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13 4,700 1,476
1,036 1,000

15 3,440 1,681
1,031 7,000

128,260 1,405
1,028 8,000

2019 10
134.70 14,758
10,361
153.44 16,811
10,317
128.26 14,052

10,288 1,000

2019 11 29
109.56
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2015

2016

2017

2018

2019

272,003,212.73

242,480,545.63

251,219,775.17

230,820,085.68

262,426,023.02

272,003,212.73

242,480,545.63

251,219,775.17

230,820,085.68

262,426,023.02

272,003,212.73

242,480,545.63

251,219,775.17

230,820,085.68

262,426,023.02

2,926,020,103.79

3,462,431,527.91

3,961,608,683.51

4,860,620,178.24

6,089,637,256.08

10,079,816.5770

9,797,439.0910

10,673,939.5500

13,018,469.5970

14,193,122.2020

77,455

2,926,020,103.79

3,462,431,527.91

3,961,608,683.51

4,860,620,178.24

6,089,637,256.08

3,048,705,458.10

3,562,228,402.56

4,008,540,898.18

4,899,019,238.50

6,156,363,434.31

105.39 114.46 121.90 122.25 134.28
10,399
2.54 9.12 7.07 1.05 11.18
4.21
1,972,554.04 2,947,015.22 6,141,795.22 5,994,441.30 9,576,575.17
95.98 97.20 98.83 99.22 98.92
2.03 8.61 6.50 0.29 9.84
3.99
2018 20

8/423




EDINETOOOO
0000000 DO000DO00dOn(es4110)
OOoooooooooooOooao

2013 12 2013 12
2007 11 27
2007 11 27 2016 13
2016 13
2019 2019 29
2015 2016 2017 2018 2019

67,799,472.44

62,423,560.75

89,756,127.71

149,044,227.76

212,113,520.97

67,799,472.44

62,423,560.75

89,756,127.71

149,044,227.76

212,113,520.97

67,799,472.44

62,423,560.75

89,756,127.71

149,044,227.76

212,113,520.97

1,919,235,328.73

3,067,981,149.21

4,000,760,877.51

4,684,064,365.96

5,219,858,520.58

7,233,657.4590

11,738,376.9840

13,139,693.3440

14,919,985.7850

14,765,747.6220

278,717

1,919,235,328.73

3,067,981,149.21

4,000,760,877.51

4,684,064,365.96

5,219,858,520.58

1,942,724,219.36

3,107,782,817.13

4,071,822,166.70

4,710,062,577.57

5,246,548,649.35

133.06 138.45 140.30 139.19 150.44
10,183

0.86 4.86 1.86 1.16 10.91

2.35

12,466.97 909,348.91 2,559,850.38 3,881,773.83 6,219,391.52
98.79 98.72 98.25 99.45 99.49
0.56 4.05 1.34 0.79 8.08
1.83
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2016

2017

2018

2019

161,795,197.64

473,914,928.97

21,517,501.04

108,749,340.73

161,795,197.64

473,914,928.97

21,517,501.04

108,749,340.73

161,795,197.64

473,914,928.97

21,517,501.04

108,749,340.73

3,824,475,540.63

3,202,987,682.90

3,391,096,914.21

4,507,826,074.78

11,742,196.3570

8,919,728.0640

9,338,538.8570

11,444,078.7390

77,644

3,824,475,540.63

3,202,987,682.90

3,391,096,914.21

4,507,826,074.78

6,006,342,452.07

4,435,502,587.74

3,414,008,751.29

4,598,888,147.24

104.08 115.38 118.11 126.70
10,229

6.06 15.08 2.64 8.22

2.75

1,853,836.62 7,276,818.73 6,428,148.63
63.67 72.21 99.33 98.02
4.08 10.86 2.37 7.27
2.29
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Multi Manager Access
2010 12 17 2010
SICAV
2007 10
129748
31
31 12 00
31
Mémorial, Recueil des Sociétés et
Associations
2007 29 i
Recueil
Electronique des Sociétés et Associations
2013 12 11
UBS Fund Management Luxembourg S.A.
L 1855 J.F.
33A
2007 10
2002 12 20 SICAV
129748
310
31,000
2007 29
2016 2010 Ucl
2010 Ucl 2010
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2007 10

Multi Manager Access

2017 31
UBS Fund Management

Luxembourg S.A.

2016 10 13

UBS Europe SE, Luxembourg
Branch

2017 10

Northern Trust Global
Services SE

UBS Switzerland AG

2014
12 24

UBS Asset Management
Switzerland AG, Zirich

2018 14

2018 14

14/423



24

15/423

EDINETOOOO
0000000 DO000DO00dOn(es4110)
OOoooooooooooOooao



2019 10
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2015 2,926,020,103.79| 320,575 10,079,816.5770
2016 3,462,431,527.91| 379,344 9,797,439.0910
2017
3,961,608,683.51( 434,034 10,673,939.5500
2018
4,860,620,178.24| 532,530 13,018,469.5970
14,193,122.2020
2019 6,089,637,256.08 | 667,181
77,455
14,322,532.3730
2019 10 6,125,048,427.94( 671,060

84,070

2019

2018

20

2019

29
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2015 1,919,235,328.73| 210,271 7,233,657.4590
2016
3,067,981,149.21| 336,128 11,738,376.9840
2017
4,000,760,877.51| 438,323 13,139,693.3440
2018
4,684,064,365.96| 513,186 14,919,985.7850
14,765,747.6220
2019 5,219,858,520.58 571,888
278,717
14,986,549.6320
2019 10 5,353,861,493.97( 586,569
303,382
2016
3,824,475,540.63| 419,010 11,742,196.3570
2017
3,202,987,682.90( 350,919 8,919,728.0640
2018
3,391,096,914.21( 371,529 9,338,538.8570
11,444,078.7390
2019 4,507,826,074.78| 493,877
77,644
11,409,921.6910
2019 10 4,503,482,634.74| 493,402
84,308

1993 41
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2010 CSSF
CSSF
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OECD
ESMA

UCITS

EPM
2.26
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UCITS
ESMA

30

EPM

EU

20
CSSF
ESMA 2014 937
EU
50 EU
EU
2.24

ESMA CSSF

14 592

EPM
EPM

11 512
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ETF
43

OECD
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25
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25
25
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15
10

UCITS Ucl
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1.1
EU
1.1
EU UCITS
UCITS UCl UCl EU
Ucl UCITS
UCITS ucl
UCITS Ucl
10 UCITS
UCl
12
EU EU
CSSF  EU
1.1
1.1
EU
EU
EU
1.1

EU EU
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1,000
1.2
1.3
40
1.4
1.5 EPM
10
1.6 1.3 1.4
20
1.7 1.3 10 EU
25
1.8 1.3 10 EU
EU
35
1.9 1.7 1.8
1.3 40
1.10 1.3 1.8

35

CSSF

10

20

1.1

1.5

80
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1.11 83 349 EEC

1.3 1.12
1.12 20
1.13 1.24 1.3 1.12
CSSF
20
20
35
UCITS UCl
1.14 1.1 UCITS Ucl
UCITS Ucl
20 UCITS UCl 2010 181
1.15 UCITS UCl 30
1.16 UCITS UCl UCITS
UCl 1.3 1.12
1.17
10
UCITS
UCl
UCITS Ucl
1.18
10
UCITS Ucl
UCITS UCl

1.19

UCITS Ucl

UcITS ucl
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1.21
1.22 UCITS
1.23
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1.3 1.17
Ucl
1.3 1.12 1.13 1.14 1.19
10
10 10
UCITS UCl 25
2010
EU OECD
EU
10
1.1
10 1.1 UCITS
UCl

125
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2.10
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27/423

1.3

1.12

EDINETOOOO
0000000 DO000DO00dOn(es4110)
OOoooooooooooOooao



EDINETOOOO
0000000 DO000DO00dOn(es4110)
OOoooooooooooOooao

2.11
2.12 EPM
2.13
EPM
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EPM
20
EU
2.14 EPM CSSF
10
EPM
2.15
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2.16
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1.24

EPM
20
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EU
2.17
OECD
ucl
EU
2.18 2.16
2.19
2.20
2.21 2.16
2.22
592
2.23

2.24

30

20

OECD

EU

OECD

EPM

30
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10

10

10

10

10

2.26
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OECD EU

A-1/P-1

BBB- Baa3 S&P

20

15

90

AS30, ASX

ATX

BEL20

SPTSX60

C20

OMX Helsinki 25

CAC40

DAX, HDAX

1SEQ20

FTSE MIB

NIKKEI225

LUXX

AEX

NZX50

0BX

PS120
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IBEX35
OMXS30
SPI
FTSE100
DJI, S&P500
S&P S&P
2.27
2.17
50 97
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Ucl UCITS
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CDS

CDS
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OECD
ESMA

Moody"s

CDS

CDS

CDS
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ABS MBS
MBS
ABS MBS
ABS MBS
ABS MBS

ABS MBS

CMBS

30

ABS MBS

ABS
CMBS
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1.25

0.85

1.25

2019
40,133,246.06
24,602,903.10
27,331,878.94
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KI1ID

UCl UCITS

KIID
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2019

2,563,919.63
837,406.92
2,022,089.01
UCITS
UCITS AIFMD
AIFM 2011 61 EU 2013
AIFM ESMA
UCITS
UCITS AlFs
UCITS 2014 91 EU
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0000000 DO000DO00dOn(es4110)
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2014 91 EU 2016 31
ESMA
12
2013 11
2010

CSSF 10 437

AlF

https://ww.ubs.com/lu/en/asset__management/investor_ _information.html
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20.315 15.315
2038 20 15

15.315 2038
15

20.315 15.315
2038 20 15
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2015
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0.01

2003 48 EC 2005 21
2005 EU

FATCA
1GA

Compliant



OECD FATCA
CRS CRS
CRS
CRS
FATCA CRS
FATCA
FATCA CRS

FATCA CRS

CRS
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2019 10
332,039,832.52 5.32
282,793,929.95 4.53
263,502,599.75 4.23
231,454,416.86 3.71
220,868,257.05 3.54
205,507,615.04 3.30
163,307,775.12 2.62
156,454,480.70 2.51
150,259,178.97 2.41
141,585,910.59 2.27
140,922,070.35 2.26
128,450,186.86 2.06
126,546,652.64 2.03
125,843,486.30 2.02
124,688,639.14 2.00
121,433,537.18 1.95
118,474,416.51 1.90
117,270,399.94 1.88
108,560,118.75 1.74
106,533,681.77 1.71
104,835,151.17 1.68
103,624,397.73 1.66

88,032,289.67 1.41
82,386,642.89 1.32
81,439,523.39 1.31
76,510,747.03 1.23
76,308,167.34 1.22
74,146,122 .47 1.19
73,551,028.18 1.18
70,430,643.40 1.13
66,749,418.16 1.07
57,272,314.65 0.92
54,681,975.01 0.88
54,586,754.88 0.88
53,069,738.13 0.85
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52,159,898.13 0.84
51,749,697.61 0.83
50,860,918.47 0.82
49,038,629.37 0.79
48,953,856.26 0.78
48,343,739.99 0.78
46,659,390.46 0.75
45,016,000.04 0.72
44,290,862.16 0.71
43,772,303.16 0.70
42,016,137.47 0.67
40,955,455.51 0.66
40,699,456.62 0.65
39,862,340.39 0.64
38,497,045.45 0.62
36,919,074.99 0.59
34,477,693.12 0.55
33,649,838.22 0.54
29,612,061.26 0.47
28,333,340.71 0.45
27,640,487.08 0.44
25,910,207.21 0.42
25,413,715.00 0.41
23,366,061.88 0.37
22,885,615.63 0.37
22,340,062.78 0.36
21,051,153.44 0.34
19,521,972.72 0.31
19,274,310.94 0.31
17,150,715.57 0.27
17,100,904.38 0.27
16,471,344.94 0.26
16,004,539.37 0.26
15,471,810.64 0.25
14,898,538.11 0.24
13,502,149.92 0.22
13,155,623.43 0.21
11,879,239.07 0.19
11,817,217.16 0.19
11,612,372.67 0.19
9,773,526.56 0.16
9,256,710.00 0.15
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8,591,193.75 0.14
7,832,925.00 0.13
7,650,383.75 0.12
6,668,887.50 0.11
6,636,553.67 0.11
6,547,303.75 0.10
5,458,337.50 0.09
5,370,958.23 0.09
3,713,950.16 0.06
3,531,650.00 0.06
3,408,125.01 0.05
3,341,303.44 0.05
3,116,621.25 0.05
2,210,023.75 0.04
2,207,562.49 0.04
1,740,930.94 0.03
1,686,993.12 0.03
1,638,697.50 0.03
1,507,871.10 0.02

710,170.50 0.01
382,500.00 0.01
5,799,441,060.39 92.99
688,289.20 0.01
453,767.40 0.01
1,142,056.60 0.02
5,800,583,116.99 93.01
436,097,668.18 6.99
6,236,680,785.17 100.00
111,632,357.23 1.79
6,125,048,427.94
671,060 %8-21
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2019 10
4,162,692,948.96 76.84
209,484,444 .59 3.87
142,473,111.52 2.63
94,749,791.57 1.75
79,461,287.35 1.47
71,582,436.85 1.32
57,238,867.17 1.06
35,773,775.33 0.66
35,516,191.66 0.66
33,756,426.92 0.62
30,078,397.36 0.56
22,878,636.50 0.42
22,268,915.30 0.41
18,761,413.40 0.35
13,772,069.39 0.25
13,415,644.58 0.25
11,318,072.00 0.21
9,411,002.65 0.17
9,387,129.37 0.17
8,318,872.10 0.15
7,175,170.84 0.13
5,354,639.65 0.10
4,684,762.13 0.09
4,628,629.69 0.09
4,504,122.58 0.08
4,028,489.97 0.07
3,432,643.75 0.06
2,265,067.26 0.04
2,195,687.50 0.04
1,695,350.00 0.03
1,323,996.00 0.02
1,039,887.00 0.02
846,420.43 0.02
5,125,514,301.37 94.62
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47,292,566.33 0.87
36,732,598.02 0.68
84,025,164.35 1.55
14,184,767.38 0.26
5,223,724,233.10 96.43
193,298,547.33 3.57
5,417,022,780.43 100.00
63,161,286.46 1.17
5,353,861,493.97
98.83
586,569
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2019 10
2,415,523,302.28 52.86
353,305,497.74 7.73
307,772,290.60 6.73
194,664,719.29 4.26
173,480,830.29 3.80
154,224,672.49 3.37
147,073,048.24 3.22
127,038,243.59 2.78
71,195,158.82 1.56
69,177,193.22 1.51
66,288,796.15 1.45
33,253,240.39 0.73
23,464,776.03 0.51
22,921,381.11 0.50
21,492,778.88 0.47
19,547,619.96 0.43
14,320,611.80 0.31
12,376,622.81 0.27
11,403,137.11 0.25
10,708,824.91 0.23
9,181,768.34 0.20
8,671,572.26 0.19
7,942,645.70 0.17
7,646,440.33 0.17
4,878,497.02 0.11
3,924,680.00 0.09
3,613,040.90 0.08
3,079,660.61 0.07
2,935,515.22 0.06
2,332,614.96 0.05
2,197,116.48 0.05
1,995,117.19 0.04
1,872,154.32 0.04
1,847,914.80 0.04
839,863.35 0.02
600,547.50 0.01
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378,698.34 0.01
239,843.75 0.01
4,313,410,436.78 94.39
2,702,622.30 0.06
4,995,770.85 0.11
265,986.60 0.01
389.30 0.00
4,321,375,205.83 94.56
248,543,497.96 5.44
4,569,918,703.79 100.00
66,436,069.05 1.45

4,503,482,634.74
98.55

493,402
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2019 10
1,000

QATAR, STATE OF-REG-S 4.81700% 19- 4.8170| 2049 14 33,323| 36,698,546.87|  40,987,290.00| 0.66
14.03.49
PETROLEOS NEXICANOS-REG-S 7.69000% 7.6900 | 2050 23 35,922 36,858,176.52|  38,968,185.60| 0.62
19-23.01.50
COLOMBIA, REPUBLIC OF 4.00000% 13- 4.0000| 2024 26 33,350|34,539,341.24|  35,319,734.38| 0.57
26.02.24
RUSSIA, FEDERATION OF-REG-S 5.62500% 5.6250 | 2042 28,200|32,094,483.18|  34,855,200.00| 0.56
12-04.04.42
LViDB ENERGY LTD-REG-S 5.99000% 12- 5.9900 | 2022 11 29,500 30,834,248.92|  31,085,625.00| 0.50
11.05.22
ANGOLAN GOVT INTERNATIONAL BOND-REG-
S 9.37500% 18-08.05. 48 9.3750| 2048 25,111 26,165,828.85|  26,554,882.50| 0.43
BANCO DO BRASIL CAYMAN-REG-S-SUB
0 000%/VAR 14-PRP 9.0000| 2099 12 31 23,174| 22,122,675.06|  26,395,186.00| 0.42
RUSSIA, FEDERATION OF-REG-S 4.87500% 4.8750| 2023 16 23,800 25,272,561.93|  26,120,500.00| 0.42
13-16.09.23
ROMANIA-REG-S 4.62500% 19-03.04.49 4.6250| 2049 17,954| 23,953,001.45|  26,114,608.06| 0.42
CENTRAL BANK OF TUNISIA-REG-S

10 | 00k 15-30.01.25 5.7500 | 2025 30 28,522 26,156,298.07|  26,088,716.88| 0.42

11 |ECUADOR, REPUBLIC OF-REG-S 8.87500% 8.8750| 2027 10 23 27,811|27,691,220.21|  26,081,503.43| 0.42
17-23.10.27

| - )0/

1o |ECUADOR, REPUBLIC OF-REC-S 10.75000% 10.7500 | 2029 31 25,408 26,861,051.49|  25,876,460.01| 0.41
19-31.01.29

13 |RUSSIA, FEDERATION OF-REG-S 5.87500% 5.8750 | 2043 16 19,600 21,797,888.85|  25,014,500.00| 0.40
13-16.09.43

14 |PANAVA, REPUBLIC OF 3.75000% 15- 3.7500| 2025 16 22,710| 23,520,213.43|  24,022,921.87| 0.39
16.03.25

15 |BANCO DE BOGOTA SA-REG-S-SUB 6.2500 | 2026 12 20,874|21,912,531.06| 23,646,328.13| 0.38
6.25000% 16-12.05.26 . ’ PIERE i .

16 [POVINICAN REPUBLIC-REG-S 6.40000% 6.4000 | 2049 21,350| 21,878,331.24|  23,104,703.12| 0.37
19-05.06.49

17 |PERUSAHAAN PENERBIT SBSN-REG-S 4.4000| 2028 20,938]21,023,733.58|  22,848,592.50| 0.37
4.40000% 18-01.03.28 . ’ esee it .
SOUTHERN GAS CORRIDOR CJSC-REG-S

18 | ere00% 16.24.03.26 6.8750 | 2026 24 19,568 | 21,453,995.06|  22,802,834.99| 0.37

19 [POVINICAN REPUBLIC-REG-S 7-50000% 7.5000| 2021 32,184|22,752,544.00| 22,389,336.01| 0.36
10-06.05.21
KAZMUNAYGAS NATIONAL CO-REG-S

20 | are 00t 18-24.04.30 5.3750 | 2030 24 19,105 20,356,961.27|  22,036,423.45| 0.35

21 |PETROBRAS GLOBAL FINANCE BV 6.90000% 6.9000 | 2049 19 18,596 | 19,614,829.85|  21,550,205.19| 0.35
19-19.03.49

2o |WATAR, STATE OF-REG-S 5.10300% 18- 5.1030| 2048 23 16,444 16,970,117.64|  20,996,932.50| 0.34
23.04.48

23 CHILE. REPUBLIC OF 3.50000% 19- 3.5000| 2050 25 19,436 19,326,999.69|  20,905,847.50| 0.34
25.01.50

24 |COLOVBIA, REPUBLIC OF 5.00000% 15- 5.0000| 2045 15 17,915 18,201,167.89|  20,887,770.31| 0.33
15.06.45

25 |ECUADOR, REPUBLIC OF-REG-S 7.87500% 7.8750| 2028 23 22,389 21,338,466.39|  20,115,117.18| 0.32
18-23.01.28
OMAN GOVT INTERNATIONAL BOND-REG-S

26 | 000k 1817 0148 6.7500 | 2048 17 20,951|20,227,002.61| 19,628,468.12| 0.31
ABU DHABI CRUDE OIL PIPELINE LLC-

27 [oce s 4 60000% 1702 11 47 4.6000] 2047 11 16,842|17,569,285.26|  19,494,615.00| 0.31

2g |ECYPT. REPUBLIC OF-REG-S 7.90300% 7.9030| 2048 21 19,435)19,553,789.72|  19,483,587.50| 0.31
18-21.02.48
KUWAIT INTERNATIONAL GOVT BOND-REG-S

29 |3 00008 17-20.03.27 3.5000| 2027 20 18,080 18,155,781.35|  19,469,900.00| 0.31

