCARE
2,000,000( 11,114.49| 222,289,927| 10,900.26| 218,005,274| 4.75000| 2020/6/1 |4.81

CORP

DISH DBS CORP 2,000,000] 10,968.64| 219,372,861| 10,873.31| 217,466,325| 5.12500| 2020/5/1 |4.80
TEGNA INC 2,000,000( 10,823.46| 216,469,267| 10,792.47| 215,849,475] 5.12500| 2019/10/15 | 4.76
DOLLAR TREE INC 2,000,000] 10,780.01| 215,600,391 10,780.29| 215,605,870 3.28800| 2020/4/17 |4.76
SPRINT

1,945,000] 11,288.78| 219,566,883| 11,048.47| 214,892,839| 7.00000| 2020/3/1 |4.74
COMMUNICATIONS

CABLEVISION SYSTEMS
CORP

1,925,000( 11,720.76| 225,624,680| 11,132.87| 214,307,835| 8.00000| 2020/4/15 |4.73

CORRECTIONS CORP OF
AMER

2,000,000] 10,873.31| 217,466,325( 10,698.15| 213,963,150| 4.12500 2020/4/1 |4.72

MERITAGE HOMES CORP 1,925,000 11,417.69| 219,790,547| 11,102.37| 213,720,623 7.15000| 2020/4/15 |4.72

R.R. DONNELLEY &
SONS

1,750,000( 12,167.95| 212,939,145| 11,021.52| 192,876,731| 7.62500| 2020/6/15 |4.26

ALLEGIANT TRAVEL CO 1,577,000( 11,039.79| 174,097,557| 10,779.00| 169,984,830| 5.50000| 2019/7/15 |3.75

LENNAR CORP 1,450,000( 12,059.00| 174,855,591| 11,088.89| 160,788,996| 6.62500 2020/5/1 |3.55
LENNAR CORP 1,400,000] 11,129.31| 155,810,444| 10,819.42| 151,471,897| 4.50000| 2019/11/15 | 3.34
L BRANDS 1,270,000 12,231.38| 155,338,594| 11,164.88| 141,794,080 7.00000f 2020/5/1 |3.13
HCA INC 1,200,000( 11,550.37| 138,604,466| 11,031.01| 132,372,156] 6.50000| 2020/2/15 |2.92
D.R. HORTON INC 1,100,000| 11,048.47| 121,533,225 10,858.11| 119,439,296 4.00000| 2020/2/15 |2.64
HCA INC 770,000f 11,129.31| 85,695,745| 10,823.30| 83,339,423 4.25000{ 2019/10/15|1.84
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MGM RESORTS INTL 600,000f 10,967.63| 65,805,794| 10,954.15| 65,724,952| 5.25000| 2020/3/31 |1.45

ZF NA CAPITAL 600,000f 10,859.84| 65,159,055| 10,863.07| 65,178,457| 4.00000{ 2020/4/29 |1.44

GENERAL MOTORS FINL
co

600,000( 10,818.83| 64,913,035| 10,810.15| 64,860,908 3.52675| 2020/4/13 |1.43

FORD MOTOR CREDIT CO
600,000{ 10,576.03| 63,456,189 10,745.47| 64,472,864] 2.42500| 2020/6/12 |1.42

LLC
2019 6 28
93.80

1 8,256,611,839 9,662
2015 11 20 8,213,884,874 9,612
2 7,172,155,277 8,889
2016 5 20 7,090,466,902 8,789
3 6,915,455,900 9,127
2016 11 21 6,838,626,391 9,027
4 6,426,127,012 9,503
2017 5 22 6,356,670,174 9,403
5 5,860,613,942 9,540
2017 11 20 5,797,690,950 9,440
6 5,257,479,602 9,435
2018 5 21 5,200,693,839 9,335
7 4,967,665,132 9,583
2018 11 20 4,915,148,958 9,483
8 4,692,995,951 9,497
2019 5 20 4,643,222,422 9,397
2018 6 5,058,182,518 9,305