30 |FVPRESAS PUBLICAS DE WEDELLIN ESP- 4.2500| 2029 18 18,282 18,289,633.07|  19,080,466.35| 0.31
REG-S 4.25000% 19-18.07.29 . ’ 189,052 PR RR .
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1,000
AMERICA, UNITED STATES OF 1.50000% 1.5000 2024 30 61,550|61,299,511.23|  61,465,849.46| 1.13
19-30.09.24
AMERICA, UNITED STATES OF 1.50000% 1.5000| 2024 10 31 35,065|34,990,398.94|  35,028,017.30| 0.65
19-31.10.24
ANERICA, UNITED STATES OF 1.25000% 1.2500] 2024 31 26,485 26,248,445.54|  26,157,041.28| 0.48
19-31.08.24
BANK OF AVERICA CORP 3.503H/VAR 17- 3.5930| 2028 21 22,980 23,337,688.99|  24,377,064.51| 0.45
21.07.28
JPUORGAN CHASE & CO-SUB 3.87500% 14- 3.8750| 2024 10 22,223|22,579,207.33|  23,699,631.69| 0.44
10.09.24
CVS HEALTH CORP 3.70000% 18-09.03.23 3.7000| 2023 21,728|21,671,592.03| 22,653,747.51| 0.42
CIGNA CORP 4.37500% 19-15.10.28 4.3750] 2028 10 15 16,532|16,893,845.59|  18,156,523.59| 0.34
JPUORGAN CHASE & CO 3. 220%/VAR 17- 3.2200| 2025 17,153|17,235,042.67| 17,781,307.53| 0.33
01.03.25
GOLDUAN SACHS GROUP INC/THE 3.85000% 3.8500| 2024 16,760|17,350,881.19|  17,775,004.03| 0.33
14-08.07.24
10 |BROADCOM INC-144A 4.25000% 19- 4.2500( 2026 15 16,294 16,218,287.85|  17,010,091.98| 0.31
15.04.26
11 [CITICROUP INC-SUB 4.45000% 15- 4.4500| 2027 29 15,320| 15,820,636.02|  16,854,786.70| 0.31
29.09.27
12 |CVS HEALTH CORP 4.30000% 18-25.03.28 4.3000| 2028 25 15,015 15,026,988.41|  16,330,868.05| 0.30
13 [!12UHO FINANCIAL GROUP INC 3.9220| 2024 11 14,385|14,385,032.93|  15,111,298.65| 0.28
3.922%/VAR 18-11.09.24 . ’ [ttt e .
14 |AT&T INC 3M LIBOR+118 BP 18-12.06.24 3.3116| 2024 12 14,695 | 14,642,614.95|  14,950,357.95| 0.28
ARC PROPERTIES OPERATING PSHIP
15 | b/CLARK 4.60000% 14-06.02.24 4.6000| 2024 13,850| 14,338,526.96|  14,935,871.87| 0.28
16 |AT&T INC 4.35000% 19-01.03.29 4.3500| 2029 13,320| 13,275,619.47|  14,727,280.64| 0.27
17 |OCCIDENTAL PETROLEUN CORP 2.90000% 2.9000| 2024 15 14,515| 14,497,961.76|  14,647,148.91| 0.27
19-15.08.24
18 |AT&T INC 3.40000% 15-15.05.25 3.4000| 2025 15 13,215|13,083,768.56|  13,846,710.04| 0.26
19 |CITIGROUP INC 2.90000% 16-08.12.21 2.9000| 2021 12 12,750|12,676,033.66|  12,965,636.92| 0.24
JPMORGAN CHASE & CO 4.452%/3)
20 || 130R41335P 18-05.12.29 4.4520| 2029 12 11,365 11,365,016.05| 12,878,755.49| 0.24
21 [BANK OF AMERICA CORP 3.366%/VAR 18- 3.3660| 2026 23 12,185 12,184,303.48|  12,746,243.53| 0.24
23.01.26
2p [COLDUAN SACHS GROUP INC 2.905%/VAR 2.9050| 2023 24 12,510| 12,476,374.09|  12,701,819.58| 0.23
17-24.07.23
23 | MICROSOFT CORP 3.30000% 17-06.02.27 3.3000| 2027 11,507 | 11,434,877.60|  12,455,931.66| 0.23
DELL INTERNATIONAL LLC / EMC CORP-
24 | oee s 6 450004 16-15.06.23 5.4500| 2023 15 11,325|11,852,940.26|  12,311,124.38| 0.23
FIVE CORNERS FUNDING TRUST-144A
35 |, 41900 13.15.11.23 4.4190 2023 11 15 11,320]11,998,311.91|  12,304,035.15| 0.23
26 [AVERICAN EXPRESS CO 3.12500% 19- 3.1250| 2026 20 11,485|11,454,236.07| 12,074,482.55| 0.22
20.05.26
BRISTOL-MYERS SQUIBB CO-144A
21| 40000 19-26.07.29 3.4000| 2029 26 11,045|10,953,910.17|  11,879,854.01| 0.22
ANHEUSER-BUSCH INBEV WORLDWIDE INC
28 |, 2000% 19.93.01 29 4.7500| 2029 23 10,134|10,401,195.78|  11,777,798.64| 0.22
29 |MORGAN STANLEY 3.87500% 16-27.01.26 3.8750| 2026 27 10,725|10,997,732.55|  11,584,003.87| 0.21
30 ig%;g;g?m CORP-SUB. 4.45000% 4.4500( 2026 10,545 10,843,288.39|  11,515,350.90| 0.21
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VALEANT PHARMACEUTICALS INTL-REG-S
4. 50000% 15150523 4.5000| 2023 15 19,877|20,804,357.61| 22,419,708.58| 0.49
EQUINIX INC 2.87500% 17-01.10.25 2.8750| 2025 10 17,569| 20,532,600.52|  20,237,882.63| 0.44
VERISURE MIDHOLDING AB-REG-S
5 75000% 17-01.12.23 5.7500| 2023 12 15,150| 17,861,305.98|  17,404,765.88| 0.38
INTERXION HOLDING NV-REG-S 4.75000% 4.7500] 2025 15 14,170| 16,856,093.00|  17,189,813.82| 0.38
18-15.06.25
| — )0/ -
QUINTILES IS INC-REG-S 3.50000% 16 3.5000| 2024 10 15 14,348|17,003,042.55|  16,325,092.03| 0.36
15.10.24
TELEFONICA EUROPE BV-REG-S-SUB 3.0000| 2099 12 31 14,000 16,000,507.76|  16,071,960.19| 0.35
3.000%/VAR 18-PRP . ’ et PSR .
SPIE SA-REG-S 2.62500% 19-18.06.26 2.6250| 2026 18 12,300 13,915,558.03|  14,305,701.03| 0.31
NETFLIX INC 3.62500% 17-15.05.27 3.6250| 2027 15 11,935| 13,873,837.05|  14,012,843.78| 0.31
VALEANT PHARMACEUTICALS INTL-144A 7.0000| 2024 15 12,338|12,879,309.85| 12,907,707.15| 0.28
7.00000% 17-15.03.24 - ’ e PR T .
VALEANT PHARMACEUTICALS INTL-144A
10 |0 e 000% 18-01.04.26 9.2500| 2026 11,110|11,996,090.88| 12,636,236.25| 0.28
TEVA PHARMACEUTICAL FINANCE 11 BV-
1| ore s 1 195006 16-15. 1024 1.1250| 2024 10 15 13,955| 13,945,581.43|  12,455,116.60| 0.27
LKQ EUROPEAN HOLDINGS BV-REG-S
12 |2 eos00% 18-01.04.26 3.6250| 2026 10,535|12,645,643.45|  12,238,199.36| 0.27
15 | DEVTSCHE BANK AG-SUB 4.50000% 16- 4.5000| 2026 19 10,000| 11,944,156.31| 12,151,704.42| 0.27
19.05.26
WATCO COS LLC/FINANCE CORP-144A
14| areo0s 13-01.04.23 6.3750| 2023 11,869|12,059,941.93|  12,076,707.50| 0.26
15 | FAURECIA-REG-S 3.62500% 16-15.06.23 3.6250| 2023 15 10,500| 12,492,516.77|  11,919,325.69| 0.26
16 |RESIDONO SRO-REG-S 3.37500% 17- 3.3750| 2024 10 15 9,825/ 11,490,786.66| 11,403,137.11| 0.25
15.10.24
17 |PKT FINANCE APS-REG-S 7.00000% 18- 7.0000| 2023 17 9,375|11,167,575.39|  11,060,623.82| 0.24
17.06.23
HOLCIM FINANCE LUXEMBOURG SA-REG-S-
18 | <UB 3. 000M/VAR 19-PRP 3.0000| 2099 12 31 9,475| 10,751,480.08| 11,029,746.03| 0.24
19 [ALTICE FRANCE-144A 7.37500% 16- 7.3750| 2026 10,265|10,363,087.75|  10,992,223.93| 0.24
01.05.26
20 [JAGUAR HOLDINGS/PHARMA PROD DEV-144A 6.3750| 2023 10,478|10,651,682.41|  10,844,730.00| 0.24
6.37500% 15-01.08.23 . ’ e P 1T .
)0/
o1 [STARWOOD PROPERTY TRUST INC 4.75000% 4.7500] 2025 15 10,276| 9,861,021.20] 10,670,983.75| 0.23
18-15.03.25
2p [SOLERA LLC/SOLERA FINANCE INC-144A 10.5000| 2024 10,190|11,220,699.48|  10,661,287.50| 0.23
10.50000% 16-01.03.24 - ’ Ean PR Rl .
TELEFONICA EUROPE BV-REG-S-SUB
2 |, e R 19-PRP 4.3750 2099 12 31 8,500| 9,715,409.64| 10,407,619.94| 0.23
VODAFONE GROUP PLC-REG-S-SUB
24 | OR/VAR 18-03.01.79 3.1000| 2079 8,722/ 10,084,984.91| 10,180,744.14| 0.22
TELECOM ITALIA SPA-REG-S 4. 0
25 co s 6-S 4.00000 4.0000| 2020 21 9,000| 10,064,697.64| 10,125,514.45| 0.22
12-21.01.20
CHANGE HC HLDS LLC/CHNG HC FIN INC-
26 | 14an & 750008 17-01.03.25 5.7500| 2025 9,842 9,841,807.12| 10,070,334.40| 0.22
27 |REXEL SA-REG-S 2.75000% 19-15.06.26 2.7500| 2026 15 8,665| 9,864,552.71| 10,018,699.94| 0.22
DELL INTERNATIONAL LLC / EMC CORP-
28 | 0an 7 12500% 16.15.06.24 7.1250| 2024 15 9,201 9,970,263.91|  9,850,782.75| 0.22
29 [CENESIS ENERGY LP 6.00000% 15- 6.0000| 2023 15 10,065| 9,771,265.91|  9,813,375.00| 0.21
15.05.23
AMERI MIDSTRM PARTNERS LP/FIN CORP-
30 | L4an STEPUP 16-15.12 21 9.5000| 2021 12 15 10,488|10,491,201.01|  9,753,840.00| 0.21
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2014
2,296,085 251,559 2,293,207 251,244 107.57 11,785
2015
3,048,705 334,016 2,926,020 320,575 105.39 11,547
2016
3,562,228 390,278 3,462,432 379,344 114.46 12,540
2017
4,008,541 439,176 3,961,609 434,034 121.90 13,355
2018
4,899,019 536,737 4,860,620 532,530 122.25 13,394
2019
6,156,363 674,491 6,089,637 667,181 134.28 14,712 10,399
2018 11 5,496,560 602,203 5,443,307 596,369 118.56 12,989
12 5,480,284 600,420 5,446,114 596,676 119.76 13,121
2019 5,643,467 618,298 4,815,515 527,588 124.82 13,675
5,128,740 561,905 5,031,455 551,246 126.14 13,820
5,167,692 566,172 5,095,569 558,271 127.76 13,997
5,117,836 560,710 5,088,208 557,464 128.24 14,050
5,249,149 575,097 5,151,113 564,356 128.67 14,097 10,012
5,502,400 602,843 5,403,460 592,003 132.65 14,533 10,297
6,156,363 674,491 6,089,637 667,181 134.28 14,712 10,399
6,139,886 672,686 6,089,086 667,120 133.98 14,679 10,349
6,122,223 670,751 6,053,557 663,228 134.16 14,699 10,339
10 6,236,681 683,291 6,125,048 671,060 134.70 14,758 10,361
2013 12
2013 12
2018 20
2019 2019 29
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2010
555,753 60,888 554,235 60,722 111.34 12,198
2011
430,478 47,163 426,489 46,726 119.48 13,090
2012
304,899 33,405 304,152 33,323 126.01 13,806
2013
258,653 28,338 258,248 28,294 128.00 14,024
2014
1,861,780 203,977 1,858,906 203,662 132.32 14,497
2015
1,942,724 212,845 1,919,235 210,271 133.06 14,578
2016
3,107,783 340,489 3,067,981 336,128 138.45 15,169
2017
4,071,822 446,109 4,000,761 438,323 140.30 15,371
2018
4,710,063 516,035 4,684,064 513,186 139.19 15,250
2019
5,246,549 574,812 5,219,859 571,888 150.44 16,482 10,183
2018 11 4,543,183 497,751 4,484,873 491,363 138.68 15,194
12 4,502,042 493,244 4,481,337 490,975 139.89 15,326
2019 4,564,362 500,072 4,554,019 498,938 142.56 15,619
4,711,603 516,203 4,651,961 509,669 143.13 15,681
4,906,565 537,563 4,808,599 526,830 145.51 15,942
4,903,772 537,257 4,864,719 532,979 146.26 16,024
5,061,999 554,593 5,007,479 548,619 147.65 16,177 10,043
5,315,277 582,342 5,212,254 571,055 150.03 16,437 10,181
5,246,549 574,812 5,219,859 571,888 150.44 16,482 10,183
5,353,417 586,520 5,303,436 581,044 152.98 16,760 10,330
5,308,881 581,641 5,280,148 578,493 152.51 16,709 10,276
10 5,417,023 593,489 5,353,861 586,569 153.44 16,811 10,317

62/423



EDINETOOOO
0000000 DO000DO00dOn(es4110)
OOoooooooooooOooao

2016 6,006,342 658,055 3,824,476 419,010 104.08 11,403
207 4,435,503 485,954 3,202,988 350,919 115.38 12,641
2018 3,414,009 374,039 3,391,097 371,529 118.11 12,940
2019 4,598,888 503,854 4,507,826 493,877 126.70 13,881 10,229
2018 11 4,540,289 497,434 4,138,157 453,376 116.50 12,764
12 4,073,796 446,325 4,051,188 443,848 114.85 12,583
2019 4,233,421 463,814 4,192,199 459,297 119.17 13,056
4,290,814 470,102 4,238,803 464,403 121.10 13,268
4,373,794 479,193 4,290,111 470,025 122.35 13,405
4,395,994 481,625 4,330,956 474,500 124.14 13,601
4,408,969 483,047 4,318,724 473,159 122.83 13,457 9,962
4,886,669 535,383 4,521,998 495,430 125.70 13,772 10,173
4,598,888 503,854 4,507,826 493,877 126.70 13,881 10,229
4,563,864 500,017 4,509,748 494,088 127.49 13,968 10,268
4,532,006 496,527 4,475,459 490,331 127.91 14,014 10,281
10 4,569,919 500,680 4,503,483 493,402 128.26 14,052 10,288
2016 13 2016 13
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2014 7.57
2015 2.03
2016 8.61
2017 6.50
2018 0.29
2019 9.84 3.99
2010 13.42
2011 7.31
2012 5.47
2013 1.58
2014 3.37
2015 0.56
2016 4.05
2017 1.34
2018 0.79
2019 8.08 1.83

64/423



EDINETOOOO
0000000 DO000DO00dOn(es4110)
OOoooooooooooOooao

2016 4.08
2017 10.86
2018 2.37
2019 7.27 2.29
100x
100 10,000
2019

65/423



EDINETOOOO
0000000 DO000DO00dOn(es4110)
OOoooooooooooOooao

2020 2021 29

50

12

0.001
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23 103
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4,507,826,074.78 493,877,425
2019 31 440,000.00 1,140,000.00
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2018 2019 31
2,832,237.52 310,300
297,560,725.93 32,600,753
2,381,988.19 260,971
19,831.40 2,173
13,572,439.46 1,486,996
316,367,222.50 34,661,193
(1,513,272.88) (165,794)
(40,133, 246.06) (4,396,998)
(553,728.79) (60,667)
(263,931.59) (28,916)
(229,503.38) (25,144)
(3,482.99) (382)
(42,697,165.69) (4,677,901)
273,670,056.81 29,983,291
(86,308,519.29) (9,455,961)
(1,086,098.19) (118,993)
5,017,589.94 549,727
(184,821,943.05) (20,249,092)
(1,620,259.75) (177,516)
(11,531,031.49) (1,263,340)
(280,350,261.83) (30,715,175)
(6,680,205.02) (731,883)
289,248,125.03 31,690,025
24,804.12 2,718
46,793.50 5,127
(20,783,745.05) (2,277,067)
570,250.44 62,477
269,106,228.04 29,483,278
262,426,023.02 28,751,395
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2018 2019 31
1,220,415.55 133,709
171,952,472.39 18,839,113
31,923.46 3,498
173,204,811.40 18,976,319
(24,602,903.10) (2,695,494)
(483,427.40) (52,964)
(137,644.24) (15,080)
(216,335.28) (23,702)
(25,440,310.02) (2,787,240)
147,764,501.38 16,189,079
(22,719,761.88) (2,489,177)
75,631.05 8,286
(1,070,404.00) (117,273)
(141,439,766.29) (15,496, 141)
(1,493,160.04) (163,591)
(166,647,461.16) (18,257,896)
(18,882,959.78) (2,068,817)
244,460,142.04 26,783,053
3,098.51 339
1,411,161.98 154,607
(14,877,921.78) (1,630,025)
230,996,480.75 25,307,974
212,113,520.97 23,239,157
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2018 2019 31
2,268,021.24 248,484
219,775,291.87 24,078,581
2,122,003.02 232,487
14,409.33 1,579
6,023,856.36 659,974
230,203,581.82 25,221,104
(960,549.73) (105,238)
(27,331,878.94) (2,994,481)
(440,274.08) (48,236)
(381,196.62) (41,764)
(240,068.58) (26,302)
(29,353,967.95) (3,216,021)
200,849, 613.87 22,005,084
(45,865,309.08) (5,025,003)
105,751.77 11,586
19,948,102.06 2,185,514
(73,392.77) (8,041)
(77,910,263.45) (8,535,848)
(508,211.44) (55,680)
(8,595,145.61) (941,684)
(112,898,468.52) (12,369, 156)
87,951,145.35 9,635,927
14,094,922.20 1,544,240
20,543.97 2,251
13,840,098.99 1,516,321
(5,345,960.62) (585,703)
(1,811,409.16) (198,458)
20,798,195.38 2,278,650
108,749,340.73 11,914,578
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2018 2019 31

4,860,620,178.24 532,529,547
3,007,811,384.85 329,535,815
(2,031,643,754.86) (222,586,890)
976,167,629.99 106,948,926
(9,576,575.17) (1,049,210)
273,670,056.81 29,983,291
(280,350,261.83) (30,715,175)
269,106,228.04 29,483,278
262,426,023.02 28,751,395
6,089,637,256.08 667,180,658

2018 2019 31

13,018,469.5970
6,732,072.5500

(5,557,419.9450)

14,193,122.2020

0.0000
77,455.0000
0.0000
77,455.0000

LU0985399996

LU1749433899

ISIN 2019 31 2018 31 2017 31
6,089,637,256.08 4,860,620,178.24 3,961,608,683.51
14,193,122.2020 13,018,469.5970 10,673,939.5500
134.28 122.25 121.90
134.28 122.25 121.90
77,455.0000
10,399
10,399
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4.97 0.21
4.03 0.20
3.69 0.20
3.62 0.18
3.58 0.17
3.46 0.17
3.28 0.15
2.45 0.14
2.35 0.14
2.32 0.12
2.29 0.11
2.22 0.10
2.21 0.09
2.20 0.06
2.15 0.06
1.98 0.06
1.93 0.05
1.82 0.05
1.80 0.04
1.78 0.04
1.75 0.04
1.68 0.03
1.49 0.03

CI1s) 1.48 0.03
1.38 0.03
1.30 0.03
1.27 0.03
1.24 0.02
1.22 93.71
1.05
1.03
0.99 42.69
0.99 11.56
0.92 9.08
0.89 8.59
0.87 3.37
0.84 1.87
0.81 1.83
0.81 1.71
0.80 1.64
0.77 1.44
0.72 1.13
0.70 0.99
0.66 0.96
0.65 0.89
0.64 0.64
0.64 0.61
0.62 0.54
0.59 0.53
0.57 0.51
0.56 0.46
0.56 0.46
0.49 0.32
0.47 0.30
0.46 0.28
0.46 0.24
0.46 0.21
0.44 0.19
0.39 0.16
0.38 0.15
0.38 0.09
0.35 0.05
0.34 0.05
0.33 0.05
0.29 0.04
0.28 0.03
0.28 0.02
0.27 0.02
0.23 0.01
0.21 93.71
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4,684,064,365.96
1,418,154,823.08

513,186,092
155,373,042

(1,088,254,797.91) (119,229,196)
329,900,025.17 36,143,847

(6,219,391.52) (681,397)

147,764,501.38 16,189,079
(166,647,461.16) (18,257,896)
230,996,480.75 25,307,974
212,113,520.97 23,239,157

5,219,858,520.58

571,887,700

2018 2019

14,919,985.7850
3,449,209.1630

(3,603,447.3260)

14,765,747.6220

0.0000
278,717.0000
0.0000

278,717.0000

ISIN 2019 31 2018 31
5,219,858,520.58 4,684,064,365.96
LU0313364738
14,765,747.6220 14,919,985.7850
150.44 139.19
150.44 139.19
LU1749433972
278,717.0000
10,183
10,183

2019 24
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2017 31
4,000,760,877.51

13,139,693.3440
140.30
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2018 2019 31

3,391,096,914.21 371,528,578

1,826,889,499.91 200,154,014

(812,481,531.44) (89,015,477)
1,014,407,968.47 111,138,537
(6,428,148.63) (704,268)
200,849,613.87 22,005,084
(112,898,468.52) (12,369, 156)
20,798,195.38 2,278,650
108,749,340.73 11,914,578
4,507,826,074.78 493,877,425
2018 2019 31
9,338,538.8570
4,345,478.9700
(2,239,939.0880)
11,444,078.7390
0.0000
77,644.0000
0.0000
77,644.0000
ISIN 2019 31 2018 31 2017 31
4,507,826,074.78  3,391,096,914.21  3,202,987,682.90
LU1344275315
11,444,078.7390 9,338,538.8570 8,919,728.0640
126.70 118.11 115.38
126.70 118.11 115.38
LU1749434194
77,644.0000
10,229
10,229

2019 24
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0TC

2019 31

2019 31

1.113400

139/423



EDINETOOOO
0000000 DO000DO00dOn(es4110)
OOoooooooooooOooao

1.25

1.25

0.85

0.76

0.67

0.48

140/423



EDINETOOOO
0000000 DO000DO00dOn(es4110)
OOoooooooooooOooao

KIID

UCl UCITS

KIID

141/423



2018

2019

2019 31
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0.05
0.01

315,196,140.77

183,137,115.06

24,306,113.28

128,543,675.51

429,923,867.86

284,021,112.93
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478,652,825.00

81,286,216.75

5,562,125.32

10,828,861.40

TER
SFAMA TER

12 TER
TER

0.76

0.78

0.65

0.67

0.52

0.54

12 TER

TER

2019 31
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333,495.68

243,070.74

196,389.23

UCITS UCls
2019 31 UCITS UCls
AMUNDI RESPONSIBLE INVESTING-GREEN BOND-1-USD-CAPITALISATION 0.40
BMO ILI SDG EGE -SHS -XP ACC USD PORTFOLIO HDG-CAPITAL 0.50
FOCUSED SICAV - WORLD BANK BOND USD F-ACC 0.13
FOCUSED SICAV - WORLD BANK LONG TERM BOND USD F-ACC 0.13
FOCUSED SICAV-US CORPORATE BOND SUSTAIN USD F-ACC 0.19
HERMES SDG ENGAGEMENT EQUITY FUND-SHS-X- HEDGED US-ACC 0.70
HERMES-GLOBAL EQUITY ESG FUND-F-HEDGED USD-ACC 0.55
ISHARES GREEN BOND INDEX FUND 1E-D-HEDGED-USD-CAP 0.22
MIROVA FDS GLOBAL SUSTAINABLE EQUITY SHS-H-S1/A(USD)NPF-CAP 0.75
PICTET - GLOBAL ENVIRONMENTAL OPPORTUNITIES-HJ-USD-CAP 0.72
UBS (LUX) EQUITY SICAV - LONG TERM THEMES (USD) F-ACC 0.54
UBS ETF - MSCI SWITZERLAND 20/35 UCITS A-CAP 0.20
UBS ETF - SUSTAINABLE DEVELOPMENT BANK BONDS UCITS-ETF-A-ACC 0.18
UBS IRL ETF PLC-GLOBAL GENDER EQUALITY UCITS ETF-USD HDG-ACC 0.30
UBS IRL ETF-MSCI ACWI ESG UNIVERSAL-A-HDG USD-ETF-ACC 0.48
UBS IRL ETF-MSCI ACWI SOCIALLY RESPONSIBLE-A-HDG USD-ETF-ACC 0.48
XTRACKERS MSCI USA UCITS ETF DR-1 C-USD CAP 0.01
2019

17 FINMA
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12

13 0TC

oTC oTC
oTC
0TC
oTC
oTC
oTC

22,349.67 0.00
3,358,179.35 3,320,000.00
720,890.78 610,000.00
690,774.25 700,000.00
-14,008,381.86 2,113,666.34
3,274.65 0.00
-284,619.23 0.00
2,577,663.80 2,950,000.00
2,465,336.76 2,370,000.00
-3,931.28 7,030,000.00

-6,339,444.29 4,183,830.34
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-11,438,511.25 0.00

100.00

100.00
0.00
0.00

100.00
0.00
0.00

100.00
0.00
0.00

100.00

100.00
0.00
0.00

100.00
0.00
0.00

100.00
0.00
0.00
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2019 31

usD FONTERA ENERGY COR COM NPV 86 360.00 883 721.88 0.01
883 721.88 0.01

883 721.88 0.01

usD 0l SA SPON ADR EACH REP 5 ORD (P0O) 420 155.00 831 906.90 0.01
831 906.90 0.01

831 906.90 0.01

EUR ARGENTINA, REPUBLIC OF STEP-UP 05-31.12.38 15 300 000.00 9 997 427.36 0.16
EUR ARGENTINA, REPUBLIC OF 7.82000% 05-31.12.33 14 740 000.00 19 210 470.67 0.32
EUR CENTRAL BANK OF TUNISIA-REG-S 6.75000% 18-31.10.23 4 112 000.00 4 728 526.28 0.08
EUR CENTRAL BANK OF TUNISIA-REG-S 6.37500% 19-15.07.26 8 390 000.00 9 347 264.41 0.15
EUR CROATIA, REPUBLIC OF-REG-S 1.12500% 19-19.06.29 10 811 000.00 12 307 799.17 0.20
EUR DIGI COMMUNICATIONS NV-REG-S 5.00000% 16-15.10.23 420 000.00 483 410.44 0.01
EUR INDONESIA, REPUBLIC OF 1.45000% 19-18.09.26 1 403 000.00 1 633 456.93 0.03
EUR MACEDONIA GOVT INTERNATIONAL BOND-REG-S 5.62500% 16-26.07.23 6 330 000.00 8 208 510.20 0.14
EUR MACEDONIA GOVT INTERNATIONAL BOND-REG-S 2.75000% 18-18.01.25 6 254 000.00 7 428 867.85 0.12
EUR SAUDI GOVERNMENT [INTERNATIONAL BD-REG-S 0.75000% 19-09.07.27 5 030 000.00 5 762 813.66 0.09
EUR SAUDI GOVERNMENT INTERNATIONAL BD-REG-S 2.00000% 19-09.07.39 1 680 000.00 2 013 606.17 0.03
EUR SERBIA INTERNATIONAL BOND-REG-S 1.50000% 19-26.06.29 11 383 000.00 12 753 043.64 0.21
EUR SOUTH AFRICA, REPUBLIC OF 3.75000% 14-24.07.26 1 450 000.00 1 770 710.05 0.03
95 645 906.83 1.57

usD ABENGOA TRANSMISION SUR SA-REG-S 6.87500% 14-30.04.43 3 165 000.00 3 600 916.47 0.06
usb ABJA INVESTMENT CO PTE LTD-REG-S 5.45000% 18-24.01.28 2 130 000.00 2 054 385.00 0.03
usD ABU DHABI CRUDE OIL PIPELINE LLC-REG-S 3.65000% 17-02.11.29 6 879 000.00 7 343 332.50 0.12
usD ABU DHABI NATIONAL ENERGY CO PJSC-REG-S 4.87500% 18-23.04.30 1 122 000.00 1 260 847.50 0.02
usb ABU DHABI,GOVERNMENT OF-REG-S 3.12500% 16-03.05.26 10 761 000.00 11 164 537.50 0.18
usD ABU DHABI,GOVERNMENT OF-REG-S 3.12500% 17-11.10.27 7 900 000.00 8 196 250.00 0.13
usD ABU DHABI,GOVERNMENT OF-REG-S 4.12500% 17-11.10.47 6 250 000.00 6 914 062.50 0.11
usb ABU DHABI,GOVERNMENT OF-REG-S 2.50000% 17-11.10.22 9 040 000.00 9 089 720.00 0.15
usD ADANI PORTS AND SPECIAL ECO ZONE-REG-S 4.37500% 19-03.07.29 3 910 000.00 3 995 120.70 0.07
usD ADANI PORTS AND SPECIAL ECO ZONE-REG-S 3.37500% 19-24.07.24 4 450 000.00 4 443 414.00 0.07
usD ADANI PORTS&SPECIAL ECO ZONE LTD-REG-S 4.00000% 17-30.07.27 1 760 000.00 1 770 450.00 0.03
usD ADANI TRANSMISSION LTD-REG-S 4.00000% 16-03.08.26 7 270 000.00 7 340 428.12 0.12
usb AEROPUERTO INTERNACIONAL DE TOCU-REG-S 6.00000% 18-18.11.48 4 322 000.00 5 256 632.50 0.09
usD AEROPUERTOS ARGENTINA 2000 SA-REG-S 6.87500% 17-01.02.27 1 420 000.00 1 327 478.12 0.02
usD AEROPUERTOS  DOMINICANOS-REG-S 6.75000% 17-30.03.29 6 760 000.00 7 114 900.00 0.12
usb AES EL SALVADOR TRUST 11-REG-S 6.75000% 13-28.03.23 1 778 000.00 1 750 774.38 0.03
usD AFREN PLC-REG-S 6.62500% 13-09.12.20 993 000.00 329.46 0.00
usD AGILE PROPERTY HOLDINGS LTD-REG-S 6.70000% 19-07.03.22 2 005 000.00 2 068 919.40 0.03
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2019 31

usb AGUA Y SANEAMIENTOS ARGENTINOS SA-REG-S 6.62500% 18-01.02.23 7 939 000.00 5 934 402.50 0.10
usD Al CANDELARIA SPAIN SLU-REG-S 7.50000% 18-15.12.28 2 291 000.00 2 560 192.50 0.04
usD AKBANK TAS-REG-S 5.00000% 12-24.10.22 2 190 000.00 2 123 862.00 0.04
usb ALIBABA GROUP HOLDING LTD 4.00000% 17-06.12.37 1 400 000.00 1 456 770.00 0.02
usD ALIBABA GROUP HOLDING LTD 4.20000% 17-06.12.47 1 690 000.00 1 791 400.00 0.03
usD ALTICE FINANCING SA-REG-S 6.62500% 15-15.02.23 1 996 000.00 2 058 375.00 0.03
usD ALTICE FINCO SA-144A 8.12500% 13-15.01.24 6 217 000.00 6 419 052.50 0.11
usD AMBER CIRCLE FUNDING LTD-REG-S 3.25000% 12-04.12.22 1 439 000.00 1 460 135.32 0.02
usb AMERICA MOVIL SAB DE CV 4.37500% 19-22.04.49 2 717 000.00 2 980 467.49 0.05
usD AMERICA MOVIL SAB DE CV 3.62500% 19-22.04.29 2 559 000.00 2 674 513.26 0.04
usD ANADOLU EFES BIRACILIK VE MALT-144A 3.37500% 12-01.11.22 1 000 000.00 974 570.00 0.02
usb ANADOLU EFES BIRACILIK VE MALT-REG-S 3.37500% 12-01.11.22 10 125 000.00 9 900 351.56 0.16
usD ANGOLAN GOVT INTERNATIONAL BOND-REG-S 9.37500% 18-08.05.48 27 967 000.00 30 842 357.19 0.51
usD ARCOR SAIC-REG-S 6.00000% 16-06.07.23 5 451 000.00 5 359 014.38 0.09
usb ARGENTINA, REPUBLIC OF 7.12500% 18-28.06.117 5 909 000.00 4 537 004.07 0.07
usD ARGENTINA, REPUBLIC OF 4.62500% 18-11.01.23 1 950 000.00 1 632 515.62 0.03
usD ARGENTINA, REPUBLIC OF 5.87500% 18-11.01.28 1 945 000.00 1 539 589.06 0.03
usb ARGENTINA, REPUBLIC OF 6.87500% 18-11.01.48 38 497 000.00 29 221 629.07 0.48
usD ARGENTINA, REPUBLIC OF 8.280% 10-31.12.33 2 749 000.00 3 226 690.12 0.05
usD AZURE POWER ENERGY LTD-REG-S 5.50000% 17-03.11.22 2 592 000.00 2 614 680.00 0.04
usb BAHAMAS GOVERNMENT INTERNATIONAL-REG-S 6.00000% 17-21.11.28 6 807 000.00 7 481 318.44 0.12
usb BAHRAIN GVT INTERNATIONAL BOND-REG-S 6.12500%13-01.08.23 3 500 000.00 3 762 500.00 0.06
usD BAHRAIN GVT INTERNATIONAL BOND-REG-S 6.75000% 17-20.09.29 240 000.00 267 000.00 0.00
usb BANCO ABC BRASIL SA REG-S-SUB 7.87500% 10-08.04.20 1 860 000.00 1 919 287.50 0.03
usD BANCO DE BOGOTA SA-REG-S-SUB 5.37500% 13-19.02.23 1 070 000.00 1 131 859.38 0.02
usD BANCO DE BOGOTA SA-REG-S-SUB 6.25000% 16-12.05.26 21 009 000.00 23 402 055.35 0.38
usb BANCO DE BOGOTA SA-REG-S 4.37500% 17-03.08.27 1 637 000.00 1 695 829.69 0.03
usD BANCO DE CREDITO E INVERSIONES-REG-S 3.50000% 17-12.10.27 4 636 000.00 4 734 515.00 0.08
usD BANCO DEL CREDITO DEL PERU-REG-S 5.37500% 10-16.09.20 2 662 000.00 2 742 691.87 0.05
usb BANCO DEL ESTADO DE CHILE-REG-S 3.87500% 12-08.02.22 1 054 000.00 1 092 207.50 0.02
usD BANCO DO BRASIL SA-REG-S-SUB 5.87500% 11-26.01.22 1 805 000.00 1 906 644.07 0.03
usb BANCO INBURSA SA-REG-S 4.37500% 17-11.04.27 1 150 000.00 1 147 125.00 0.02
usD BANCO NACIONAL DE COM EXTER SNC-REG-S 4.37500% 15-14.10.25 850 000.00 874 437.50 0.01
usD BANCO NACIONAL DE COSTA RICA-REG-S 6.25000% 13-01.11.23 810 000.00 863 055.00 0.01
usb BANCOLOMBIA SA 5.95000% 11-03.06.21 4 125 000.00 4 346 718.75 0.07
usD BANQUE OUEST AFRICAINE DE DEV-REG-S 5.00000% 17-27.07.27 3 441 000.00 3 611 398.32 0.06
usD BBVA BANCOMER SA/TEXAS-REG-S-SUB 6.50000% 11-10.03.21 4 510 000.00 4 730 990.00 0.08
usb BECLE SA DE CV-REG-S 3.75000% 15-13.05.25 6 318 000.00 6 365 384.99 0.10
usD BELARUS INTERNATIONAL BOND-REG-S 6.87500% 17-28.02.23 11 726 000.00 12 476 464.00 0.21
usD BELARUS INTERNATIONAL BOND-REG-S 7.62500% 17-29.06.27 2 415 000.00 2 725 327.50 0.04
usb BERMUDA, GOVERNMENT OF-REG-S 3.71700% 16-25.01.27 6 300 000.00 6 597 281.25 0.11
usb BHARTI AIRTEL LTD-REG-S 4.37500% 15-10.06.25 3 960 000.00 4 012 074.00 0.07
usD BOLIVIA, REPUBLIC OF-REG-S 4.50000% 17-20.03.28 3 100 000.00 3 022 500.00 0.05
usb BOS FUNDING LTD-REG-S 3.37400% 15-08.06.20 850 000.00 852 124.58 0.01
usD BRASKEM AMERICA FINANCE CO-REG-S 7.12500% 11-22.07.41 2 629 000.00 3 115 365.00 0.05
usD BRASKEM FINANCE LTD-REG-S 5.75000% 11-15.04.21 3 132 000.00 3 274 897.50 0.05
usb BRAZIL LOAN TRUST 1-REG-S 5.47700% 13-24.07.23 2 920 000.00 1 708 828.76 0.03
usb BRAZIL, FEDERATIVE REPUBLIC OF 5.62500% 09-07.01.41 530 000.00 591 778.12 0.01
usD BRAZIL, FEDERATIVE REPUBLIC OF 4.25000% 13-07.01.25 5 000 000.00 5 279 687.50 0.09
usb BRAZIL, FEDERATIVE REPUBLIC OF 4.62500% 17-13.01.28 11 125 000.00 11 813 359.37 0.19
usD CANARA BANK/LONDON-REG-S 3.87500% 19-28.03.24 2 098 000.00 2 141 197.82 0.04
usD CELEO REDES OPERACION CHILE SA-REG-S 5.20000% 17-22.06.47 1 214 000.00 1 274 515.04 0.02
usb CEMEX SAB DE CV-REG-S 5.70000% 14-11.01.25 500 000.00 513 859.35 0.01
usD CEMEX SAB DE CV-REG-S 7.75000% 16-16.04.26 5 538 000.00 5 981 040.00 0.10
usb CEMIG GERACAO E TRANSMISSAO SA-REG-S 9.25000% 17-05.12.24 11 037 000.00 12 813 956.99 0.21
usD CENCOSUD SA-144A 6.62500% 15-12.02.45 400 000.00 440 375.00 0.01
usD CENCOSUD SA-REG-S 4.37500% 17-17.07.27 2 230 000.00 2 210 933.50 0.04
usb CENCOSUD SA-REG-S 6.62500% 15-12.02.45 1 210 000.00 1 332 134.37 0.02
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usb CENTRAIS ELETRICAS BRASILEIRAS SA-REG-S 5.75000% 11-27.10.21 1 045 000.00 1 093 945.19 0.02
usD CENTRAL AMERICAN BOTTLING CORP-REG-S 5.75000% 17-31.01.27 7 847 000.00 8 173 140.94 0.13
usD CENTRAL CHINA REAL ESTATE-REG-S 8.75000% 15-23.01.21 2 488 000.00 2 580 056.00 0.04
usb CERRO DEL AGUILA SA-REG-S 4.12500% 17-16.08.27 811 000.00 833 302.50 0.01
usD CFLD CAYMAN INVESTMENT LTD-REG-S 8.60000% 19-08.04.24 3 057 000.00 3 092 094.36 0.05
usD CHILE, REPUBLIC OF 3.86000% 17-21.06.47 1 500 000.00 1 628 906.25 0.03
usb CHILE, REPUBLIC OF 3.24000% 18-06.02.28 353 000.00 369 988.13 0.01
usD CHILE, REPUBLIC OF 3.50000% 19-25.01.50 25 753 000.00 26 177 924.50 0.43
usb CHINA EVERGRANDE GROUP-REG-S 9.50000% 19-11.04.22 2 927 000.00 2 914 706.60 0.05
usD CHINA EVERGRANDE GROUP-REG-S 10.00000% 19-11.04.23 5 220 000.00 5 128 754.40 0.08
usD CHINA HONGQIAO GROUP LTD-REG-S 7.12500% 19-22.07.22 800 000.00 802 800.00 0.01
usb CIA GENERAL DE COMBUSTIBLES SA-REG-S 9.50000% 16-07.11.21 2 134 000.00 2 115 994.37 0.03
usD CIFI HOLDINGS GROUP CO LTD-REG-S 6.87500% 18-23.04.21 715 000.00 732 431.70 0.01
usD CIMPOR FINANCIAL OPERATIONS BV-REG-S 5.75000% 14-17.07.24 835 000.00 745 655.00 0.01
usb CNAC HK FINBRIDGE CO LTD-REG-S 4.12500% 18-14.03.21 11 650 000.00 11 824 750.00 0.19
usD CNAC HK FINBRIDGE CO LTD-REG-S 5.12500% 18-14.03.28 3 400 000.00 3 775 062.50 0.06
usD CNAC HK FINBRIDGE CO LTD-REG-S 3.37500% 19-19.06.24 16 349 000.00 16 348 673.02 0.27
usb CNAC HK FINBRIDGE CO LTD-REG-S 3.87500% 19-19.06.29 12 378 000.00 12 488 287.98 0.21
usD CNOOC FINANCE 2011 LTD-REG-S 5.75000% 11-26.01.41 800 000.00 1 033 500.00 0.02
usD COCA-COLA ICECEK AS-REG-S 4.21500% 17-19.09.24 8 020 000.00 7 869 625.00 0.13
usb COLOMBIA, REPUBLIC OF 3.87500% 17-25.04.27 12 935 000.00 13 497 672.49 0.22
usD COLOMBIA, REPUBLIC OF 4.50000% 18-15.03.29 7 394 000.00 8 071 013.13 0.13
usD COLOMBIA, REPUBLIC OF 5.20000% 19-15.05.49 588 000.00 676 751.25 0.01
usb COMETA ENERGIA SA DE CV-REG-S 6.37500% 18-24.04.35 7 342 000.00 7 451 499.04 0.12
usD COMISION FEDERAL DE ELECTRICIDAD-REG-S 4.75000% 16-23.02.27 1 220 000.00 1 255 456.25 0.02
usD COMISION FEDERAL DE ELECTRICIDAD-REG-S 4.87500% 13-15.01.24 983 000.00 1 026 313.44 0.02
usb CONTROLADORA MABE SA DE CV-REG-S 5.60000% 18-23.10.28 2 220 000.00 2 347 650.00 0.04
usD CORP FINANCIERA DE DESARROLLO SA-REG-S 4.75000% 12-08.02.22 2 674 000.00 2 801 850.63 0.05
usD CORP FINANCIERA DE DESARROLLO SA-REG-S 4.75000% 15-15.07.25 2 900 000.00 3 127 936.52 0.05
usb CORP LINDLEY SA-REG-S 6.75000% 11-23.11.21 691 000.00 733 107.81 0.01
usD CORP LINDLEY SA-REG-S 4.62500% 13-12.04.23 1 133 000.00 1 183 630.93 0.02
usb CORP NACIONAL DEL COBRE DE CHILE-REG-S 4.25000% 12-17.07.42 592 000.00 622 525.00 0.01
usD CORP NACIONAL DEL COBRE DE CHILE-REG-S 4.50000% 15-16.09.25 1 330 000.00 1 442 218.75 0.02
usD CORP NACIONAL DEL COBRE DE CHILE-REG-S 3.62500% 17-01.08.27 846 000.00 880 368.75 0.01
usb CORP NACIONAL DEL COBRE DE CHILE-REG-S 4.50000% 17-01.08.47 598 000.00 651 820.00 0.01
usD CORP NACIONAL DEL COBRE DE CHILE-REG-S 4.37500% 19-05.02.49 8 879 000.00 9 533 826.25 0.16
usD COSTA RICA, REPUBLIC OF-REG-S 4.25000% 12-26.01.23 4 410 000.00 4 363 143.75 0.07
usb COSTA RICA, REPUBLIC OF-REG-S 7.00000% 14-04.04.44 5 511 000.00 5 636 719.68 0.09
usD COSTA RICA, REPUBLIC OF-REG-S 7.15800% 15-12.03.45 8 959 000.00 9 311 760.63 0.15
usD COUNTRY GARDEN HOLDINGS CO LTD-REG-S 8.00000% 18-27.01.24 200 000.00 217 126.00 0.00
usb COUNTRY GARDEN HOLDINGS CO LTD-REG-S 7.12500% 19-25.04.22 245 000.00 259 700.00 0.00
usD COUNTRY GARDEN HOLDINGS CO LTD-REG-S 7.25000% 19-08.04.26 705 000.00 741 483.75 0.01
usD CROATIA, REPUBLIC OF-REG-S 5.50000% 13-04.04.23 5 005 000.00 5 508 628.13 0.09
usb CSN ISLANDS XI1 CORP-REG-S 7.00000% 10-PRP 305 000.00 283 073.55 0.00
usD CSN RESOURCES SA-REG-S 7.62500% 18-13.02.23 4 194 000.00 4 429 702.80 0.07
usD DELEK & AVNER TAMAR BOND LTD-144A 4.43500% 14-30.12.20 669 693.00 678 273.45 0.01
usb DELEK & AVNER TAMAR BOND LTD-144A 5.08200% 14-30.12.23 2 067 774.00 2 135 622.84 0.04
usD DELEK & AVNER TAMAR BOND LTD-144A 5.41200% 14-30.12.25 3 211 148.00 3 346 618.30 0.06
usD DEV BK OF THE REPUBLIC OF BELARUS-REG-S 6.75000% 19-02.05.24 3 360 000.00 3 516 240.00 0.06
usb DEVELOPMENT BANK OF KAZAKHSTAN-REG-S 4.12500% 12-10.12.22 1 845 000.00 1 895 160.94 0.03
usD DIGICEL LTD-REG-S 6.75000% 15-01.03.23 290 000.00 139 471.87 0.00
usD DOMINICAN REPUBLIC-REG-S 5.50000% 15-27.01.25 635 000.00 676 473.44 0.01
usb DOMINICAN REPUBLIC-REG-S 6.85000% 15-27.01.45 12 524 000.00 13 976 001.25 0.23
usD DOMINICAN REPUBLIC-REG-S 6.87500% 16-29.01.26 18 060 000.00 20 543 250.00 0.34
usb DOMINICAN REPUBLIC-REG-S 5.95000% 17-25.01.27 800 000.00 871 750.00 0.01
usD DOMINICAN REPUBLIC-REG-S 6.50000% 18-15.02.48 9 569 000.00 10 316 578.12 0.17
usD DOMINICAN REPUBLIC-REG-S 6.00000% 18-19.07.28 5 924 000.00 6 481 226.24 0.11
usb DOMINICAN REPUBLIC-REG-S 6.40000% 19-05.06.49 18 478 000.00 19 759 911.25 0.32
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usb EASY TACTIC LTD-REG-S 5.75000% 17-13.01.22 1 400 000.00 1 377 250.00 0.02
usD EASY TACTIC LTD-REG-S 8.12500% 19-11.07.24 4 583 000.00 4 606 281.64 0.08
usD ECOPETROL SA 5.87500% 13-18.09.23 3 650 000.00 4 069 750.00 0.07
usb ECUADOR, REPUBLIC OF-REG-S 9.65000% 16-13.12.26 10 374 000.00 11 132 598.75 0.18
usD ECUADOR, REPUBLIC OF-REG-S 9.62500% 17-02.06.27 11 687 000.00 12 417 437.50 0.20
usD ECUADOR, REPUBLIC OF-REG-S 8.87500% 17-23.10.27 26 911 000.00 27 745 241.00 0.46
usD ECUADOR, REPUBLIC OF-REG-S 7.87500% 18-23.01.28 21 668 000.00 21 105 986.25 0.35
usD EGYPT, REPUBLIC OF-REG-S 5.57700% 18-21.02.23 19 054 000.00 19 768 525.00 0.32
usb EGYPT, REPUBLIC OF-REG-S 7.90300% 18-21.02.48 25 341 000.00 26 291 287.50 0.43
usD EGYPT, REPUBLIC OF-REG-S 6.58800% 18-21.02.28 1 850 000.00 1 903 187.50 0.03
usD EL PUERTO DE LIVERPOOL SA DE CV-REG-S 3.87500% 16-06.10.26 1 100 000.00 1 103 300.00 0.02
usb EL SALVADOR, REPUBLIC OF-REG-S 7.75000% 02-24.01.23 5 999 000.00 6 608 273.44 0.11
usD EL SALVADOR, REPUBLIC OF-REG-S 7.62500% 11-01.02.41 1 760 000.00 1 897 500.00 0.03
usD EL SALVADOR, REPUBLIC OF-REG-S 5.87500% 12-30.01.25 2 715 000.00 2 788 814.07 0.05
usb EL SALVADOR, REPUBLIC OF-REG-S 6.37500% 14-18.01.27 2 789 000.00 2 878 770.93 0.05
usD EL SALVADOR, REPUBLIC OF-REG-S 8.62500% 17-28.02.29 500 000.00 584 375.00 0.01
usD EL SALVADOR, REPUBLIC OF-REG-S 7.12460% 19-20.01.50 6 101 000.00 6 199 188.27 0.10
usb EL SALVADOR, REPUBLIC OF-REG-S 8.25000% 02-10.04.32 2 283 000.00 2 597 625.94 0.04
usb EMBRAER NETHERLANDS FINANCE BV 5.40000% 17-01.02.27 602 000.00 670 477.50 0.01
usD EMPRESA DE TRANSMISION ELECTRICA-REG-S 5.12500% 19-02.05.49 3 220 000.00 3 492 693.76 0.06
usb EMPRESA DE TRANSPORTE DE PASA MET-REG-S 4.75000% 14-04.02.24 2 000 000.00 2 169 062.40 0.04
usD EMPRESA ELECTRICA ANGAMOS SA-REG-S 4.87500% 14-25.05.29 2 975 000.00 2 706 400.26 0.04
usD EMPRESA ELECTRICA GUACOLDA SA-REG-S 4.56000% 15-30.04.25 2 174 000.00 2 057 147.50 0.03
usb EMPRESA NACIONAL DE TELECOM SA-REG-S 4.87500% 13-30.10.24 965 000.00 1 016 054.58 0.02
usD EMPRESA NACIONAL DEL PETROLEO-REG-S 3.75000% 16-05.08.26 2 757 000.00 2 825 821.61 0.05
usD EMPRESA NACIONAL DEL PETROLEO-REG-S 4.50000% 17-14.09.47 1 638 000.00 1 674 855.00 0.03
usb EMPRESA NACIONAL DEL PETROLEO-REG-S 5.25000% 18-06.11.29 12 493 000.00 14 158 316.90 0.23
usD ENEL CHILE SA 4.87500% 18-12.06.28 942 000.00 1 029 576.52 0.02
usD ESKOM HOLDINGS SOC LTD-REG-S 6.75000% 13-06.08.23 4 770 000.00 4 903 798.50 0.08
usb ESKOM HOLDINGS SOC LTD-REG-S 7.12500% 15-11.02.25 6 600 000.00 6 860 700.00 0.11
usD ETERNA CAPITAL PTE LTD (PIK) 8.00000% 17-11.12.22 603 562.00 484 224.38 0.01
usb EVRAZ PLC-REG-S 5.37500% 17-20.03.23 1 585 000.00 1 672 175.00 0.03
usD EXPORT CREDIT BANK OF TURKEY-REG-S 5.37500% 16-24.10.23 7 564 000.00 7 199 982.50 0.12
usD EXPORT CREDIT BANK OF TURKEY-REG-S 6.12500% 18-03.05.24 2 330 000.00 2 244 081.25 0.04
usb FENIX POWER PERU SA-REG-S 4.31700% 17-20.09.27 2 004 000.00 1 936 134.76 0.03
usD FINANSBANK AS-REG-S 6.87500% 19-07.09.24 5 222 000.00 5 390 083.13 0.09
usD FIRST QUANTUM MINERALS LTD-REG-S 7.25000% 17-01.04.23 1 452 000.00 1 437 480.00 0.02
usb FIRST QUANTUM MINERALS LTD-REG-S 6.87500% 18-01.03.26 2 706 000.00 2 544 908.58 0.04
usD FOMENTO ECONOMICO MEXICANO SAB DE CV 4.37500% 13-10.05.43 800 000.00 869 500.00 0.01
usD FORTUNE STAR BVI LTD-REG-S 6.75000% 19-02.07.23 2 830 000.00 2 903 721.50 0.05
usb FRESNILLO PLC-144A 5.50000% 13-13.11.23 1 570 000.00 1 694 618.75 0.03
usD FRESNILLO PLC-REG-S 5.50000% 13-13.11.23 7 205 000.00 7 776 896.87 0.13
usD FWD GROUP LTD-REG-S-SUB 5.75000% 19-09.07.24 1 400 000.00 1 424 502.38 0.02
usb GEOPARK LTD-REG-S 6.50000% 17-21.09.24 2 662 000.00 2 765 152.50 0.05
usD GERDAU TRADE INC-REG-S 4.87500% 17-24.10.27 690 000.00 732 801.53 0.01
usD GHANA GOVT INTNL BOND-REG-S 7.87500% 13-07.08.23 3 540 000.00 3 871 875.00 0.06
usb GHANA GOVT INTNL BOND-REG-S 7.62500% 18-16.05.29 14 358 000.00 14 654 133.75 0.24
usD GHANA GOVT INTNL BOND-REG-S 8.62700% 18-16.06.49 11 778 000.00 11 958 350.63 0.20
usD GLOBAL LIMAN ISLETMELERI-REG-S 8.12500% 14-14.11.21 5 950 000.00 5 843 733.00 0.10
usb GMR HYDERABAD INTNATL AIRPORT LTD-REG-S 5.37500% 19-10.04.24 650 000.00 666 607.50 0.01
usD GNL QUINTERO SA-REG-S 4.63400% 14-31.07.29 3 523 000.00 3 743 187.50 0.06
usD GOL FINANCE-REG-S 7.00000% 17-31.01.25 4 049 000.00 4 074 938.70 0.07
usb GOLD FIELDS OROGEN HLDING BVI LTD-REG-S 4.87500% 10-07.10.20 3 287 000.00 3 342 468.12 0.06
usD GOLD FIELDS OROGEN HOLDINGS BVI-REG-S 5.12500% 19-15.05.24 500 000.00 522 500.00 0.01
usb GOLD FIELDS OROGEN HOLDINGS-REG-S 6.12500% 19-15.05.29 3 048 000.00 3 322 320.00 0.05
usD GOLDEN LEGACY PTE LTD-REG-S 8.25000% 16-07.06.21 957 000.00 991 691.25 0.02
usD GRAN TIERRA ENERGY INTL HLDG LTD-REG-S 6.25000% 18-15.02.25 2 704 000.00 2 568 800.00 0.04
usb GREENLAND HONG KONG HOLDINGS-REG-S 6.00000% 19-17.07.21 2 923 000.00 2 938 959.58 0.05