7 5,044,726,599 9,396

8 4,984,725,068 9,409

9 5,073,191,009 9,646

10 4,996,335,859 9,585
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11 4,963,617,678 9,582
12 4,693,406,274 9,307
2019 1 4,654,385,199 9,271
2 4,735,864,212 9,458
3 4,728,860,645 9,484
4 4,752,603,306 9,581
5 4,608,114,224 9,326
6 4,531,398,062 9,227
1
2015 7 17
50
2015 11 20
2015 11 21
100
2006 5 20
2016 5 21
100
2016 11 21
2016 11 22
100
2017 5 22
2017 5 23
100
2017 11 20
2017 11 21
100
2018 5 21
2018 5 22
100
2018 11 20
2018 11 21
100
2019 5 20
2015 7 17
3.38
2015 11 20
2015 11 21
7.52
2016 5 20
2006 5 21
3.85
2016 11 21
2016 11 22
5.27
2017 5 22
2017 5 23
1.46
2017 11 20
2017 11 21
0.05
2018 5 21
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2018 5 22
2.66
2018 11 20
2018 11 21
0.15
2019 5 20
1
10,000
x 100

2015 7 17
8,560,985,127 15,592,021

2015 11 20

2015 11 21
477,964,008

2016 5 20

2016 5 21
491,277,084

2016 11 21

2016 11 22
815,843,947

2017 5 22

2017 5 23
618,401,669

2017 11 20

2017 11 21
570,650,008

2018 5 21

2018 5 22
387,883,040

2018 11 20

2018 11 21
242,226,175

2019 5 20
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1

2015-07

@
7 8
(2018 11 20 ) (2019 5 20 )

3,994,734 142,422,878
71,758,810 68,578,780
4,838,040,639 4,430,831,745
52,641,781 43,121,884
829,689 2,524,021
2,417,635 4,748,608
4,969, 683,288 4,692,227,916
4,969,683,288 4,692,227,916
25,916,866 24,705,735
12,028,248 9,043,007
404,625 372,123
16,184,493 14,884,536
98 93
54,534,330 49,005,494
54,534,330 49,005,494
5,183,373,350 4,941,147,175
268,224,392 297,924,753
4,915,148,958 4,643,222,422
4,915,148,958 4,643,222,422
4,969,683,288 4,692,227,916
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O
7 8
2018 5 22 2018 11 21
2018 11 20 2019 5 20
143,461,448 128,754,927
53,123,882 15,597,569
71,268,465 108,791,811
2,417,635 2,330,973
164,023,666 37,891,658
9,067 7,727
819,509 762,224
32,780,344 30,488,942
259,954 223,059
33,868,874 31,481,952
130,154,792 6,409,706
130,154,792 6,409,706
130,154,792 6,409,706
370,562,551 268,224,392
24,699,541 13,663,462
24,699,541 13,663,462
52,516,174 49,773,529
268,224,392 297,924,753
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®

12 133 60
61
7 8
(2018 11 20 ) (2019 5 20 )

1. 2015 7 17 2015 7 17
8,560,985,127 8,560,985,127
5,571,256,390 5,183,373,350

60.5 57.7

2. 5,183,373,350 4,941,147,175

3.