151/423



EDINETOOOO
0000000 DO000DO00dOn(es4110)
OOoooooooooooOooao

2019 31

usb GROWTHPOINT PROPERTIES INT PTY-REG-S 5.87200% 18-02.05.23 5 320 000.00 5 624 237.50 0.09
usD GRUMA SA DE CV-REG-S 4.87500% 14-01.12.24 6 727 000.00 7 170 561.56 0.12
usD GRUPO CEMENTO DE CHIHUA SAB DE CV-REG-S 5.25000% 17-23.06.24 2 660 000.00 2 722 343.75 0.04
usb GTH FINANCE BV-REG-S 7.25000% 16-26.04.23 1 118 000.00 1 239 213.56 0.02
usD GTH FINANCE BV-REG-S 6.25000% 16-26.04.20 800 000.00 811 009.60 0.01
usD GTL TRADE FINANCE INC-REG-S 7.25000% 14-16.04.44 935 000.00 1 131 350.00 0.02
usD GUATEMALA, REPUBLIC OF-REG-S 5.75000% 12-06.06.22 7 940 000.00 8 451 137.50 0.14
usD GUATEMALA, REPUBLIC OF-REG-S 4.50000% 16-03.05.26 12 222 000.00 12 439 704.38 0.20
usb GUATEMALA, REPUBLIC OF-REG-S 4.90000% 19-01.06.30 6 880 000.00 7 159 500.00 0.12
usD GUATEMALA, REPUBLIC OF-REG-S 6.12500% 19-01.06.50 7 630 000.00 8 278 550.00 0.14
usD HAITONG INTERNATIONAL SECURITIES-REG-S 3.37500% 19-19.07.24 1 424 000.00 1 418 545.08 0.02
usb HARVEST OPERATIONS CORP-REG-S 3.00000% 17-21.09.22 200 000.00 202 500.00 0.00
usD HONDURAS, REPUBIC OF-REG-S 6.25000% 17-19.01.27 9 578 000.00 10 374 171.25 0.17
usD HONDURAS. REPUBLIC OF-REG-S 7.50000% 13-15.03.24 4 268 000.00 4 720 141.25 0.08
usb HRVATSKA ELEKTROPRIVREDA-REG-S 5.87500% 15-23.10.22 731 000.00 794 505.62 0.01
usD HUNGARY, REPUBLIC OF 6.25000% 10-29.01.20 6 660 000.00 6 781 878.00 0.11
usD HUNGARY, REPUBLIC OF 7.62500% 11-29.03.41 274 000.00 434 461.25 0.01
usb HUNGARY, REPUBLIC OF 5.37500% 13-21.02.23 2 570 000.00 2 820 575.00 0.05
usD HUNGARY, REPUBLIC OF 5.75000% 13-22.11.23 9 062 000.00 10 231 564.37 0.17
usD HUNGARY, REPUBLIC OF 5.37500% 14-25.03.24 12 006 000.00 13 442 968.13 0.22
usb HYUNDAI CAPITAL AMERICA-REG-S 2.75000% 16-27.09.26 1 768 000.00 1 677 100.54 0.03
usD IHS NETHERLANDS HOLDCO BV-REG-S 9.50000% 16-27.10.21 3 790 000.00 3 916 965.00 0.06
usD INDIKA ENERGY CAPITAL 111 PTE LTD-REG-S 5.87500% 17-09.11.24 2 902 000.00 2 825 822.50 0.05
usb INDONESIA ASAHAN ALUMINIUM TBK PT-REG-S 5.23000% 18-15.11.21 13 190 000.00 13 864 404.70 0.23
usD INDONESIA ASAHAN ALUMINIUM TBK PT-REG-S 5.71000% 18-15.11.23 8 005 000.00 8 825 512.50 0.15
usD INDONESIA ASAHAN ALUMINIUM TBK PT-REG-S 6.53000% 18-15.11.28 3 175 000.00 3 819 683.75 0.06
usb INDONESIA ASAHAN ALUMINIUM TBK PT-REG-S 6.75700% 18-15.11.48 8 142 000.00 10 118 796.18 0.17
usD INDONESIA, REPUBLIC OF 3.50000% 17-11.01.28 2 300 000.00 2 363 250.00 0.04
usD INDONESIA, REPUBLIC OF 4.75000% 18-11.02.29 2 491 000.00 2 806 335.69 0.05
usb INDONESIA, REPUBLIC OF-REG-S 7.75000% 08-17.01.38 2 244 000.00 3 271 331.24 0.05
usD INDONESIA, REPUBLIC OF-REG-S 5.25000% 12-17.01.42 10 176 000.00 11 762 820.00 0.19
usb INDONESIA, REPUBLIC OF-REG-S 4.35000% 16-08.01.27 1 600 000.00 1 729 000.00 0.03
usD INDONESIA, REPUBLIC OF-REG-S 5.25000% 16-08.01.47 1 171 000.00 1 366 776.56 0.02
usD INFRAESTRUCTURA ENERGETICA NOVA-REG-S 4.87500% 17-14.01.48 742 000.00 638 120.00 0.01
usb INKIA ENERGY LTD-REG-S 5.87500% 17-09.11.27 3 918 000.00 4 078 638.00 0.07
usD INSTITUTO COSTARRICENSE DE ELEC-REG-S 6.95000% 11-10.11.21 1 700 000.00 1779 156.25 0.03
usD INSTITUTO COSTARRICENSE DE ELEC-REG-S 6.37500% 13-15.05.43 540 000.00 453 768.75 0.01
usb INTERNATIONAL AIRPORT FINANCE SA-REG-S 12.00000% 19-15.03.33 2 780 000.00 3 127 500.00 0.05
usD INVERSIONES CMPC SA-REG-S 4.37500% 17-04.04.27 1 540 000.00 1 613 294.30 0.03
usD IRSA PROPIEDADES COMERCIALES SA-REG-S 8.75000% 16-23.03.23 2 382 000.00 2 298 630.00 0.04
usb ISRAEL CHEMICALS LTD-144A-REG-S 6.37500% 18-31.05.38 769 000.00 868 729.68 0.01
usD ISRAEL ELECTRIC CORP LTD-144A-REG-S 5.00000% 14-12.11.24 5 228 000.00 5 639 705.00 0.09
usD ISRAEL ELECTRIC CORP LTD-REG-S 6.87500% 13-21.06.23 1 872 000.00 2 121 210.00 0.04
usb ITAU UNIBANCO HOLDING SA-REG-S-SUB 6.20000% 11-21.12.21 2 110 000.00 2 240 556.25 0.04
usD ITAU UNIBANCO HOLDING SA-REG-S-SUB 5.12500% 12-13.05.23 1 155 000.00 1 210 115.21 0.02
usD IVORY COAST, REPUBLIC OF-REG-S STEP-UP 10-31.12.32 29 465 000.00 25 386 307.37 0.42
usb JAMAICA, GOVERNMENT OF 7.62500% 14-09.07.25 1 010 000.00 1 182 646.87 0.02
usD JAMAICA, GOVERNMENT OF 6.75000% 15-28.04.28 8 170 000.00 9 482 306.25 0.16
usD JAMAICA, GOVERNMENT OF 7.87500% 15-28.07.45 2 189 000.00 2 779 345.94 0.05
usb JBS INVESTMENTS GMBH-REG-S 7.25000% 14-03.04.24 1 789 000.00 1 856 087.50 0.03
usD JBS INVESTMENTS 11 GMBH-REG-S 7.00000% 18-15.01.26 4 655 000.00 4 983 177.50 0.08
usD JBS INVESTMENTS 11 GMBH-REG-S 5.75000% 19-15.01.28 3 650 000.00 3 708 035.00 0.06
usb JORDAN, KINGDOM OF-REG-S 5.75000% 16-31.01.27 2 134 000.00 2 184 682.50 0.04
usD JSC GEORGIAN RAILWAY-REG-S 7.75000% 12-11.07.22 1 880 000.00 2 063 300.00 0.03
usb KAISA GROUP HOLDINGS LTD-REG-S 11.25000% 19-09.04.22 2 420 000.00 2 490 131.60 0.04
usD KAISA GROUP HOLDINGS LTD-REG-S 11.50000% 19-30.01.23 7 540 000.00 7 663 279.00 0.13
usD KAZAKHSTAN TEMIR ZHOLY NATIONAL-REG-S 4.85000% 17-17.11.27 2 530 000.00 2 738 725.00 0.05
usb KAZMUNAYGAS NATIONAL CO-REG-S 3.87500% 17-19.04.22 3 900 000.00 3 999 450.00 0.07
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usb KAZMUNAYGAS NATIONAL CO-REG-S 4.75000% 17-19.04.27 9 722 000.00 10 508 874.37 0.17
usD KAZMUNAYGAS NATIONAL CO-REG-S 5.75000% 17-19.04.47 5 428 000.00 6 223 202.00 0.10
usD KAZMUNAYGAS NATIONAL CO-REG-S 4.75000% 18-24.04.25 1 800 000.00 1 949 400.00 0.03
usb KAZMUNAYGAS NATIONAL CO-REG-S 6.37500% 18-24.10.48 8 071 000.00 9 765 910.00 0.16
usD KAZMUNAYGAS NATIONAL CO-REG-S 5.37500% 18-24.04.30 19 105 000.00 21 409 540.62 0.35
usD KENYA, REPUBLIC OF-REG-S 6.87500% 14-24.06.24 6 300 000.00 6 772 500.00 0.11
usb KENYA, REPUBLIC OF-REG-S 7.25000% 18-28.02.28 1 740 000.00 1 818 300.00 0.03
usD KENYA, REPUBLIC OF-REG-S 8.25000% 18-28.02.48 4 484 000.00 4 680 175.00 0.08
usb KENYA, REPUBLIC OF-REG-S 8.00000% 19-22.05.32 11 980 000.00 12 698 800.00 0.21
usD KENYA, REPUBLIC OF-REG-S 7.00000% 19-22.05.27 8 120 000.00 8 495 550.00 0.14
usD KLABIN AUSTRIA GMBH-REG-S 7.00000% 19-03.04.49 3 320 000.00 3 569 000.00 0.06
usb KOC HOLDING AS-REG-S 5.25000% 16-15.03.23 6 898 000.00 6 802 462.70 0.11
usD KOC HOLDING AS-REG-S 6.50000% 19-11.03.25 4 448 000.00 4 506 380.00 0.07
usD KOKS OAO FINANCE LTD-REG-S 7.50000% 17-04.05.22 430 000.00 448 812.50 0.01
usb KOSMOS ENERGY LTD-144A 7.12500% 19-04.04.26 910 000.00 917 962.50 0.02
usD KOSMOS ENERGY LTD-REG-S 7.12500% 19-04.04.26 8 790 000.00 8 866 912.50 0.15
usD KUWAIT INTERNATIONAL GOVT BOND-REG-S 3.50000% 17-20.03.27 18 080 000.00 19 232 600.00 0.32
usb LEBANON, REPUBLIC OF-REG-S 6.65000% 15-26.02.30 5 725 000.00 4 309 851.57 0.07
usD LIGHT SERVICOS DE ELETRICIDADE SA-REG-S 7.25000% 18-03.05.23 1 637 000.00 1 745 962.82 0.03
usD LIQUID TELECOMMUNICATIONS FIN-REG-S 8.50000% 17-13.07.22 11 168 000.00 11 276 189.99 0.19
usb LLPL CAPITAL PTE LTD-REG-S 6.87500% 19-04.02.39 4 830 000.00 5 602 510.20 0.09
usD LMIRT CAPITAL PTE LTD-REG-S 7.25000% 19-19.06.24 2 310 000.00 2 363 130.00 0.04
usD LOGAN PROPERTY HOLDINGS CO LTD-REG-S 5.25000% 17-23.02.23 1 535 000.00 1 481 754.69 0.02
usb LOGAN PROPERTY HOLDINGS CO LTD-REG-S 8.75000% 18-12.12.20 1 040 000.00 1 086 155.20 0.02
usD LUKOIL INTERNATIONAL FINANCE BV-REG-S 4.75000% 16-02.11.26 1 230 000.00 1 319 175.00 0.02
usD MARB BONDCO PLC-REG-S 7.00000% 17-15.03.24 3 420 000.00 3 538 503.00 0.06
usb MEDCO OAK TREE PTE LTD-REG-S 7.37500% 19-14.05.26 1 772 000.00 1 784 404.00 0.03
usD MEDCO PLATINUM ROAD PTE LTD-REG-S 6.75000% 18-30.01.25 1 161 000.00 1 157 371.88 0.02
usD MELCO RESORTS FINANCE LTD-REG-S 4.87500% 17-06.06.25 1 865 000.00 1 867 387.20 0.03
usb METINVEST BV-REG-S 8.50000% 18-23.04.26 5 075 000.00 5 391 680.00 0.09
usD MEXICAN, UNITED STATES OF 4.60000% 15-23.01.46 3 500 000.00 3 544 843.75 0.06
usb MEXICHEM SAB DE CV-REG-S 6.75000% 12-19.09.42 935 000.00 1 085 476.56 0.02
usD MEXICHEM SAB DE CV-REG-S 5.87500% 14-17.09.44 1 803 000.00 1 891 685.07 0.03
usD MEXICHEM SAB DE CV-REG-S 5.50000% 17-15.01.48 650 000.00 651 726.60 0.01
usb MEXICO CITY AIRPORT TRUST-144A 4.25000% 16-31.10.26 820 000.00 817 181.25 0.01
usD MEXICO CITY AIRPORT TRUST-REG-S 4.25000% 16-31.10.26 3 950 000.00 3 936 421.88 0.06
usD MEXICO GEN DE ENERGIA S DE RL-REG-S 5.50000% 12-06.12.32 400 000.00 361 202.30 0.01
usb MEXICO, UNITED STATES OF 6.05000% 08-11.01.40 382 000.00 458 973.00 0.01
usD MEXICO, UNITED STATES OF 5.75000% 10-12.10.110 10 992 000.00 11 974 410.00 0.20
usD MEX1CO, UNITED STATES OF 4.35000% 16-15.01.47 649 000.00 636 020.00 0.01
usb MEXICO, UNITED STATES OF 4.60000% 17-10.02.48 1 400 000.00 1 424 500.00 0.02
usD MEXICO, UNITED STATES OF 3.75000% 18-11.01.28 3 900 000.00 3 944 850.00 0.06
usD MEX1CO, UNITED STATES OF 4.50000% 19-22.04.29 11 002 000.00 11 717 130.00 0.19
usb MEXICO, UNITED STATES OF 4.50000% 19-31.01.50 4 775 000.00 4 720 087.50 0.08
usD MGM CHINA HOLDINGS LTD-REG-S 5.87500% 19-15.05.26 2 807 000.00 2 940 332.50 0.05
usD MHP LUX SA-REG-S 6.95000% 18-03.04.26 5 496 000.00 5 619 660.00 0.09
usb MHP SA-REG-S 7.75000% 17-10.05.24 7 137 000.00 7 600 191.30 0.12
usD MILLICOM INTERNATIONAL CELLULAR-REG-S 5.12500% 17-15.01.28 5 410 000.00 5 530 034.38 0.09
usD MILLICOM INTERNATIONAL CELLULAR-REG-S 6.25000% 19-25.03.29 4 449 000.00 4 796 022.00 0.08
usb MILLICOM INTERNATIONAL CELLULAR-REG-S 6.00000% 15-15.03.25 5 469 000.00 5 674 087.50 0.09
usD MINERVA LUXEMBOURG SA-REG-S 6.50000% 16-20.09.26 1 484 000.00 1 517 390.00 0.03
usD MONG DUONG FINANCE HOLDINGS BV-REG-S 5.12500% 19-07.05.29 3 010 000.00 3 038 163.37 0.05
usb MONGOLIA,GOVERNMENT OF-REG-S 5.12500% 12-05.12.22 6 660 000.00 6 722 437.49 0.11
usD MONGOLIA,GOVERNMENT ~ OF-REG-S 5.62500% 17-01.05.23 8 202 000.00 8 360 913.74 0.14
usb MONGOLIAN MIN CORP/ENRGY RES LLC-REG-S 9.25000% 19-15.04.24 2 160 000.00 2 122 437.60 0.04
usD MTN MAURITIUS INVESTMENTS LTD-REG-S 4.75500% 14-11.11.24 5 860 000.00 5 946 068.75 0.10
usD MTN MAURITIUS INVESTMENTS LTD-REG-S 6.50000% 16-13.10.26 8 695 000.00 9 544 501.50 0.16
usb MTN MAURITIUS INVESTMENTS LTD-REG-S 5.37300% 16-13.02.22 5 060 000.00 5 224 450.00 0.09
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usb MYRIAD INTERNATIONAL HOLDINGS BV-REG-S 4.85000% 17-06.07.27 4 714 000.00 5 098 485.63 0.08
usD NAMIBIA, REPUBLIC OF-REG-S 5.50000% 11-03.11.21 493 000.00 513 490.31 0.01
usD NAMIBIA, REPUBLIC OF-REG-S 5.25000% 15-29.10.25 1 157 000.00 1 179 778.44 0.02
usb NBM US HOLDINGS INC-REG-S 6.62500% 19-06.08.29 690 000.00 689 655.00 0.01
usD NEERG ENERGY LTD-REG-S 6.00000% 17-13.02.22 3 900 000.00 3 859 781.25 0.06
usD NEXEN INC 5.87500% 05-10.03.35 2 001 000.00 2 482 520.64 0.04
usb NIGERIA, FEDERAL REPUBLIC OF 5.62500% 17-27.06.22 1 530 000.00 1 591 678.13 0.03
usD NIGERIA, FEDERAL REPUBLIC OF-REG-S 6.75000% 11-28.01.21 1 700 000.00 1 768 000.00 0.03
usb NIGERIA, FEDERAL REPUBLIC OF-REG-S 7.87500% 17-16.02.32 7 081 000.00 7 523 562.50 0.12
usb NIGERIA, FEDERAL REPUBLIC OF-REG-S 7.14300% 18-23.02.30 29 335 000.00 30 288 387.50 0.50
usD NIGERIA, FEDERAL REPUBLIC OF-REG-S 7.69600% 18-23.02.38 14 583 000.00 15 066 061.88 0.25
usb NIGERIA, FEDERAL REPUBLIC OF-REG-S 7.62500% 18-21.11.25 13 044 000.00 14 519 602.50 0.24
usD NIGERIA, FEDERAL REPUBLIC OF-REG-S 8.74700% 18-21.01.31 13 261 000.00 14 989 074.07 0.25
usD NIGERIA, FEDERAL REPUBLIC OF-REG-S 9.24800% 18-21.01.49 6 520 000.00 7 459 287.51 0.12
usb NORTHERN LIGHTS/REP OF ANGOLA-REG-S LPN 7.00000% 12-17.08.19 2 814 000.00 175 875.00 0.00
usD NOSTRUM OIL & GAS FINANCE BV-REG-S 8.00000% 17-25.07.22 633 000.00 391 866.57 0.01
usD NOSTRUM OIL & GAS FINANCE BV-REG-S 7.00000% 18-16.02.25 232 000.00 139 345.00 0.00
usb OCP SA-REG-S 4.50000% 15-22.10.25 1 318 000.00 1 370 720.00 0.02
usD OCP SA-REG-S 5.62500% 14-25.04.24 5 523 000.00 6 026 973.75 0.10
usD OCP SA-REG-S 6.87500% 14-25.04.44 5 719 000.00 6 855 651.25 0.11
usb OIL AND GAS HOLDING CO BSCC/THE-REG-S 7.62500% 18-07.11.24 2 172 000.00 2 427 888.75 0.04
usD OIL AND GAS HOLDING CO BSCC/THE-REG-S 8.37500% 18-07.11.28 4 220 000.00 4 948 007.81 0.08
usD OIL INDIA LTD-REG-S 5.37500% 14-17.04.24 855 000.00 933 553.13 0.02
usb OLEODUCTO CENTRAL SA-REG-S 4.00000% 14-07.05.21 859 000.00 874 569.37 0.01
usD OMAN GOVT INTERNATIONAL BOND-REG-S 4.75000% 16-15.06.26 9 163 000.00 8 819 387.50 0.14
usD OMAN GOVT INTERNATIONAL BOND-REG-S 3.62500% 16-15.06.21 1 300 000.00 1 295 937.50 0.02
usb OMAN GOVT INTERNATIONAL BOND-REG-S 5.37500% 17-08.03.27 3 000 000.00 2 940 000.00 0.05
usD OMAN GOVT INTERNATIONAL BOND-REG-S 6.50000% 17-08.03.47 2 759 000.00 2 554 661.57 0.04
usD OMAN GOVT INTERNATIONAL BOND-REG-S 6.75000% 18-17.01.48 20 325 000.00 19 156 312.50 0.31
usb ONGC VIDESH LTD-REG-S 3.75000% 13-07.05.23 700 000.00 717 500.00 0.01
usD ORAZUL ENERGY EGENOR S EN C POR A-REG-S 5.62500% 17-28.04.27 7 031 000.00 7 189 197.50 0.12
usb PAKISTAN, ISLAMIC REPUBLIC OF-REG-S 8.25000% 14-15.04.24 6 014 000.00 6 711 248.12 0.11
usD PAKISTAN, ISLAMIC REPUBLIC OF-REG-S 8.25000% 15-30.09.25 507 000.00 566 889.38 0.01
usD PAKISTAN, ISLAMIC REPUBLIC OF-REG-S 6.87500% 17-05.12.27 11 243 000.00 11 699 746.88 0.19
usb PAMPA ENERGIA SA-REG-S 7.50000% 17-24.01.27 4 090 000.00 3 761 393.86 0.06
usD PAMPA ENERGIA SA-REG-S 7.37500% 16-21.07.23 2 703 000.00 2 679 348.75 0.04
usD PANAMA, REPUBLIC OF 4.50000% 17-15.05.47 630 000.00 710 128.13 0.01
usb PANAMA, REPUBLIC OF 3.16000% 19-23.01.30 8 280 000.00 8 350 380.00 0.14
usD PANAMA, REPUBLIC OF 3.87000% 19-23.07.60 10 220 000.00 10 245 550.00 0.17
usD PANAMA, REPUBLIC OF-REG-S 3.75000% 19-17.04.26 13 121 000.00 13 678 642.50 0.22
usb PAPUA NEW GUINEA GOVT INTL BOND-REG-S 8.37500% 18-04.10.28 1 619 000.00 1 748 014.05 0.03
usD PARAGUAY, REPUBLIC OF-REG-S 4.70000% 17-27.03.27 5 766 000.00 6 288 543.76 0.10
usD PARAGUAY, REPUBLIC OF-REG-S 5.40000% 19-30.03.50 4 605 000.00 5 184 942.19 0.09
usb PATRIMONIO EN FIDEICOMISO-REG-S 5.75000% 18-03.04.28 1 540 000.00 1 655 500.00 0.03
usD PERTAMINA PT-144A 4.30000% 13-20.05.23 200 000.00 209 687.50 0.00
usD PERTAMINA PT-REG-S 5.62500% 13-20.05.43 3 888 000.00 4 376 430.00 0.07
usb PERTAMINA PT-REG-S 6.00000% 12-03.05.42 390 000.00 456 056.25 0.01
usD PERU LNG SRL-REG-S 5.37500% 18-22.03.30 1 051 000.00 1 140 663.44 0.02
usD PERU, REPUBLIC OF 2.84400% 19-20.06.30 7 126 000.00 7 161 630.00 0.12
usb PERUSAHAAN LISTRIK NEGARA PT-REG-S 5.50000% 11-22.11.21 1 082 000.00 1 147 258.12 0.02
usD PERUSAHAAN LISTRIK NEGARA PT-REG-S 4.87500% 19-17.07.49 6 505 000.00 6 616 170.45 0.11
usD PERUSAHAAN PENERBIT SBSN-REG-S 4.32500% 15-28.05.25 3 047 000.00 3 236 485.31 0.05
usb PERUSAHAAN PENERBIT SBSN-REG-S 4.55000% 16-29.03.26 6 990 000.00 7 531 725.00 0.12
usD PERUSAHAAN PENERBIT SBSN-REG-S 4.40000% 18-01.03.28 22 368 000.00 24 143 460.00 0.40
usb PETKIM PETROKIMYA HOLDING AS-REG-S 5.87500% 18-26.01.23 2 494 000.00 2 422 297.50 0.04
usD PETROAMAZONAS  EP-REG-S 4.62500% 17-06.11.20 1 910 000.00 1 893 884.37 0.03
usD PETROBRAS GLOBAL FINANCE BV 6.87500% 09-20.01.40 3 179 000.00 3 592 270.00 0.06
usb PETROBRAS GLOBAL FINANCE BV 4.375% 13-20.05.23 2 100 000.00 2 179 275.00 0.04
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USD  PETROBRAS GLOBAL FINANCE BV 6.25000% 14-17.03.24 1 363 000.00 1 516 788.92 0.03
USD  PETROBRAS GLOBAL FINANCE BV 7.37500% 17-17.01.27 3 898 000.00 4 609 385.00 0.08
USD  PETROBRAS GLOBAL FINANCE BV 5.29900% 18-27.01.25 1 170 000.00 1 260 733.50 0.02
USD  PETROBRAS GLOBAL FINANCE BV 5.99900% 18-27.01.28 9 733 000.00 10 638 169.00 0.17
USD  PETROBRAS GLOBAL FINANCE BV 6.90000% 19-19.03.49 16 092 000.00 18 017 306.42 0.30
USD PETROLEOS DE VENEZUE-REG-S DEFAULTED 12.75000% 11-17.02.22 2 320 000.00 324 800.00 0.01
USD PETROLEOS DE VENEZUE-REG-S ~DEFAULTED 8.50000% 16-27.10.20 34 620 000.00 11 597 700.00 0.19
USD pETROLEOS DE VENEZUE-REG-S ~DEFAULTED 5.37500% 07-12.04.27 25 979 600.00 3 637 144.00 0.06
USD pETROLEOS DE VENEZUE-REG-S ~DEFAULTED 5.50000% 07-12.04.37 980 000.00 137 200.00 0.00
USD  PETROLEOS DEL PERU SA-REG-S 4.75000% 17-19.06.32 11 338 000.00 12 233 815.38 0.20
USD  PETROLEOS DEL PERU SA-REG-S 5.62500% 17-19.06.47 2 279 000.00 2 592 362.50 0.04
USD  PETROLEOS MEXICANOS 6.50000% 11-02.06.41 900 000.00 804 582.00 0.01
USD  PETROLEOS MEXICANOS 4.87500% 12-24.01.22 18 295 000.00 18 437 701.00 0.30
USD  PETROLEOS MEXICANOS 5.50000% 12-27.06.44 11 236 000.00 9 143 295.00 0.15
USD  PETROLEOS MEXICANOS 5.37500% 18-13.03.22 1 030 000.00 1 043 261.25 0.02
USD  PETROLEOS MEXICANOS 5.35000% 18-12.02.28 4 170 000.00 3 842 655.00 0.06
USD  PETROLEOS MEXICANOS 6.35000% 18-12.02.48 9 188 000.00 8 062 470.00 0.13
USD  PETROLEOS MEXICANOS 6.50000% 18-23.01.29 1 111 000.00 1 083 988.81 0.02
USD  PHILIPPINES, REPUBLIC OF THE 9.50000% 05-02.02.30 1 410 000.00 2 265 253.13 0.04
USD  PHOSAGRO BOND FUNDING LTD-REG-S LPN 3.95000% 17-03.11.21 5 070 000.00 5 133 369.42 0.08
USD  POLAND, REPUBLIC OF 3.00000% 12-17.03.23 3 326 000.00 3 411 228.75 0.06
USD  POLYUS FINANCE PLC-REG-S 5.25000% 17-07.02.23 1 610 000.00 1 686 475.00 0.03
USD  POLYUS FINANCE PLC-REG-S 4.70000% 18-29.01.24 1 350 000.00 1 383 750.00 0.02
USD  POWER SECTOR ASST & LIAB MGT CORP-REG-S 7.39000% 09-02.12.24 1 477 000.00 1 823 171.87 0.03
USD  PROVINCE OF CORDOBA-REG-S 7.12500% 16-10.06.21 966 000.00 857 325.00 0.01
USD  PTT PUBLIC COMPANY LTD-REG-S 4.50000% 12-25.10.42 1 966 000.00 2 104 694.03 0.03
USD  QATAR, STATE OF-144A 5.10300% 18-23.04.48 200 000.00 240 812.50 0.00
USD  QATAR, STATE OF-REG-S 4.50000% 11-20.01.22 5 930 000.00 6 241 325.00 0.10
USD  QATAR, STATE OF-REG-S 3.87500% 18-23.04.23 4 348 000.00 4 576 270.00 0.08
USD  QATAR, STATE OF-REG-S 4.50000% 18-23.04.28 14 397 000.00 16 232 617.50 0.27
USD  QATAR, STATE OF-REG-S 5.10300% 18-23.04.48 16 444 000.00 19 799 603.75 0.33
USD  QATAR, STATE OF-REG-S 3.37500% 19-14.03.24 7 247 000.00 7 534 615.31 0.12
USD  QATAR, STATE OF-REG-S 4.00000% 19-14.03.29 6 319 000.00 6 891 659.38 0.11
USD  QATAR, STATE OF-REG-S 4.81700% 19-14.03.49 23 500 000.00 27 171 875.00 0.45
USD  REDE D' OR FINANCE SARL-REG-S 4.95000% 18-17.01.28 1 412 000.00 1 402 574.90 0.02
USD  RELIANCE HOLDINGS USA INC-REG-S 5.40000% 12-14.02.22 9 740 000.00 10 306 137.50 0.17
USD  RELIANCE INDUSTRIES LTD-REG-S 3.66700% 17-30.11.27 6 058 000.00 6 128 045.63 0.10
USD  RELIANCE INDUSTRIES LTD-REG-S 4.12500% 15-28.01.25 4 700 000.00 4 917 375.00 0.08
USD  REPBLIC OF CAMEROON INTRNTNL BOND-REG-S 9.50000% 15-19.11.25 8 502 000.00 9 237 954.37 0.15
USD  REPUBLIC OF AZERBAIJAN-REG-S 4.75000% 14-18.03.24 6 321 000.00 6 745 692.19 0.11
USD  REPUBLIC OF TAJIKISTAN INTER BOND-REG-S 7.12500% 17-14.09.27 2 130 000.00 1 990 218.75 0.03
USD  REPUBLIC OF TURKEY 7.25000% 18-23.12.23 3 535 000.00 3717 273.44  0.06
USD  RKPF OVERSEAS 2019 A LTD-REG-S 7.87500% 19-01.02.23 1 063 000.00 1120 805.94  0.02
USD RoLTA AMERICAS LLC "DEFAULT 8.87500% 14-24.07.19 2 190 000.00 175 419.00 0.00
USD  RONESANS GAYRIMENKUL YATIRIM AS-REG-S 7.25000% 18-26.04.23 1 587 000.00 1373 250.94  0.02
USD  RSHB CAPITAL SA-REG-S LPN 8.50000% 13-16.10.23 1 838 000.00 2 036 159.38 0.03
USD  RUMO LUXEMBOURG SARL-REG-S 7.37500% 17-09.02.24 3 018 000.00 3 274 228.20 0.05
USD  RUNO LUXEMBOURG SARL-REG-S 5.87500% 18-18.01.25 1 640 000.00 1 741 475.00 0.03
USD  RUSSIA, FEDERATION OF-REG-S 5.62500% 12-04.04.42 22 000 000.00 26 004 000.00 0.43
USD  SACI FALABELLA-REG-S 4.37500% 14-27.01.25 322 000.00 341 416.60 0.01
USD  SAKA ENERGI INDONESIA PT-REG-S 4.45000% 17-05.05.24 2 563 000.00 2 565 563.00 0.04
USD  SANDS CHINA LTD 5.40000% 19-08.08.28 9 616 000.00 10 730 013.60 0.18
USD  SASOL FINANCING INTERNATIONAL PLC 4.50000% 12-14.11.22 980 000.00 1 010 012.50 0.02
USD  SASOL FINANCING USA LLC 5.87500% 18-27.03.24 17 042 000.00 18 269 024.00 0.30
USD  SASOL FINANCING USA LLC 6.50000% 18-27.09.28 1 200 000.00 1 344 750.00 0.02
USD  SAUDI GOVERNMENT INTERNATIONAL BD-REG-S 4.37500% 19-16.04.29 1 840 000.00 2 030 440.00 0.03
USD  SB CAPITAL SA FOR SBERBK-REG-S-SUB LPN 5.12500% 12-29.10.22 1 310 000.00 1 360 762.50 0.02
USD  SENEGAL, REPUBLIC OF-REG-S 6.75000% 18-13.03.48 567 000.00 545 560.32 0.01
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usb SERBIA INTERNATIONAL BOND-REG-S 7.25000% 11-28.09.21 12 153 000.00 13 246 770.00 0.22
usD SHIMAO PROPERTY HOLDINGS LTD-REG-S 6.12500% 19-21.02.24 602 000.00 632 852.50 0.01
usD SHIMAO PROPERTY HOLDINGS LTD-REG-S 5.60000% 19-15.07.26 1 050 000.00 1 054 704.00 0.02
usb SIGMA ALIMENTOS-REG-S 4.12500% 16-02.05.26 1 986 000.00 2 013 307.50 0.03
usD SIGMA FINANCE NETHERLANDS BV-REG-S 4.87500% 18-27.03.28 1 744 000.00 1 829 565.00 0.03
usD SINO-OCEAN LAND TREASURE 1V LTD-REG-S 4.75000% 19-05.08.29 1 300 000.00 1 270 165.00 0.02
usD SINOCHEM OVERSEAS CAPITAL-REG-S 4.50000% 10-12.11.20 1 236 000.00 1 266 127.50 0.02
usD SINOCHEM OVERSEAS CAPITAL CO LTD-REG-S 6.30000% 10-12.11.40 500 000.00 655 937.50 0.01
usb SINOPEC GROUP OVERSEAS DEV12 LTD-REG-S 4.87500% 12-17.05.42 407 000.00 476 062.82 0.01
usD SINOPEC GROUP OVERSEAS DEV 2013-REG-S 5.37500% 13-17.10.43 896 000.00 1 119 525.12 0.02
usD SINOPEC GROUP OVERSEA DEVELOPMENT-REG-S 2.00000% 16-29.09.21 690 000.00 681 159.38 0.01
usb SINOPEC GROUP OVERSEAS DEV LD-REG-S 4.60000% 18-12.09.48 450 000.00 515 953.13 0.01
usD SK TELECOM CO LTD-REG-S 3.75000% 18-16.04.23 240 000.00 248 503.20 0.00
usD SOCIEDAD QUIMICA Y MINERA DE CHIL-REG-S 5.50000% 10-21.04.20 4 099 000.00 4 178 418.12 0.07
usb SOCIEDAD QUIMICA Y MINERA DE CHIL-REG-S 4.37500% 14-28.01.25 4 650 000.00 4 879 593.75 0.08
usD SOUTH AFRICA, REPUBLIC OF 5.87500% 07-30.05.22 1 497 000.00 1 596 176.25 0.03
usD SOUTH AFRICA, REPUBLIC OF 4.66500% 12-17.01.24 2 000 000.00 2 067 500.00 0.03
usb SOUTH AFRICA, REPUBLIC OF 5.37500% 14-24.07.44 1 900 000.00 1 859 031.25 0.03
usD SOUTH AFRICA, REPUBLIC OF 4.87500% 16-14.04.26 3 586 000.00 3 672 288.12 0.06
usD SOUTH AFRICA, REPUBLIC OF 4.85000% 17-27.09.27 810 000.00 817 846.87 0.01
usb SOUTH AFRICA, REPUBLIC OF 5.65000% 17-27.09.47 1 224 000.00 1 229 737.50 0.02
usD SOUTHERN COPPER CORP 7.50000% 05-27.07.35 705 000.00 930 159.37 0.02
usD SOUTHERN COPPER CORP 6.75000% 10-16.04.40 2 487 000.00 3 173 436.87 0.05
usb SOUTHERN COPPER CORP 3.87500% 15-23.04.25 170 000.00 175 737.50 0.00
usD SOUTHERN COPPER CORP 5.87500% 15-23.04.45 900 000.00 1 074 600.00 0.02
usD SRI LANKA, DEMOCRATIC REP OF-144A 6.12500% 15-03.06.25 430 000.00 424 087.50 0.01
usb SRI LANKA, DEMOCRATIC REP OF-REG-S 6.25000% 10-04.10.20 4 001 000.00 4 064 765.94 0.07
usD SRI LANKA, DEMOCRATIC REP OF-REG-S 6.25000% 11-27.07.21 1 200 000.00 1 221 000.00 0.02
usD SRI LANKA, DEMOCRATIC REP OF-REG-S 5.87500% 12-25.07.22 4 872 000.00 4 911 584.99 0.08
usb SRI LANKA, DEMOCRATIC REP OF-REG-S 6.12500% 15-03.06.25 6 770 000.00 6 685 375.00 0.11
usD SRI LANKA, DEMOCRATIC REP OF-REG-S 6.82500% 16-18.07.26 8 084 000.00 8 200 207.49 0.13
usb SRI LANKA, DEMOCRATIC REP OF-REG-S 5.75000% 16-18.01.22 1 200 000.00 1 209 375.00 0.02
usD SRI LANKA, DEMOCRATIC REP OF-REG-S 6.20000% 17-11.05.27 7 334 000.00 7 075 018.12 0.12
usD SRI LANKA, DEMOCRATIC REP OF-REG-S 5.75000% 18-18.04.23 6 850 000.00 6 869 265.62 0.11
usb SRI LANKA, DEMOCRATIC REP OF-REG-S 6.75000% 18-18.04.28 17 780 000.00 17 491 075.00 0.29
usD SRI LANKA, DEMOCRATIC REP OF-REG-S 6.85000% 19-14.03.24 9 538 000.00 9 847 985.00 0.16
usD SRI LANKA, DEMOCRATIC REP OF-REG-S 7.85000% 19-14.03.29 15 882 000.00 16 537 132.50 0.27
usb SRI LANKA, DEMOCRATIC REP OF-REG-S 6.35000% 19-28.06.24 4 200 000.00 4 228 686.00 0.07
usD SRI LANKA, DEMOCRATIC REP OF-REG-S 7.55000% 19-28.03.30 10 046 000.00 10 228 535.82 0.17
usD SSB #1 PLC-REG-S LPN STEP-UP 15-20.03.25 1 300 000.00 1 365 000.00 0.02
usb STAR ENERGY GEOTHERMAL WAYANG-REG-S 6.75000% 18-24.04.33 480 000.00 467 657.28 0.01
usD STATE BANK OF INDIA/LONDON-REG-S 4.00000% 19-24.01.22 10 890 000.00 11 159 963.10 0.18
usD STUDIO CITY CO LTD-REG-S 7.25000% 16-30.11.21 3 022 000.00 3 106 374.24 0.05
usb STUDIO CITY FINANCE LTD-REG-S 7.25000% 19-11.02.24 2 002 000.00 2 116 093.98 0.03
usD SUNAC CHINA HOLDINGS LTD-REG-S 7.35000% 18-19.07.21 885 000.00 901 266.30 0.01
usD SUNAC CHINA HOLDINGS LTD-REG-S 8.35000% 18-19.04.23 3 058 000.00 3 144 006.25 0.05
usb SURA ASSET MANAGEMENT SA-REG-S 4.37500% 17-11.04.27 830 000.00 862 421.87 0.01
usD TAQA ABU DHABI NATIONAL ENERGY CO-REG-S 3.62500% 12-12.01.23 1 700 000.00 1 748 450.00 0.03
usD TECPETROL SA-REG-S 4.87500% 17-12.12.22 6 294 000.00 6 097 312.50 0.10
usb TELECOM ARGENTINA SA-REG-S 6.50000% 16-15.06.21 5 884 000.00 5 874 806.25 0.10
usD TELECOM ARGENTINA SA-REG-S 8.00000% 19-18.07.26 4 645 000.00 4 705 965.63 0.08
usD TERMOCANDELARIA POWER LTD-REG-S 7.87500% 19-30.01.29 1 680 000.00 1 842 225.00 0.03
usb TEVA PHARMACEUTICAL FINANCE NL 111 BV 2.20000% 16-21.07.21 1 265 000.00 1 192 262.50 0.02
usD TEVA PHARMACEUTICAL FINANCE NL 111 BV 2.80000% 16-21.07.23 4 758 000.00 4 126 821.32 0.07
usb TEVA PHARMACEUTICAL FINANCE NL 111 BV 3.15000% 16-01.10.26 8 161 000.00 6 406 385.00 0.11
usb TEVA PHARMACEUTICAL FINANCE NL 111 BV 4.10000% 16-01.10.46 10 257 000.00 6 830 520.94 0.11
usD TEVA PHARMACEUTICAL FINANCE NL 111 BV 6.75000% 18-01.03.28 830 000.00 742 850.00 0.01
usb THIRD PAKISTAN INTERNATIONAL SUK-REG-S 5.62500% 17-05.12.22 2 098 000.00 2 137 547.30 0.04
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usb TRANSNET SOC LTD-REG-S 4.00000% 12-26.07.22 1 000 000.00 1 001 875.00 0.02
usD TRANSPORTADORA DE GAS DEL SUR SA-REG-S 6.75000% 18-02.05.25 780 000.00 723 401.25 0.01
usD TRINIDAD & TOBAGO, REPUBLIC OF-REG-S 4.37500% 13-16.01.24 4 814 000.00 4 910 280.00 0.08
usb TRUST F/1401-REG-S 5.25000% 14-15.12.24 3 384 000.00 3 570 120.00 0.06
usD TULLOW OIL PLC-REG-S-SUB 6.25000% 14-15.04.22 3 150 000.00 3 166 734.37 0.05
usD TUPRAS TURKIYE PETROL-REG-S 4.50000% 17-18.10.24 2 433 000.00 2 257 824.00 0.04
usD TURK SISE VE CAM FABRIKA-REG-S 6.95000% 19-14.03.26 1 156 000.00 1 167 560.00 0.02
usD TURK TELEKOMUNIKASYON AS-REG-S 6.87500% 19-28.02.25 3 174 000.00 3 241 447.50 0.05
usb TURKCELL ILETISIM HIZMETLERI AS-REG-S 5.80000% 18-11.04.28 1 350 000.00 1 269 000.00 0.02
usD TURKEY, REPUBLIC OF 7.37500% 05-05.02.25 950 000.00 1 001 953.12 0.02
usD TURKEY, REPUBLIC OF 7.00000% 05-05.06.20 420 000.00 430 237.50 0.01
usb TURKEY, REPUBLIC OF 6.87500% 06-17.03.36 870 000.00 852 600.00 0.01
usD TURKEY, REPUBLIC OF 6.75000% 10-30.05.40 540 000.00 517 556.25 0.01
usD TURKEY, REPUBLIC OF 6.00000% 11-14.01.41 440 000.00 386 787.50 0.01
usb TURKEY, REPUBLIC OF 6.25000% 12-26.09.22 600 000.00 611 437.50 0.01
usD TURKEY, REPUBLIC OF 3.25000% 13-23.03.23 690 000.00 639 112.50 0.01
usD TURKEY, REPUBLIC OF 4.87500% 13-16.04.43 19 652 000.00 15 475 950.00 0.25
usb TURKEY, REPUBLIC OF 4.87500% 16-09.10.26 3 000 000.00 2 743 125.00 0.05
usD TURKEY, REPUBLIC OF 6.00000% 17-25.03.27 6 403 000.00 6 212 910.94 0.10
usD TURKEY, REPUBLIC OF 5.75000% 17-11.05.47 1 741 000.00 1 471 689.07 0.02
usb TURKEY, REPUBLIC OF 5.12500% 18-17.02.28 7 379 000.00 6 747 173.13 0.11
usD TURKEY, REPUBLIC OF 7.62500% 19-26.04.29 298 000.00 313 365.63 0.01
usD TURKEY, REPUBLIC OF 6.35000% 19-10.08.24 7 610 000.00 7 682 066.70 0.13
usb TURKIYE GARANTI BANKASI AS-REG-S 5.25000% 12-13.09.22 1 778 000.00 1 752 441.25 0.03
usD TURKIYE GARANTI BANKASI AS-REG-S 5.87500% 17-16.03.23 1 480 000.00 1 462 443.50 0.02
usD TURKIYE 1S BANKASI-REG-S 6.12500% 17-25.04.24 3 714 000.00 3 467 576.10 0.06
usb UKRAINE GOVERNMENT OF-REG-S 7.75000% 15-01.09.19 1 177 000.00 1 181 708.00 0.02
usD UKRAINE RAILWAYS VIA RL CPTL MKTS-REG-S 8.25000% 19-09.07.24 2 705 000.00 2 773 166.00 0.05
usD UKRAINE, GOVERNMENT OF-REG-S 7.75000% 15-01.09.21 800 000.00 837 600.00 0.01
usb UKRAINE, GOVERNMENT OF-REG-S 7.75000% 15-01.09.22 4 073 000.00 4 319 416.50 0.07
usD UKRAINE, GOVERNMENT OF-REG-S 7.75000% 15-01.09.23 1 149 000.00 1 228 281.00 0.02
usb UKRAINE, GOVERNMENT OF-REG-S 7.75000% 15-01.09.24 9 305 000.00 9 933 087.50 0.16
usD UKRAINE, GOVERNMENT OF-REG-S 7.75000% 15-01.09.25 18 843 000.00 19 935 894.00 0.33
usD UKRAINE, GOVERNMENT OF-REG-S 7.75000% 15-01.09.26 12 358 000.00 13 037 690.00 0.21
usb UKRAINE, GOVERNMENT OF-REG-S 7.75000% 15-01.09.27 6 260 000.00 6 616 037.51 0.11
usD UKRAINE, GOVERNMENT OF-REG-S 7.37500% 17-25.09.32 22 536 000.00 22 909 252.50 0.38
usD UKRAINE, GOVERNMENT OF-REG-S 8.99400% 18-01.02.24 1 303 000.00 1 447 633.00 0.02
usb UKRAINE, GOVERNMENT OF-REG-S 9.75000% 18-01.11.28 6 421 000.00 7 492 504.37 0.12
usD UNIFIN FINANCIERA SA DE CV-REG-S 7.37500% 18-12.02.26 2 342 000.00 2 237 005.33 0.04
usD UNION ANDINA DE CEMENTOS SAA-REG-S 5.87500% 14-30.10.21 186 000.00 189 720.00 0.00
usb UPL CORP LTD-REG-S 4.50000% 18-08.03.28 3 850 000.00 3 928 540.00 0.06
usD URUGUAY, REPUBLIC OF 4.12500% 12-20.11.45 730 000.00 750 987.50 0.01
usD VALE OVERSEAS LTD 4.37500% 12-11.01.22 350 000.00 360 500.00 0.01
usb VALE OVERSEAS LTD 6.87500% 06-21.11.36 6 341 000.00 7 671 722.26 0.13
usD VALE OVERSEAS LTD 6.25000% 16-10.08.26 7 253 000.00 8 212 209.25 0.14
usD VEDANTA RESOURCES PLC-REG-S 8.25000% 11-07.06.21 2 772 000.00 2 917 530.00 0.05
usb VEDANTA RESOURCES PLC-REG-S 6.37500% 17-30.07.22 1 628 000.00 1 623 930.00 0.03
USD VENEZUELA, REP. OF “DEFAULTED 7.65000% 05-21.04.25 1 420 000.00 198 800.00 0.00
USD VENEZUELA, REP. OF REG-S “DEFAULTED  8.25000% 09-13.10.24 16 419 700.00 2 298 758.00 0.04
USD VENEZUELA, REP. OF-REG-S “DEFAULTED  7.75000% 09-13.10.19 6 103 700.00 854 518.00 0.01
usD VOLCAN CIA MINERA SAA-REG-S 5.37500% 12-02.02.22 1 761 000.00 1 820 653.88 0.03
usD VOTORANTIM CIMENTOS INTL SA-REG-S 7.25000% 11-05.04.41 6 320 000.00 7 635 350.01 0.13
usb WTT INVESTMENT LTD/HONG KONG-REG-S 5.50000% 17-21.11.22 4 335 000.00 4 446 886.35 0.07
usD WYNN MACAU LTD-REG-S 4.87500% 17-01.10.24 1 450 000.00 1 450 906.25 0.02
usb YANGO JUSTICE INTERNATIONAL LTD-REG-S 10.25000% 19-18.03.22 2 680 000.00 2 585 315.60 0.04
usD YAPI VE KREDI BANKASI AS-REG-S 4.00000% 13-22.01.20 270 000.00 269 578.13 0.00
usD YPF ENERGIA ELECTRICA SA-REG-S 10.00000% 19-25.07.26 4 017 000.00 4 017 602.55 0.07
usb YPF SA-REG-S 6.95000% 17-21.07.27 6 552 000.00 5 913 180.00 0.10
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usb YPF SA-REG-S 7.00000% 17-15.12.47 3 614 000.00 3 098 711.54 0.05
usD YPF SA-REG-S 8.50000% 15-28.07.25 4 412 000.00 4 381 116.00 0.07
usD YPF SA-REG-S 8.50000% 16-23.03.21 1 105 000.00 1 131 589.07 0.02
usb YPF SA-REG-S 8.50000% 19-27.06.29 4 014 000.00 3 875 517.00 0.06
usD YPF SA-REG-S 8.75000% 14-04.04.24 2 280 000.00 2 327 025.00 0.04
usD YUZHOU PROPERTIES CO LTD-REG-S 6.00000% 16-25.10.23 1 783 000.00 1 676 577.18 0.03
usb YUZHOU PROPERTIES CO LTD-REG-S 6.37500% 18-06.03.21 745 000.00 750 773.75 0.01
usD YUZHOU PROPERTIES CO LTD-REG-S 8.62500% 19-23.01.22 1 870 000.00 1 953 458.10 0.03
usb ZAMBIA, REPUBLIC OF-REG-S 8.50000% 14-14.04.24 4 150 000.00 2 988 000.00 0.05
usD ZAMBIA, REPUBLIC OF-REG-S 8.97000% 15-30.07.27 12 061 000.00 8 676 381.89 0.14
usD ZENITH BANK PLC-REG-S 7.37500% 17-30.05.22 10 800 000.00 11 637 000.00 0.19
2 630 261 289.98 43.19