268,224,392 297,924,753
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7 8
2018 5 22 2018 11 21
2018 11 20 2019 5 20
6,677,544 6,210,771
[2018 5 22 [2018 11 21
2018 8 20 2019 2 20
1 ]
73,275,431 68,584,791
73,275,431 68,584,791
16,967,315 16,025,932
56,308,116 52,558,859
5,319,861,748 5,013,558,934
5,448,177,159 5,081,044,537
54,981,947 51,860,780
103.35 103.44
50.00 50.00
26,599,308 25,067,794
[2018 8 21 [2019 2 21
2018 11 20 2019 5 20
1 1
72,594,585 62,493,382
72,594,585 62,493,382
16,892,492 15,448,293
55,702,093 47,045,089
5,183,373, 350 4,941,147,175
5,256,399,126 4,984,708,647
54,928,238 46,633,960
105.97 94.37
50.00 50.00
25,916,866 24,705,735
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7 8
(2018 11 20 ) (2019 5 20 )
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1
( )
7 8
(2018 11 20 ) (2019 5 20 )
54,906,869 44,223,062
54,906,869 44,223,062
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O]
1 2019 5 20
D
&)
ADT SEC CORP 5.2500% 03/15/2020 2,050,000.00 2,080,750.00
ALLEGIANT TRAVEL CO 5.5000% 07/15/2019 1,577,000.00 1,580,942.50
AMERICAN AIRLINES GROUP 4.6250% 03/01/2020 2,100,000.00 2,111,130.00
CABLEVISION SYSTEMS CORP 8.0000% 04/15/2020 1,925,000.00 1,994,184.50
CENTURYLINK INC 5.6250% 04/01/2020 2,050,000.00 2,075,625.00
CORRECTIONS CORP OF AMER 4.1250% 04/01/2020 2,000,000.00 2,000,000.00
D.R. HORTON INC 4.0000% 02/15/2020 1,100,000.00 1,107,480.00
DISH DBS CORP 5.1250% 05/01/2020 2,000,000.00 2,010,000.00
DOLLAR TREE INC 3.2880% 04/17/2020 2,000,000.00 2,000,200.00
FORD MOTOR CREDIT CO LLC 2.4250% 06/12/2020 600,000.00 595,278.00
GENERAL MOTORS FINL CO 3.52675% 04/13/2020 600,000.00 602,490.00
HARLAND CLARKE HOLDINGS 6.8750% 03/01/2020 2,150,000.00 2,112,375.00
HCA INC 4.2500% 10/15/2019 770,000.00 773,495.80
HCA INC 6.5000% 02/15/2020 1,200,000.00 1,230,336.00
HUGHES SATELITE SYSTEMS 6.5000% 06/15/2019 1,000,000.00 1,001,700.00
L BRANDS 7.0000% 05/01/2020 1,270,000.00 1,306,512.50
LENNAR CORP 4.5000% 11/15/2019 1,400,000.00 1,398,250.00
LENNAR CORP 6.6250% 05/01/2020 1,450,000.00 1,488,062.50
MALLINCKRODT FIN/SB 4.8750% 04/15/2020 2,100,000.00 2,065,875.00
MERITAGE HOMES CORP 7.1500% 04/15/2020 1,425,000.00 1,464,187.50
MGM RESORTS INTL 5.2500% 03/31/2020 600,000.00 609,000.00
R.R. DONNELLEY & SONS  7.6250% 06/15/2020 1,750,000.00 1,793,750.00
SPRINT COMMUNICATIONS ~ 7.0000% 03/01/2020 1,945,000.00 1,993,625.00
TEGNA INC 5.1250% 10/15/2019 1,400,000.00 1,400,000.00
TENET HEALTHCARE CORP  4.7500% 06/01/2020 1,800,000.00 1,820, 250.00
TRI POINTE GROUP / HOMES 4.3750% 06/15/2019 1,000,000.00 1,000,000.00
ZF NA CAPITAL 4.0000% 04/29/2020 600,000.00 602,634.00
39,862,000.00]  40,218,133.30
(4,430,831,745)
40,218,133.30
(4,430,831,745)
4,430,831,745
(4,430,831,745)
( )1
27 100.0 100.0
2
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2019 6 28

4,540,510,827

9,112,765

4,531,398,062

4,911,120,048

0.9227
9,227
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2019 6
32 76,854
63 259,068
95 335,923
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1.
@
(
33 34
29 12 31 30 12 31
*2 887,338 1,425,655
B 4,981
32,849 21,225
234,786 135,017
670,737 457,570
253,439 329,213
- 85,444
- 67,765
- 30,254
8,963 14,880
2,088,114 2,572,009
*1 36,172 *1 30,647
*1 5,615  *1 7,041
41,787 37,688
1,758 1,360
3,875 3,875
5,634 5,235
87,915 2,770
164,013 164,013
98,648 109,117
74 74
350,651 275,976
398,073 318,900
2,486,188 2,890,910
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33
29 12 31

34
30 12 31

16,501 23,342
1,692 240
3,500 -

318,692 172,561
186,770 227,732
759,507 605,315
97,925 72,006
893 -

3,765 25,132

451 16,468
54,116 49,399
20,525 9,092
1,464,341 1,201,290
74,772 79,579
2,618 3,398
77,390 82,977
1,541,732 1,284,268
500,000 1,000,000
31,736 58,876
31,736 58,876
265,112 265,112
230,000 230,000
66,188 53,013
428,924 548,126
960,660 1,607,002
16,204 360
16,204 360
944,456 1,606,642
2,486,188 2,890,910
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@

(

33
29 1 1
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