2 725 907 196.81 44.76

EUR ARGENTINA, REPUBLIC OF VAR 10-31.12.33 60 000.00 76 962.00 0.00
76 962.00 0.00

usD AES GENER SA-REG-S-SUB 7.125%/VAR 19-26.03.79 2 380 000.00 2 573 003.01 0.04
usb AKBANK  TAS-REG-S-SUB  6.797%/VAR 18-27.04.28 5 112 000.00 4 375 552.50 0.07
usD BANCO DE CREDITO DEL PERU/P-REG-S-SUB 6.125%/VAR 12-24.04.27 2 389 000.00 2 566 681.88 0.04
usD BANCO DO BRASIL CAYMAN-REG-S-SUB 6.250%/VAR 13-PRP 10 622 000.00 10 612 041.88 0.18
usb BANCO DO BRASIL CAYMAN-REG-S-SUB 9.000%/VAR 14-PRP 22 774 000.00 25 469 159.43 0.42
usD BANCO INTL PERU-REG-S 6.625%/3M LIBOR+576BP 14-19.03.29 1 325 000.00 1 498 045.00 0.03
usD BANCO MER DEL NORTE SA/GRAND CY-REG-S-SUB 7.625%/VAR 17-PRP 4 978 000.00 5 077 093.06 0.08
usb BANCO MERCANTIL DEL NORTE-REG-S-SUB 5.750%/VAR 16-04.10.31 1 986 000.00 1 942 084.57 0.03
usD BANCO NACIONAL DE COM EXT-REG-S-SUB 3.800%/VAR 16-11.08.26 2 558 000.00 2 588 376.25 0.04
usD BANCO SANTANDER SA-REG-S-SUB 5.950%/VAR 18-01.10.28 3 500 000.00 3 714 375.00 0.06
usb BBVA BANCO CONTINENTAL SA-REG-S-SUB 5.250%/VAR 14-22.09.29 1 035 000.00 1 116 829.69 0.02
usD CHINA HUADIAN OVERSEAS DEVP MANG-REG-S 4.000%/VAR 19-PRP 222 000.00 223 984.68 0.00
usD CK HUTCHISON CAPITAL SEC 17 LTD-REG-S-SUB 4.000%/VAR 17-PRP 2 605 000.00 2 611 512.50 0.04
usb COLOMBIA TELECOMUNICACIONES SA-REG-S-SUB 8.500%/VAR 15-PRP 3 216 000.00 3 310 470.00 0.06
usD CORP FINANCIERA DE DESARROL-REG-S-SUB 5.250%/VAR 14-15.07.29 880 000.00 946 704.00 0.02
usD CREDIT BK MOSCOW/CBOM FIN-REG-S-SUB 7.500%/VAR 17-05.10.27 9 890 000.00 8 765 012.50 0.14
usD HANWHA LIFE INSURANCE CO-REG-S-SUB 4.700%/VAR 18-23.04.48 2 783 000.00 2 792 566.57 0.05
usD HUARONG FINANCE 2017 CO-REG-S 3M LIBOR+185BP 17-27.04.22 923 000.00 933 383.75 0.02
usb MONGOLIAN MINING CORP (PIK) VAR 17-PRP 2 675 901.00 1 369 392.34 0.02
usD PETROLEOS MEXICANOS 3M LIBOR+365BP 18-11.03.22 1 461 000.00 1 475 215.53 0.02
usD PTTEP TREASURY CENTER CO LTD-REG-S-SUB 4.600%/VAR 17-PRP 1 700 000.00 1 734 531.25 0.03
usb TURKIYE GARANTI BANK AS-REG-S-SUB 6.125%/VAR 17-24.05.27 720 000.00 619 272.07 0.01
86 315 287.46 1.42

86 392 249.46 1.42

EUR EGYPT, REPUBLIC OF-REG-S 5.62500% 18-16.04.30 3 926 000.00 4 447 704.54 0.07
EUR EGYPT, REPUBLIC OF-REG-S 4.75000% 18-16.04.26 4 184 000.00 4 838 981.15 0.08
EUR EGYPT, REPUBLIC OF-REG-S 4.75000% 19-11.04.25 5 412 000.00 6 294 995.20 0.10
EUR EGYPT, REPUBLIC OF-REG-S 6.37500% 19-11.04.31 3 171 000.00 3 741 323.56 0.06
EUR INDONESIA, REPUBLIC OF-REG-S 3.75000% 16-14.06.28 3 558 000.00 4 849 095.69 0.08
EUR KAZAKHSTAN, REPUBLIC OF-REG-S 2.37500% 18-09.11.28 1 646 000.00 2 029 094.26 0.03
EUR KAZAKHSTAN, REPUBLIC OF-REG-S 1.55000% 18-09.11.23 4 190 000.00 4 914 731.31 0.08
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EUR NE PROPERTY BV-REG-S 2.62500% 19-22.05.23 3 340 000.00 3 859 044.21 0.06
EUR NE PROPERTY COOPERATIEF UA-REG-S 1.75000% 17-23.11.24 2 040 000.00 2 271 331.01 0.04
EUR PETROLEOS MEXICANOS-REG-S 5.12500% 16-15.03.23 3 520 000.00 4 148 194.38 0.07
EUR PHILIPPINES, REPUBLIC OF THE 0.87500% 19-17.05.27 6 710 000.00 7 654 549.06 0.13
EUR ROMANTA-REG-S 2.12400% 19-16.07.31 8 385 000.00 9 487 566.71 0.16
EUR ROMANTA-REG-S 2.87500% 18-11.03.29 2 980 000.00 3 691 199.35 0.06
EUR ROMANTA-REG-S 3.37500% 18-08.02.38 1 653 000.00 2 019 894.10 0.03
EUR ROMANTA-REG-S 3.50000% 19-03.04.34 5 323 000.00 6 635 971.51 0.11
EUR ROMANIA-REG-S 3.87500% 15-29.10.35 1 260 000.00 1 627 345.44 0.03
EUR ROMANTA-REG-S 4.12500% 18-11.03.39 1 410 000.00 1 829 907.69 0.03
EUR ROMANTA-REG-S 4.62500% 19-03.04.49 18 139 000.00 25 181 840.86 0.41
EUR TURKEY, REPUBLIC OF 3.25000% 17-14.06.25 570 000.00 614 607.24 0.01

100 137 377.27 1.64
usb ABQ FINANCE LTD-REG-S 3.62500% 16-13.04.21 4 503 000.00 4 552 251.56 0.07
usD ABU DHABI NATIONAL ENERGY CO PJSC-REG-S 3.62500% 16-22.06.21 2 652 000.00 2 701 725.00 0.04
usD ACCESS BANK PLC-REG-S 10.50000% 16-19.10.21 2 988 000.00 3 346 560.00 0.06
usb AFRICA FINANCE CORP-REG-S 4.37500% 19-17.04.26 7 613 000.00 7 914 779.32 0.13
usD AFRICAN EXPORT-IMPORT BANK-REG-S 4.12500% 17-20.06.24 2 914 000.00 3 008 530.16 0.05
usD ARAB PETROLEUM INVESTMENTS CORP-REG-S 4.12500% 18-18.09.23 3 015 000.00 3 162 985.24 0.05
usD ARGENTINA, REPUBLIC OF 6.87500% 17-22.04.21 18 522 000.00 16 688 322.00 0.27
usD ARGENTINA, REPUBLIC OF 7.50000% 17-22.04.26 2 233 000.00 1 918 286.56 0.03
usb ARGENTINA, REPUBLIC OF 7.62500% 17-22.04.46 10 655 000.00 8 570 615.63 0.14
usD ARGENTINA, REPUBLIC OF 6.62500% 17-06.07.28 2 500 000.00 2 013 281.25 0.03
usD ARGENTINA, REPUBLIC OF 7.12500% 17-06.07.36 3 887 000.00 3 061 012.50 0.05
usb ARGENTINA, REPUBLIC OF 6.87500% 17-26.01.27 7 000 000.00 5 783 750.00 0.10
usD AXIATA SPV2 BHD-REG-S 3.46600% 15-19.11.20 5 020 000.00 5 065 029.40 0.08
usD AZURE ORBIT IV INTL FIN LTD-REG-S 3.75000% 18-25.01.23 1 781 000.00 1 808 272.81 0.03
usb BANCO DO BRASIL CAYMAN-REG-S 4.87500% 18-19.04.23 613 000.00 644 607.81 0.01
usD BANCO DO BRASIL SA/CAYMAN-REG-S 4.62500% 17-15.01.25 4 766 000.00 4 955 001.92 0.08
usD BANK MANDIRI PERSERO TBK PT-REG-S 3.75000% 19-11.04.24 2 689 000.00 2 761 387.88 0.05
usb BANK MUSCAT SAOG-REG-S 4.87500% 18-14.03.23 453 000.00 455 123.44 0.01
usD BANK OF CHINA LTD-REG-S-SUB 5.00000% 14-13.11.24 5 360 000.00 5 790 475.00 0.10
usD BANK OF CHINA/HONG KONG-REG-S 3.62500% 19-17.04.29 1 060 000.00 1 087 846.20 0.02
usb BANK OF EAST ASIA LTD/THE-SUB 6.12500% 10-16.07.20 560 000.00 576 710.40 0.01
usD BATELCO INTERNATIONAL FINANCE-REG-S 4.25000% 13-01.05.20 4 139 000.00 4 145 467.19 0.07
usD BHARAT PETROLEUM CORP LTD-REG-S 4.00000% 15-08.05.25 590 000.00 610 834.37 0.01
usb BHARAT PETROLEUM CORP LTD-REG-S 4.37500% 19-24.01.22 1 309 000.00 1 350 573.84 0.02
usD BLUESTAR FINANCE HOLDINGS LTD-REG-S 4.37500% 15-11.06.20 1 130 000.00 1 141 761.72 0.02
usD BOC AVIATION LTD-REG-S 3.50000% 19-10.10.24 1 680 000.00 1 709 127.00 0.03
usb BOCOM LEASING MGT HONG KONG-REG-S 4.37500% 19-22.01.24 526 000.00 550 491.87 0.01
usD CBQ FINANCE LTD-REG-S 5.00000% 18-24.05.23 1 410 000.00 1 506 056.25 0.02
usD CCBL CAYMAN 1 CORP LTD-REG-S 3.50000% 19-16.05.24 1 481 000.00 1 509 820.26 0.03
usD CDBL FUNDING 1-REG-S 3.00000% 17-24.04.23 3 014 000.00 2 995 162.50 0.05
usD CDBL FUNDING 2-REG-S 3.00000% 17-01.08.22 1 383 000.00 1 382 460.63 0.02
usb CHARMING LIGHT INVESTMENTS LTD-REG-S 4.37500% 17-21.12.27 3 573 000.00 3 744 950.63 0.06
usD CHINA RESOURCES LAND LTD-REG-S 4.12500% 19-26.02.29 429 000.00 450 986.25 0.01
usD DP WORLD CRESCENT LTD-REG-S 4.84800% 18-26.09.28 9 374 000.00 10 097 555.63 0.17
usb DP WORLD CRESCENT LTD-REG-S 3.99100% 19-18.07.29 267 000.00 265 464.75 0.00
usD DP WORLD PLC-REG-S 5.62500% 18-25.09.48 5 335 000.00 5 908 512.50 0.10
usD DP WORLD PLC-REG-S 6.85000% 07-02.07.37 1 750 000.00 2 226 328.13 0.04
usb EASTERN AND SOUTHERN AFRICAN TRAD-REG-S 4.87500% 19-23.05.24 6 641 000.00 6 834 651.56 0.11
usD EGYPT, REPUBLIC OF-REG-S 5.87500% 15-11.06.25 3 052 000.00 3 170 265.00 0.05
usD EGYPT, REPUBLIC OF-REG-S 8.50000% 17-31.01.47 15 021 000.00 16 410 442.50 0.27
usb EGYPT, REPUBLIC OF-REG-S 7.50000% 17-31.01.27 5 997 000.00 6 551 722.50 0.11
usD EGYPT, REPUBLIC OF-REG-S 6.20040% 19-01.03.24 10 708 000.00 11 390 635.00 0.19
usD EGYPT, REPUBLIC OF-REG-S 7.60030% 19-01.03.29 8 252 000.00 8 839 955.00 0.15
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usb EGYPT, REPUBLIC OF-REG-S 8.70020% 19-01.03.49 6 533 000.00 7 137 302.50 0.12
usD EMIRATES DEVELOPMENT BANK PJSC-REG-S 3.51600% 19-06.03.24 1 250 000.00 1 289 062.50 0.02
usD EQUATE PETROCHEMICAL BV-REG-S 4.25000% 16-03.11.26 7 734 000.00 8 207 707.49 0.13
usb ESIC SUKUK LTD-REG-S 3.93900% 19-30.07.24 810 000.00 811 011.04 0.01
usD ESKOM HOLDINGS SOC LTD-REG-S 8.45000% 18-10.08.28 4 522 000.00 4 979 315.29 0.08
usD ESKOM HOLDINGS SOC LTD-REG-S 6.35000% 18-10.08.28 4 764 000.00 5 107 365.30 0.08
usD EXIMCH/ AVl FUNDING CO LTD-REG-S 3.80000% 15-16.09.25 7 981 000.00 8 332 662.81 0.14
usD EXPORT CREDIT BANK OF TURKEY-REG-S 5.37500% 16-08.02.21 1 220 000.00 1 204 750.00 0.02
usb EXPORT-IMPORT BANK OF INDIA-REG-S 4.00000% 13-14.01.23 851 000.00 879 987.19 0.01
usD FINANSBANK AS-REG-S 4.87500% 17-19.05.22 1 400 000.00 1 372 000.00 0.02
usD FIRST ABU DHABI BANK PJSC-REG-S 3.00000% 17-30.03.22 230 000.00 232 587.50 0.00
usb FIRSTRAND BANK LTD-REG-S 4.25000% 15-30.04.20 1 110 000.00 1 114 161.95 0.02
usD GLP CHINA HOLDINGS LTD-REG-S 4.97400% 19-26.02.24 2 833 000.00 2 965 046.13 0.05
usD HLP FINANCE LTD-REG-S 4.75000% 12-25.06.22 640 000.00 668 979.20 0.01
usb HLP FINANCE LTD-REG-S 4.45000% 14-16.04.21 721 000.00 739 025.00 0.01
usD HUARONG FINANCE 2017 CO-REG-S 4.25000% 17-07.11.27 1 675 000.00 1 694 367.20 0.03
usD HUARONG FINANCE 11 CO LTD-REG-S 5.50000% 15-16.01.25 2 110 000.00 2 305 834.38 0.04
usb HUARONG FINANCE 11 CO LTD-REG-S 5.00000% 15-19.11.25 1 180 000.00 1 264 661.70 0.02
usD HUARONG FINANCE 11 CO LTD-REG-S 4.87500% 16-22.11.26 950 000.00 1 006 990.50 0.02
usD HUARONG FINANCE-REG-S 3.75000% 19-29.05.24 7 400 000.00 7 469 412.00 0.12
usb HUARONG FINANCE-REG-S 4.50000% 19-29.05.29 965 000.00 992 406.00 0.02
usb INDIAN RATILWAY FINANCE CORP LTD-REG-S 3.73000% 19-29.03.24 5 031 000.00 5 156 976.24 0.08
usD INDONESIA, REPUBLIC OF-REG-S 5.87500% 10-13.03.20 3 940 000.00 4 028 650.00 0.07
usb INDONESIA, REPUBLIC OF-REG-S 4.12500% 15-15.01.25 7 299 000.00 7 752 906.57 0.13
usD INDONESIA, REPUBLIC OF-REG-S 5.87500% 14-15.01.24 2 386 000.00 2 692 451.87 0.04
usD INDONESIA, REPUBLIC OF-REG-S 6.75000% 14-15.01.44 3 071 000.00 4 236 060.62 0.07
usb INDONESIA, REPUBLIC OF-REG-S 5.12500% 15-15.01.45 2 503 000.00 2 872 974.69 0.05
usD INDONESIA, REPUBLIC OF 4.75000% 15-08.01.26 11 810 000.00 12 976 237.50 0.21
usD INDONESIA, REPUBLIC OF 5.95000% 15-08.01.46 805 000.00 1 019 582.81 0.02
usb INDONESIA, REPUBLIC OF-REG-S 4.75000% 17-18.07.47 733 000.00 802 405.94 0.01
usD ISRAEL ELECTRIC CORP LTD-144A-REG-S 4.25000% 18-14.08.28 2 000 000.00 2 094 375.00 0.03
usb KAZAKHSTAN, REPUBLIC OF-REG-S 5.12500% 15-21.07.25 1 400 000.00 1 576 400.00 0.03
usD KAZAKHSTAN, REPUBLIC OF-REG-S 6.50000% 15-21.07.45 2 010 000.00 2 788 875.00 0.05
usD KSA SUKUK LTD-REG-S 4.30300% 18-19.01.29 5 900 000.00 6 469 350.00 0.11
usb KWG GROUP HOLDINGS LTD-REG-S 7.40000% 19-05.03.24 1 199 000.00 1 180 403.51 0.02
usD LEBANON, REPUBLIC OF-REG-S 8.25000% 06-12.04.21 5 266 000.00 4 927 001.25 0.08
usD LEBANON, REPUBLIC OF 6.37500% 10-09.03.20 1 260 000.00 1 228 500.00 0.02
usb LEBANON, REPUBLIC OF-REG-S 6.10000% 10-04.10.22 3 893 000.00 3 287 151.88 0.05
usD LEBANON, REPUBLIC OF-REG-S 5.45000% 11-28.11.19 5 906 000.00 5 835 866.25 0.10
usD LEBANON, REPUBLIC OF-REG-S 6.60000% 11-27.11.26 4 927 000.00 3 832 282.18 0.06
usb LEBANON, REPUBLIC OF-REG-S 5.80000% 14-14.04.20 700 000.00 668 500.00 0.01
usD MDC-GMTN B.V-REG-S 3.75000% 17-19.04.29 1 800 000.00 1 910 992.50 0.03
usD MDC-GMTN B.V-REG-S 4.50000% 18-07.11.28 797 000.00 899 414.50 0.01
usb MEXICO, UNITED STATES OF 3.62500% 12-15.03.22 1 580 000.00 1 625 918.75 0.03
usD MEXICO, UNITED STATES OF 4.75000% 12-08.03.44 2 214 000.00 2 293 565.63 0.04
usD MEX1CO, UNITED STATES OF 5.55000% 14-21.01.45 1 861 000.00 2 155 852.19 0.04
usb MONGOLIA,GOVERNMENT OF-REG-S 10.87500% 16-06.04.21 3 772 000.00 4 181 026.26 0.07
usD MONGOLIA,GOVERNMENT ~ OF-REG-S 8.75000% 17-09.03.24 7 344 000.00 8 328 555.00 0.14
usD NAN FUNG TREASURY LTD-REG-S 3.87500% 17-03.10.27 2 475 000.00 2 456 365.21 0.04
usb NATIONAL BANK OF OMAN LTD-REG-S 5.62500% 18-25.09.23 856 000.00 881 947.50 0.01
usD NIGERIA, FEDERAL REPUBLIC OF-REG-S 6.50000% 17-28.11.27 7 202 000.00 7 379 799.37 0.12
usD NIGERIA, FEDERAL REPUBLIC OF-REG-S 7.62500% 17-28.11.47 2 930 000.00 2 946 481.25 0.05
usb NTPC LTD-REG-S 3.75000% 19-03.04.24 1 114 000.00 1 139 042.72 0.02
usD NTPC LTD-REG-S 4.50000% 18-19.03.28 1 740 000.00 1 853 413.20 0.03
usb NWD MTN LTD-REG-S 5.25000% 14-26.02.21 1 400 000.00 1 444 926.00 0.02
usD OMAN GOVT INTERNATIONAL BOND-REG-S 4.87500% 19-01.02.25 6 770 000.00 6 746 294.16 0.11
usD OMAN GOVT INTERNATIONAL BOND-REG-S 6.00000% 19-01.08.29 10 343 000.00 10 394 715.00 0.17
usb OVERSEA-CHINESE BANKING CORP-REG-S-SUB 4.25000% 14-19.06.24 9 246 000.00 9 705 410.62 0.16
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usb PANAMA, REPUBLIC OF 9.37500% 99-01.04.29 4 266 000.00 6 404 332.50 0.11
usD PERTAMINA PERSERO PT-REG-S 3.65000% 19-30.07.29 8 093 000.00 8 138 239.87 0.13
usD PERTAMINA PERSERO PT-REG-S 4.70000% 19-30.07.49 4 745 000.00 4 723 600.05 0.08
usb PERTAMINA PT-144A 6.45000% 14-30.05.44 2 040 000.00 2 530 237.50 0.04
usD PERTAMINA PT-REG-S 6.50000% 18-07.11.48 2 006 000.00 2 533 828.75 0.04
usD PERUSAHAAN LISTRIK NEGARA PT-REG-S 4.12500% 17-15.05.27 2 500 000.00 2 597 656.25 0.04
usb PERUSAHAAN LISTRIK NEGARA PT-REG-S 5.25000% 17-15.05.47 1 783 000.00 1 927 868.75 0.03
usD PERUSAHAAN LISTRIK NEGARA PT-REG-S 5.45000% 18-21.05.28 1 753 000.00 1 987 463.75 0.03
usb PERUSAHAAN LISTRIK NEGARA PT-REG-S 6.15000% 18-21.05.48 3 600 000.00 4 372 875.01 0.07
usD PERUSAHAAN PENERBIT SBSN-REG-S 4.45000% 19-20.02.29 9 603 000.00 10 413 253.12 0.17
usD PETROLEOS MEXICANOS 5.62500% 16-23.01.46 7 934 000.00 6 471 168.74 0.11
usb PETROLEOS MEXICANOS 6.87500% 17-04.08.26 1 486 000.00 1 514 754.10 0.03
usD PETRONAS CAPITAL LTD-REG-S 4.50000% 15-18.03.45 3 600 000.00 4 214 250.00 0.07
usD PHILIPPINE NATIONAL BANK-REG-S 3.28000% 19-27.09.24 1 299 000.00 1 296 817.68 0.02
usb PHILIPPINES, REPUBLIC OF THE 10.62500% 00-16.03.25 580 000.00 833 025.00 0.01
usD POWER FINANCE CORP LTD-REG-S 6.15000% 18-06.12.28 1 200 000.00 1 386 480.00 0.02
usD QNB FINANCE LTD-REG-S 2.12500% 16-07.09.21 6 337 000.00 6 265 708.75 0.10
usb QNB FINANCE LTD-REG-S 3.50000% 19-28.03.24 1 434 000.00 1 463 576.25 0.02
usD RAKFUNDING CAYMAN LTD-REG-S 4.12500% 19-09.04.24 918 000.00 943 818.75 0.02
usD REC LTD-REG-S 3.37500% 19-25.07.24 3 496 000.00 3 464 326.24 0.06
usb REC LTD-REG-S 5.25000% 18-13.11.23 1 063 000.00 1 137 728.90 0.02
usD REPUBLIC OF UZBEKISTAN BOND-REG-S 5.37500% 19-20.02.29 3 362 000.00 3 606 795.63 0.06
usD REPUBLIC OF UZBEKISTAN BOND-REG-S 4.75000% 19-20.02.24 6 252 000.00 6 608 364.00 0.11
usb RHB BANK BHD-REG-S 3.76600% 19-19.02.24 2 512 000.00 2 607 983.52 0.04
usD RIZAL COMMERCIAL BANKING CORP-REG-S 4.12500% 18-16.03.23 2 715 000.00 2 782 875.00 0.05
usD ROMANTA-REG-S 4.87500% 14-22.01.24 10 000.00 10 784.38 0.00
usb ROMANIA-REG-S 6.12500% 14-22.01.44 202 000.00 256 098.13 0.00
usD ROMANTA-REG-S 6.75000% 12-07.02.22 10 940 000.00 12 003 231.25 0.20
usD RONGSHI INTERNATIONAL FINANCE LTD-REG-S 3.25000% 19-21.05.24 5 302 000.00 5 408 305.10 0.09
usb RURAL ELECTRIFICATION CORP LTD-REG-S 3.87500% 17-07.07.27 700 000.00 695 406.25 0.01
usD SAUDI ARABIAN OIL CO-REG-S 4.25000% 19-16.04.39 9 436 000.00 9 765 080.50 0.16
usb SAUDI ARABIAN OIL CO-REG-S 4.37500% 19-16.04.49 3 560 000.00 3 674 365.00 0.06
usD SAUDI GOVERNMENT [INTERNATIONAL-REG-S 4.62500% 17-04.10.47 1 840 000.00 1 973 860.00 0.03
usD SAUDI GOVERNMENT INTERNATIONAL BD-REG-S 4.00000% 18-17.04.25 3 700 000.00 3 957 150.00 0.07
usb SAUDI' GOVERNMENT INTERNATIONAL BD-REG-S 5.00000% 18-17.04.49 4 423 000.00 5 028 951.00 0.08
usD SECOND PAKISTAN INTL SUKUK CO LTD-REG-S 6.75000% 14-03.12.19 1 420 000.00 1 433 312.50 0.02
usD SHARJAH SUKUK PROGRAM LTD-REG-S 4.22600% 18-14.03.28 2 570 000.00 2 717 775.00 0.04
usb SHARJAH SUKUK PROGRAM LTD-REG-S 3.85400% 19-03.04.26 2 830 000.00 2 951 159.37 0.05
usD SHINHAN BANK CO LTD-REG-S-SUB 4.00000% 19-23.04.29 1 560 000.00 1 613 118.00 0.03
usD SHINHAN  BANK-REG-S-SUB  3.87500% 16-24.03.26 1 155 000.00 1 187 123.44 0.02
usb SHINHAN  BANK-REG-S-SUB  4.50000% 18-26.03.28 2 041 000.00 2 183 910.82 0.04
usD SIAM COMMERCIAL BK CAYMAN ISLAND-REG-S 3.90000% 19-11.02.24 1 999 000.00 2 086 656.15 0.03
usD SIAM COMMERCIAL BK CAYMAN ISLAND-REG-S 4.40000% 19-11.02.29 2 707 000.00 2 942 170.62 0.05
usb STANDARD BANK PLC-SUB 8.12500% 09-02.12.19 1 000 000.00 1 015 490.00 0.02
usD STATE OIL OF THE AZERBAIJAN REP-REG-S 4.75000% 13-13.03.23 6 697 000.00 7 006 736.25 0.12
usD SUN HUNG KAl PROPERTIES LTD-REG-S 3.75000% 19-25.02.29 3 029 000.00 3 193 262.67 0.05
usb TBC BANK JSC-REG-S 5.75000% 19-19.06.24 5 890 000.00 5 897 362.50 0.10
usD TC ZIRAAT BANKASI AS-REG-S 4.75000% 16-29.04.21 3 314 000.00 3 214 580.00 0.05
usD TC ZIRAAT BANKASI AS-REG-S 5.12500% 17-03.05.22 3 026 000.00 2 861 461.25 0.05
usb TC ZIRAAT BANKASI AS-REG-S 5.12500% 17-29.09.23 324 000.00 296 865.00 0.01
usD TENCENT HOLDINGS LTD-REG-S 3.59500% 18-19.01.28 3 143 000.00 3 226 980.96 0.05
usD TENCENT HOLDINGS LTD-REG-S 3.97500% 19-11.04.29 11 537 000.00 12 105 427.99 0.20
usb TENCENT HOLDINGS LTD-REG-S 4.52500% 19-11.04.49 1 330 000.00 1 480 516.10 0.02
usD THAIOIL TREASURY CENTER CO LTD-REG-S 4.62500% 18-20.11.28 5 125 000.00 5 601 317.50 0.09
usb THAIOIL TREASURY CENTER CO LTD-REG-S 5.37500% 18-20.11.48 957 000.00 1 169 633.44 0.02
usD TURKIYE BANKASI AS-REG-S 5.37500% 16-06.10.21 7 923 000.00 7 763 668.47 0.13
usD TURKIYE VAKIFLAR BANKASI TAO-REG-S 5.50000% 16-27.10.21 295 000.00 286 858.00 0.00
usb TURKIYE VAKIFLAR BANKASI TAO-REG-S 5.75000% 18-30.01.23 2 657 000.00 2 487 882.22 0.04
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usb YAPI VE KREDI BANKASI AS-REG-S 5.85000% 17-21.06.24 500 000.00 469 062.50 0.01
usb YAPI VE KREDI BANKASI AS-REG-S 6.10000% 18-16.03.23 5 100 000.00 4 920 429.00 0.08
usD YAPI VE KREDI BANKASI AS-REG-S 8.25000% 19-15.10.24 10 130 000.00 10 371 600.50 0.17
usb ZHENRO PROPERTIES GROUP LTD-REG-S 8.65000% 19-21.01.23 730 000.00 725 590.80 0.01
604 415 296.78 9.93

704 552 674.05 11.57

EUR OTP BANK NYRT-REG-S-SUB 2.875%/VAR 19-15.07.29 5 910 000.00 6 624 610.31 0.11
6 624 610.31 0.11

usD BANK OF CHINA/HONG KONG-REG-S 3M LIBOR+85BP 18-08.03.23 1 555 000.00 1 560 162.60 0.03
usD CITIC BANK INTERNATIONL LTD-REG-S-SUB 4.625%/VAR 19-28.02.29 3 563 000.00 3 702 953.93 0.06
usb DBS GROUP HOLDINGS LTD-REG-S-SUB 4.520%/VAR 18-11.12.28 2 328 000.00 2 457 297.12 0.04
usD DIANJIAN HAIYU LTD-REG-S 4.300%/VAR 19-PRP 217 000.00 219 677.78 0.00
usD HUARONG FINANCE 2017 CO-REG-S 4.000%/VAR 17-PRP 6 639 000.00 6 603 730.31 0.11
usb ICBCIL FINANCE CO LTD-REG-S 3M LIBOR+95BP 18-15.05.21 955 000.00 952 717.55 0.02
usD ICBCIL FINANCE CO LTD-REG-S 3M LIBOR+110BP 18-15.05.23 231 000.00 230 244.63 0.00
usD KOOKMIN BANK-REG-S-SUB 4.350%/VAR 19-PRP 709 000.00 721 230.25 0.01
usb LEADER GOAL INTERNATIONAL LTD-REG-S 4.250%/VAR 18-PRP 500 000.00 505 937.50 0.01
usD OLAM INTERNATIONAL LTD-REG-S-SUB 5.350%/VAR 16-PRP 1 655 000.00 1 660 875.25 0.03
usD PARKWAY PANTAI LTD-REG-S 4.250%/VAR 17-PRP 3 850 000.00 3 831 953.12 0.06
usb QONB FINANCE LTD-REG-S 3M LIBOR+135BP 18-31.05.21 2 880 000.00 2 909 548.80 0.05
usD SHINHAN  BANK-REG-S-SUB  3.875%/VAR 16-07.12.26 1 288 000.00 1 312 150.00 0.02
usD SHINHAN FIN GROUP CO LTD-REG-S-SUB 3.340%/VAR 19-05.02.30 957 000.00 962 148.66 0.02
usb UNITED OVERSEAS BANK LTD-REG-S-SUB 3.750%/VAR 19-15.04.29 3 312 000.00 3 397 019.04 0.06
usD UNITED OVERSEAS BANK LTD-REG-S-SUB 2.880%/VAR 16-08.03.27 632 000.00 629 118.08 0.01
usD WING LUNG BANK LTD-REG-S-SUB 3.750%/H15T5Y+175BP 17-22.11.27 1 397 000.00 1 391 204.37 0.02
33 047 968.99 0.55

39 672 579.30 0.66

EUR ALBANIA, REPUBLIC OF-REG-S 3.50000% 18-09.10.25 5 066 000.00 5 987 726.72 0.10
EUR ARGENTINA, REPUBLIC OF-REG-S 5.00000% 16-15.01.27 100 000.00 83 505.00 0.00
EUR ARGENTINA, REPUBLIC OF 3.37500% 17-15.01.23 2 570 000.00 2 310 611.19 0.04
EUR ARGENTINA, REPUBLIC OF 5.25000% 17-15.01.28 4 730 000.00 3 934 974.79 0.06
EUR CENTRAL BANK OF TUNISIA-REG-S 5.62500% 17-17.02.24 12 407 000.00 13 662 863.69 0.22
EUR CROATIA, REPUBLIC OF-REG-S 3.00000% 17-20.03.27 2 000 000.00 2 613 706.50 0.04
EUR CROATIA, REPUBLIC OF-REG-S 2.75000% 17-27.01.30 4 717 000.00 6 200 533.64 0.10
EUR GAZ CAPITAL SA/GAZPROM-REG-S LPN 2.94900% 18-24.01.24 1 294 000.00 1 559 894.53 0.03
EUR IVORY COAST, REPUBLIC OF-REG-S 5.12500% 17-15.06.25 4 500 000.00 5 339 100.94 0.09
EUR IVORY COAST, REPUBLIC OF-REG-S 6.62500% 18-22.03.48 4 918 000.00 5 554 414.40 0.09
EUR MACEDONIA GOVT INTERNATIONAL BOND-REG-S 3.97500% 14-24.07.21 1 129 000.00 1 330 093.39 0.02
EUR NAK NAFTOGAZ UKRAINE VIA KONDOR-REG-S 7.12500% 19-19.07.24 1 143 000.00 1 315 567.00 0.02
EUR NE PROPERTY COOPERATIEF UA-REG-S 3.75000% 15-26.02.21 3 090 000.00 3 590 922.04 0.06
EUR REPUBLIC OF TURKEY 5.20000% 18-16.02.26 6 039 000.00 7 032 698.21 0.12
EUR SENEGAL, REPUBLIC OF-REG-S 4.75000% 18-13.03.28 7 760 000.00 9 031 483.27 0.15
EUR TURKEY, REPUBLIC OF 4.62500% 19-31.03.25 1 715 000.00 1 982 876.68 0.03
71 530 971.99 1.17

162/423



usD
usb
usD
usD
usb
usD
usD
usD
usD
usb
usD
usD
usb
usD
usD
usb
usD
usD
usb
usD
usD
usb
usD
usD
usb
usD
usD
usb
usD
usD
usD
usD
usb
usD
usD
usb
usD
usD
usb
usD
usD
usb
usD
usD
usb
usD
usD
usb
usD
usD
usb
usD
usD
usD
usD
usb
usD

2019 31

21VIANET GROUP INC-REG-S 7.00000% 17-17.08.20

21VIANET GROUP INC-REG-S 7.87500% 19-15.10.21

ABJA INVESTMENT CO PTE LTD-REG-S 5.95000% 14-31.07.24

ABU DHABI CRUDE OIL PIPELINE LLC-REG-S 4.60000% 17-02.11.47
ACWA POWER MGMT & INVEST ONE LTD-REG-S 5.95000% 17-15.12.39
ADANI GREEN ENERGY UP LTD-REG-S 6.25000% 19-10.12.24

ADCB FINANCE CAYMAN LTD-REG-S 4.00000% 18-29.03.23

AHB SUKUK CO LTD-REG-S 4.37500% 18-19.09.23

AKBANK TAS-REG-S 5.12500% 15-31.03.25

AKCB FINANCE LTD-REG-S 4.75000% 18-09.10.23

ALMARAI SUKUK LTD-REG-S 4.31100% 19-05.03.24

ALTICE FINANCING SA-144A 7.50000% 16-15.05.26

ALTICE FINANCING SA-REG-S 7.50000% 16-15.05.26

ANGOLAN GOVT INTERNATIONAL BOND-REG-S 9.50000% 15-12.11.25
ANGOLAN GOVT INTERNATIONAL BOND-REG-S 8.25000% 18-09.05.28
ARGENTINA, REPUBLIC OF STEP-UP 05-31.12.38

ARGENTINA, REPUBLIC OF (PIK) 8.28000% 05-31.12.33

ARMENIA INTERNATIONAL BOND-REG-S 6.00000% 13-30.09.20
BAHRAIN GVT INTERNATIONAL BOND-REG-S 6.00000% 14-19.09.44
BAHRAIN GVT INTERNATIONAL BOND-REG-S 7.00000% 16-12.10.28
BAHRAIN GVT INTERNATIONAL BOND-REG-S 7.50000% 17-20.09.47
BANK OF BAHRAIN & KUWAIT-REG-S 5.50000% 19-09.07.24

BANK RAKYAT INDONESIA-REG-S 3.95000% 19-28.03.24

BELARUS INTERNATIONAL BOND-REG-S 6.20000% 18-28.02.30
BELIZE, GOVERNMENT OF-REG-S STEP-DOWN 13-20.02.34

BHARTI AIRTEL INTL NETHERLANDS BV-REG-S 5.35000% 14-20.05.24
BIZ FINANCE PLC FOR UKREXIMBANK-REG-S 9.62500% 15-27.04.22
BRASKEM FINANCE LTD 6.45000% 14-03.02.24

BRAZIL, FEDERATIVE REPUBLIC OF 8.25000% 04-20.01.34

BRAZIL, FEDERATIVE REPUBLIC OF 7.12500% 06-20.01.37

BRAZIL, FEDERATIVE REPUBLIC OF 5.00000% 14-27.01.45

BRAZIL, FEDERATIVE REPUBLIC OF 6.00000% 16-07.04.26

BRAZIL, FEDERATIVE REPUBLIC OF 5.62500% 16-21.02.47

BRAZIL, FEDERATIVE REPUBLIC OF 4.50000% 19-30.05.29

CDBL FUNDING 1-REG-S 4.25000% 14-02.12.24

CEMENTOS PROGRESO TRUST-REG-S 7.12500% 13-06.11.23

CENTRAL BANK OF TUNISIA-REG-S 5.75000% 15-30.01.25

CHINA AOYUAN PROPERTY GROUP LTD-REG-S 8.50000% 19-23.01.22
CHINA CONSTRUCTION BANK CORP-REG-S-SUB 4.25000% 19-27.02.29
CHINA EVERGRANDE GROUP-REG-S 7.00000% 17-23.03.20

CHINA EVERGRANDE GROUP-REG-S 8.25000% 17-23.03.22

CHINA EVERGRANDE GROUP-REG-S 7.50000% 17-28.06.23

CHINA EVERGRANDE GROUP-REG-S 8.75000% 17-28.06.25

CHINA OVERSEAS FIN CAYMAN VII LTD-REG-S 4.75000% 18-26.04.28
CHINA OVERSEAS FINANCE CAYMAN-REG-S 5.95000% 14-08.05.24
CHINA OVERSEAS FINANCE CAYMAN-REG-S 6.45000% 14-11.06.34
CHINA REINSURANCE FINANCE CORP-REG-S 3.37500% 17-09.03.22
CHINA SCE PROPERTY HOLDINGS LTD-REG-S 5.87500% 17-10.03.22
CHINA SCE PROPERTY HOLDINGS LTD-REG-S 7.45000% 18-17.04.21
CHINA SCE PROPERTY HOLDINGS LTD-REG-S 8.75000% 19-15.01.21
CHINA SCE PROPERTY HOLDINGS LTD-REG-S 7.37500% 19-09.04.24
CHINALCO CAPITAL HOLDINGS LTD-REG-S 4.00000% 16-25.08.21
CHINALCO CAPITAL HOLDINGS LTD-REG-S 4.25000% 17-21.04.22
CHOUZHOU INTERNATIONAL INVESTMENT-REG-S 4.00000% 17-05.12.20
CIFI HOLDINGS GROUP CO LTD-REG-S 5.50000% 18-23.01.23

CK HUTCHISON INTERNATIONAL LTD-REG-S 3.62500% 19-11.04.29
CNAC HK FINBRIDGE CO LTD-REG-S 4.12500% 17-19.07.27
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390 000.00 390 487.50 0.01
1 400 000.00 1 424 948.00 0.02
2 606 000.00 2 744 443.75 0.05
16 082 000.00 18 132 455.00 0.30
2 720 000.00 2 901 050.00 0.05

700 000.00 719 138.00 0.01
3 118 000.00 3 261 233.13 0.05
2 550 000.00 2 683 078.13 0.04
1 902 000.00 1 767 671.25 0.03
3 899 000.00 4 146 342.82 0.07
1 283 000.00 1 340 735.00 0.02
1 570 000.00 1 644 575.00 0.03
14 950 000.00 15 660 125.00 0.26
6 200 000.00 7 168 750.00 0.12
10 265 000.00 10 961 095.32 0.18
28 735 883.00 17 277 449.65 0.28
4 492 431.00 5 452 190.12 0.09
1 660 000.00 1 708 762.50 0.03
14 310 000.00 14 098 212.00 0.23
4 015 000.00 4 548 242.19 0.07
4 070 000.00 4 623 265.63 0.08
3 688 000.00 3 706 440.00 0.06
3 571 000.00 3 691 414.12 0.06
2 009 000.00 2 123 513.00 0.04
2 573 000.00 1 553 448.75 0.03
4 400 000.00 4 686 000.00 0.08
4 481 000.00 2 346 923.75 0.04
1 433 000.00 1 587 343.13 0.03
2 013 000.00 2 778 569.06 0.05

770 000.00 986 803.12 0.02
7 034 000.00 7 282 388.12 0.12
1 698 000.00 1 960 128.75 0.03
8 460 000.00 9 424 968.75 0.16
10 720 000.00 11 165 550.00 0.18

766 000.00 803 821.25 0.01
2 500 000.00 2 586 718.75 0.04
23 207 000.00 21 640 527.50 0.36
1 680 000.00 1 761 900.00 0.03
4 412 000.00 4 559 526.25 0.08
2 927 000.00 2 947 123.12 0.05
3 936 000.00 3 810 540.00 0.06
5 463 000.00 5 031 081.56 0.08
1 560 000.00 1 391 812.50 0.02

500 000.00 552 187.50 0.01

200 000.00 225 375.00 0.00

550 000.00 721 703.13 0.01
2 301 000.00 2 295 247.50 0.04
1 320 000.00 1 300 200.00 0.02

730 000.00 744 600.00 0.01
4 068 000.00 4 228 197.84 0.07
1 220 000.00 1 205 360.00 0.02
2 429 000.00 2 429 759.06 0.04
3 702 000.00 3 703 295.70 0.06
3 432 000.00 3 429 014.16 0.06

740 000.00 722 891.20 0.01
2 170 000.00 2 267 888.70 0.04
1 900 000.00 1 971 250.00 0.03
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usb CNAC HK FINBRIDGE CO LTD-REG-S 4.62500% 18-14.03.23 10 341 000.00 10 796 650.31 0.18
usD CNAC HK FINBRIDGE CO LTD-REG-S 4.87500% 18-14.03.25 2 613 000.00 2 809 791.56 0.05
usD COLOMBIA, REPUBLIC OF 10.37500% 03-28.01.33 660 000.00 1 035 787.50 0.02
usb COLOMBIA, REPUBLIC OF 8.12500% 04-21.05.24 2 000 000.00 2 466 250.00 0.04
usD COLOMBIA, REPUBLIC OF 7.37500% 06-18.09.37 843 000.00 1 163 076.56 0.02
usD COLOMBIA, REPUBLIC OF 6.12500% 09-18.01.41 1 446 000.00 1 808 403.75 0.03
usb COLOMBIA, REPUBLIC OF 4.37500% 11-12.07.21 17 853 000.00 18 516 908.44 0.30
usD COLOMBIA, REPUBLIC OF 4.00000% 13-26.02.24 33 350 000.00 35 025 837.50 0.58
usb COLOMBIA, REPUBLIC OF 5.62500% 14-26.02.44 2 926 000.00 3 501 141.87 0.06
usD COLOMBIA, REPUBLIC OF 5.00000% 15-15.06.45 23 775 000.00 26 390 250.00 0.43
usD COLOMBIA, REPUBLIC OF 2.62500% 13-15.03.23 11 820 000.00 11 820 000.00 0.19
usb COMCEL TRUST VIA COMUNICACIONS-REG-S 6.87500% 14-06.02.24 12 005 000.00 12 417 671.87 0.20
usD COMISION FEDERAL DE ELECTRICIDAD-REG-S 5.75000% 12-14.02.42 1 100 000.00 1 162 906.25 0.02
usD COMPETITION TEAM TECHNOLOGIES LTD-REG-S 3.75000% 19-12.03.24 4 355 000.00 4 481 567.18 0.07
usb CORP NACIONAL DEL COBRE DE CHILE-REG-S 5.62500% 13-18.10.43 1 167 000.00 1 468 961.25 0.02
usD CORP NACIONAL DEL COBRE DE CHILE-REG-S 4.87500% 14-04.11.44 1 618 000.00 1 852 610.00 0.03
usD COSTA RICA, REPUBLIC OF-REG-S 9.99500% 00-01.08.20 2 891 000.00 3 055 425.63 0.05
usb COUNTRY GARDEN HOLDINGS CO LTD-REG-S 7.25000% 13-04.04.21 290 000.00 293 353.13 0.01
usD COUNTRY GARDEN HOLDINGS CO LTD-REG-S 4.75000% 18-17.01.23 760 000.00 751 450.00 0.01
usD CP1 PROPERTY GROUP SA-REG-S 4.75000% 19-08.03.23 380 000.00 394 633.80 0.01
usb CROATIA, REPUBLIC OF-REG-S 6.00000% 13-26.01.24 9 163 000.00 10 454 410.33 0.17
usD CSN RESOURCES SA-REG-S 6.50000% 10-21.07.20 250 000.00 255 750.00 0.00
usD DAR AL-ARKAN SUKUK CO LTD-REG-S 6.87500% 18-21.03.23 1 120 000.00 1 136 100.00 0.02
usb DEVELOPMENT BANK OF MONGOLIA LLC-REG-S 7.25000% 18-23.10.23 3 118 000.00 3 270 002.50 0.05
usD DNO ASA-144A-REG-S 8.75000% 18-31.05.23 4 700 000.00 4 864 500.00 0.08
usD DNO ASA-144A-REG-S 8.37500% 19-29.05.24 3 660 000.00 3 696 600.00 0.06
usb DOMINICAN REPUBLIC-REG-S 7.50000% 10-06.05.21 32 184 000.00 22 649 490.01 0.37
usD DOMINICAN REPUBLIC-REG-S 5.87500% 13-18.04.24 9 409 000.00 10 085 271.87 0.17
usD DOMINICAN REPUBLIC-REG-S 6.60000% 13-28.01.24 890 000.00 990 403.13 0.02
usb EA PARTNERS 1 BV-REG-S 6.87500% 15-28.09.20 4 113 000.00 1 667 898.82 0.03
USD EA PARTNERS Il BV-REG-S *DEFAULTED* 6.75000% 16-01.06.21 1 710 000.00 747 590.63 0.01
usD EASY TACTIC LTD-REG-S 8.12500% 19-27.02.23 2 869 000.00 2 938 974.91 0.05
usb ECUADOR, REPUBLIC OF-REG-S 7.95000% 14-20.06.24 21 919 000.00 22 658 766.25 0.37
usD ECUADOR, REPUBLIC OF-REG-S 10.50000% 15-24.03.20 1 152 000.00 1 190 160.00 0.02
usD ECUADOR, REPUBLIC OF-REG-S 10.75000% 16-28.03.22 8 660 000.00 9 569 300.00 0.16
usb ECUADOR, REPUBLIC OF-REG-S 8.75000% 17-02.06.23 1 961 000.00 2 103 172.50 0.03
usD EL SALVADOR, REPUBLIC OF-REG-S 7.65000% 05-15.06.35 3 570 000.00 3 881 259.36 0.06
usD EL SALVADOR, REPUBLIC OF-REG-S 7.37500% 09-01.12.19 6 520 000.00 6 583 162.51 0.11
usb ELDORADO INTL. FINANCE GMBH-REG-S 8.62500% 16-16.06.21 7 181 000.00 7 499 656.87 0.12
usD EMG SUKUK LTD-REG-S 4.56400% 14-18.06.24 588 000.00 614 092.50 0.01
usD EMIRATES NBD PJSC-REG-S 3.25000% 17-14.11.22 500 000.00 508 125.00 0.01
usb EMIRATES REIT SUKUK LTD-REG-S 5.12500% 17-12.12.22 1 382 000.00 1 358 678.75 0.02
usD ESKOM HOLDINGS SOC LTD-REG-S 5.75000% 11-26.01.21 5 520 000.00 5 542 080.00 0.09
usD ETHIOPIA INTERNATIONAL BOND-REG-S 6.62500% 14-11.12.24 7 140 000.00 7 423 368.75 0.12
usb EXPORT CREDIT BANK OF TURKEY-REG-S 8.25000% 19-24.01.24 2 365 000.00 2 481 771.87 0.04
usD EXPORT-IMPORT BANK OF INDIA-REG-S 3.37500% 16-05.08.26 580 000.00 584 350.00 0.01
usD FAB SUKUK CO LTD-REG-S 3.87500% 19-22.01.24 640 000.00 666 400.00 0.01
usb FIRST ABU DHABI BANK PJSC-REG-S 3.00000% 12-13.08.19 270 000.00 269 865.00 0.00
usD FORMOSA GROUP CAYMAN LTD-REG-S 3.37500% 15-22.04.25 1 603 000.00 1 627 045.00 0.03
usD FUFENG GROUP LTD-REG-S 5.87500% 18-28.08.21 600 000.00 622 452.00 0.01
usb GABON, REPUBLIC OF-REG-S 6.37500% 13-12.12.24 12 906 519.00 12 801 653.54 0.21
usD GABON, REPUBLIC OF-REG-S 6.95000% 15-16.06.25 1 167 000.00 1 167 364.68 0.02
usD GAZ CAPITAL SA/GAZPROM-REG-S LPN 5.15000% 19-11.02.26 3 127 000.00 3 358 593.44 0.06
usD GCL NEW ENERGY HOLDINGS LTD-REG-S 7.10000% 18-30.01.21 4 799 000.00 4 685 023.75 0.08
usD GEORGIA GOVERNMENT INTERNATIONAL BOND 6.87500% 11-12.04.21 700 000.00 738 500.00 0.01
usb GHANA GOVT INTNL BOND-REG-S 8.12500% 14-18.01.26 2 020 000.00 2 179 706.25 0.04
usD GHANA GOVT INTNL BOND-REG-S 10.75000% 15-14.10.30 7 941 000.00 10 065 217.50 0.17
usD GHANA GOVT INTNL BOND-REG-S 7.87500% 19-26.03.27 5 623 000.00 5 946 322.50 0.10
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GHANA GOVT INTNL BOND-REG-S 8.12500% 19-26.03.32

GHANA GOVT INTNL BOND-REG-S 8.95000% 19-26.03.51

GLOBAL LOGISTIC PROPERTIES LTD-REG-S 3.87500% 15-04.06.25
GOHL CAPITAL LTD-REG-S 4.25000% 17-24.01.27

GREENKO INVESTMENT CO-REG-S 4.87500% 16-16.08.23

GREENKO SOLAR MAURITIUS LTD-REG-S 5.55000% 19-29.01.25
GREENKO SOLAR MAURITIUS LTD-REG-S 5.95000% 19-29.07.26
GTL TRADE FIN/ GERDAU HOLDINGS-REG-S 5.89300% 14-29.04.24
GTLK EUROPE LTD-REG-S 5.95000% 16-19.07.21

GUANGXT  COMMUNICATIONS  INVESTMENT-REG-S 3.00000% 16-04.11.19

HAITIAN BVI INTL INVT DEV-REG-S 3.87500% 17-12.12.20

HALYK SAVINGS BANK OF KAZAKHSTAN-REG-S 5.50000% 12-21.12.22
HK RED STAR MAC UNIV HOME FURN-REG-S 3.37500% 17-21.09.22
HONGKONG ~ INTERNATIONAL QINGDAO-REG-S 4.25000% 17-04.12.22
HPHT FINANCE 17 LTD-REG-S 2.75000% 17-11.09.22

HTA GROUP LTD/MAURITIUS-REG-S 9.12500% 17-08.03.22
HUARONG FINANCE 11 CO LTD-REG-S 4.62500% 16-03.06.26

HUBI SCI TECH INV GRP HNG KNG LTD-REG-S 4.37500% 18-05.03.21
ICD SUKUK CO LTD-REG-S 3.50800% 14-21.05.20

INDONESIA, REPUBLIC OF-REG-S 8.50000% 05-12.10.35
INDONESIA, REPUBLIC OF-REG-S 6.62500% 07-17.02.37

IRAQ INTERNATIONAL BOND-REG-S 5.80000% 06-15.01.28

ITAU CORPBANCA-REG-S 3.87500% 14-22.09.19

IVORY COAST, REPUBLIC OF-REG-S 5.37500% 14-23.07.24

IVORY COAST, REPUBLIC OF-REG-S 6.37500% 15-03.03.28

IVORY COAST, REPUBLIC OF-REG-S 6.12500% 17-15.06.33
JAMAICA, GOVERNMENT OF 9.25000% 05-17.10.25

JAMAICA, GOVERNMENT OF 8.00000% 07-15.03.39

JSW STEEL LTD-REG-S 5.25000% 17-13.04.22

JSW STEEL LTD-REG-S 5.95000% 19-18.04.24

KAISA GROUP HOLDINGS LTD-REG-S 7.25000% 17-30.06.20

KAISA GROUP HOLDINGS LTD-REG-S 8.50000% 17-30.06.22

KAISA GROUP HOLDINGS LTD-REG-S 9.37500% 17-30.06.24

KAZAKHSTAN TEMIR ZHOLY FINANCE BV-REG-S 6.95000% 12-10.07.42

KAZAKHSTAN, REPUBLIC OF-REG-S 3.87500% 14-14.10.24
KING POWER CAPITAL LTD-REG-S 5.62500% 14-03.11.24
KOREA EXCHANGE BANK-REG-S-SUB 4.25000% 14-14.10.24
KOREA HOUSING FINANCE CORP-REG-S 3.00000% 17-31.10.22
KUWAIT PROJECTS CO SPC LTD-REG-S 5.00000% 16-15.03.23
KUWAIT PROJECTS CO SPC LTD-REG-S 4.50000% 17-23.02.27
LEBANON, REPUBLIC OF-REG-S 6.75000% 12-29.11.27
LEBANON, REPUBLIC OF-REG-S 6.00000% 12-27.01.23
LEBANON, REPUBLIC OF-REG-S 7.05000% 15-02.11.35
LEBANON, REPUBLIC OF-REG-S 6.65000% 15-03.11.28
LEBANON, REPUBLIC OF-REG-S 6.65000% 16-22.04.24
LEBANON, REPUBLIC OF-REG-S 7.00000% 16-22.04.31
LEBANON, REPUBLIC OF 6.85000% 16-25.05.29

LEBANON, REPUBLIC OF-REG-S 6.85000% 17-23.03.27
LEBANON, REPUBLIC OF-REG-S 7.25000% 17-23.03.37
LEBANON, REPUBLIC OF-REG-S 7.00000% 17-23.03.32
LONGFOR PROPERTIES CO LTD-REG-S 3.90000% 18-16.04.23
LONGFOR PROPERTIES CO LTD-REG-S 4.50000% 18-16.01.28
MAF GLOBAL SECURITIES LTD-REG-S 4.75000% 14-07.05.24
MARBLE Il PTE LTD-REG-S 5.30000% 17-20.06.22
MASHREQBANK PSC-REG-S 4.25000% 19-26.02.24
METINVEST BV-REG-S 7.75000% 18-23.04.23

MEXICO CITY AIRPORT TRUST-144A 5.50000% 16-31.10.46
MEXICO CITY AIRPORT TRUST-144A 3.87500% 17-30.04.28
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10 640 000.00 10 822 875.01 0.18
1 016 000.00 1 050 607.49 0.02
3 937 000.00 3 921 005.94 0.06

11 160 000.00 11 581 987.50 0.19
3 436 000.00 3 403 787.50 0.06
3 810 000.00 3 808 895.10 0.06
1 380 000.00 1 378 454.40 0.02

782 000.00 861 380.82 0.01
1 270 000.00 1 320 403.13 0.02
918 000.00 914 844.38 0.02
2 739 000.00 2 733 522.00 0.05
2 320 977.00 1 705 719.01 0.03
3 529 000.00 3 277 558.75 0.05
2 424 000.00 2 367 945.00 0.04
635 000.00 633 418.85 0.01
6 058 000.00 6 332 503.13 0.10
750 000.00 784 687.50 0.01
1 868 000.00 1 863 330.00 0.03
2 000 000.00 2 000 060.00 0.03
593 000.00 900 248.13 0.02
2 303 000.00 3 026 285.95 0.05
2 225 000.00 2 209 007.81 0.04

20 068 000.00 20 093 085.00 0.33
3 970 000.00 4 049 400.00 0.07
6 343 000.00 6 366 786.25 0.10
9 800 000.00 9 251 812.50 0.15

496 000.00 631 005.00 0.01
1 730 000.00 2 201 965.63 0.04
1 740 000.00 1 779 693.75 0.03

900 000.00 928 638.00 0.02
1 045 000.00 1 047 285.94 0.02
8 978 000.00 8 616 007.04 0.14
1 898 000.00 1 759 208.75 0.03
3 387 000.00 4 330 067.81 0.07
3 900 000.00 4 128 150.00 0.07
2 300 000.00 2 564 845.00 0.04
1 832 000.00 1 929 325.00 0.03
3 280 000.00 3 329 028.46 0.05

300 000.00 316 031.25 0.01
2 559 000.00 2 605 381.87 0.04

245 000.00 187 960.94 0.00
1 745 000.00 1 444 532.82 0.02
4 580 000.00 3 450 743.75 0.06
4 845 000.00 3 723 079.69 0.06
2 317 000.00 1 881 114.37 0.03

325 000.00 247 203.12 0.00

340 000.00 257 975.00 0.00
4 659 000.00 3 631 108.13 0.06
5 180 000.00 3935 181.25 0.06
1 306 000.00 1 006 436.25 0.02

860 000.00 874 018.00 0.01
1 700 000.00 1 739 843.75 0.03
7 731 000.00 8 185 196.25 0.13

686 000.00 692 431.25 0.01
3 881 000.00 4 047 155.32 0.07

15 088 000.00 15 766 960.00 0.26
1 500 000.00 1 489 500.00 0.02
4 080 000.00 3 948 675.00 0.07
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USD  MEXICO CITY AIRPORT TRUST-144A 5.50000% 17-31.07.47 3 060 000.00 3040 110.00  0.05
USD  MEXICO CITY AIRPORT TRUST-REG-S 5.50000% 16-31.10.46 261 000.00 259 173.00 0.0
USD  MEXICO CITY AIRPORT TRUST-REG-S 3.87500% 17-30.04.28 630 000.00 609 721.87 0.0l
USD  MEXICO CITY AIRPORT TRUST-REG-S 5.50000% 17-31.07.47 9 053 000.00 8 994 155.50  0.15
USD  MINEJESA CAPITAL BV-REG-S 4.62500% 17-10.08.30 10 936 000.00 11 154 173.20  0.18
USD  MINEJESA CAPITAL BV-REG-S 5.62500% 17-10.08.37 6 208 000.00 6 673 600.00  0.11
USD  MINERA Y METALURGICA DEL BOLEO-REG-S 3.25000% 19-17.04.24 357 000.00 362 483.52 0.0l
USD  MINMETALS BOUNTEOUS FIN BVI LTD-REG-S 4.20000% 16-27.07.26 2 000 000.00 2 080 000.00  0.03
USD  MOROCCO, KINGDOM OF THE-REG-S 5.50000% 12-11.12.42 533 000.00 621 944.38 0.0l
USD  MOROCCO, KINGDOM OF-REG-S 4.25000% 12-11.12.22 1 302 000.00 1357 335.00  0.02
USD  MYRIAD INTERNATIONAL HOLDINGS BV-REG-S 5.50000% 15-21.07.25 1 445 000.00 1602 143.75  0.03
USD  NAKILAT INC-REG-S 6.06700% 06-31.12.33 2 305 000.00 2692 528.12  0.04
USD  NEW METRO GLOBAL LTD-REG-S 6.50000% 18-23.04.21 2 390 000.00 2 255 562.50  0.04
USD  NIGERIA, REPUBLIC OF-REG-S 6.37500% 13-12.07.23 1 194 000.00 1271 610.00  0.02
USD  NWD FINANCE BVI LTD-REG-S 5.75000% 16-PRP 1 740 000.00 1713 973.55  0.03
USD  NWD MTN LTD-REG-S 4.12500% 19-18.07.29 2 564 000.00 2 521 493.73  0.04
USD  OI SA (PIK) 10.00000% 18-27.07.25 3 925 000.00 3964 250.00  0.07
USD  OIL INDIA INTERNATIONAL PTE LTD-REG-S 4.00000% 17-21.04.27 800 000.00 822 250.00  0.01
USD  OIL INDIA LTD-REG-S 5.12500% 19-04.02.29 3 368 000.00 3723 745.00  0.06
USD  OILFLOW SPV 1 DAC-REG-S 12.00000% 17-13.01.22 4 445 000.00 4 667 081.54  0.08
USD  OSCHADBANK VIA SSB #1 PLC-REG-S LPN STEP UP/DOWN 15-10.03.23 6 218 000.00 2 615 446.25  0.04
USD  OZTEL HOLDINGS SPC-REG-S 6.62500% 18-24.04.28 8 345 000.00 8 551 017.19  0.14
USD  PANAMA, REPUBLIC OF 8.87500% 97-30.09.27 520 000.00 735 312.50  0.01
USD  PANAMA, REPUBLIC OF 7.12500% 05-29.01.26 380 000.00 474 762.50 0.0l
USD  PANAMA, REPUBLIC OF 6.70000% 06-26.01.36 5 899 000.00 8 118 498.75  0.13
USD  PANAMA, REPUBLIC OF 4.30000% 13-29.04.53 2 080 000.00 2 289 300.00  0.04
USD  PANAMA, REPUBLIC OF 4.00000% 14-22.09.24 420 000.00 445 725.00 0.0l
USD  PANAMA, REPUBLIC OF 3.75000% 15-16.03.25 8 510 000.00 8972 731.25  0.15
USD  PANAMA, REPUBLIC OF 4.50000% 18-16.04.50 668 000.00 749 203.75  0.01
USD  PARAGUAY, REPUBLIC OF-REG-S 4.62500% 13-25.01.23 11 270 000.00 11 861 675.00  0.20
USD  PARAGUAY, REPUBLIC OF-REG-S 5.00000% 16-15.04.26 6 962 000.00 7 649 497.50  0.13
USD  PCPD CAPITAL LTD-REG-S 4.75000% 17-09.03.22 3 286 000.00 3 295 858.00  0.05
USD  PERU, REPUBLIC OF 4.12500% 15-25.08.27 3 900 000.00 4339 968.75  0.07
USD  PERU, REPUBLIC OF 7.35000% 05-21.07.25 7 047 000.00 8 991 531.57  0.15
USD  PERU, REPUBLIC OF 8.75000% 03-21.11.33 3 892 000.00 6 358 555.00  0.10
USD  PERUSAHAAN LISTRIK NEGARA PT-REG-S 3.87500% 19-17.07.29 5 360 000.00 5485 799.20  0.09
USD  PERUSAHAAN PENERBIT SBSN-REG-S 3.40000% 17-29.03.22 560 000.00 568 925.00 0.0l
USD  PERUSAHAAN PENERBIT SBSN-REG-S 4.15000% 17-29.03.27 10 450 000.00 11 067 203.13  0.18
USD  PETROAMAZONAS EP-REG-S 4.62500% 17-16.02.20 2 100 000.00 1221 554.68  0.02
USD  PETROBRAS GLOBAL FINANCE BV 8.75000% 16-23.05.26 3 730 000.00 4 684 880.00  0.08
USD pETROLEOS DE VENEZUE-REG-S ~DEFAULTED 9.75000% 12-17.05.35 3 003 000.00 420 420.00 0.01
USD' pETROLEOS DE VENEZUE-REG-S DEFAULTED 6.00000% 14-16.05.24 33 023 021.00 4623 222.94  0.08
USD  PETROLEOS MEXICANOS 5.50000% 10-21.01.21 12 120 000.00 12 392 700.00  0.20
USD  PETRONAS CAPITAL LTD-REG-S 7.87500% 02-22.05.22 3 843 000.00 4383 421.87  0.07
USD  PHILIPPINES, REPUBLIC OF THE 7.75000% 06-14.01.31 5 945 000.00 8 778 164.06  0.14
USD  PHILIPPINES, REPUBLIC OF THE 6.37500% 09-23.10.34 1 059 000.00 1485 909.38  0.02
USD  PHILIPPINES, REPUBLIC OF THE 3.70000% 17-02.02.42 2 900 000.00 3178 218.75  0.05
USD  POLY REAL ESTATE FINANCE-REG-S 4.75000% 18-17.09.23 1 280 000.00 1340 684.80  0.02
USD  POLY REAL ESTATE FINANCE-REG-S 3.87500% 19-25.03.24 200 000.00 202 850.00  0.00
USD  POWER FINANCE CORP LTD-REG-S 3.75000% 19-18.06.24 872 000.00 882 307.04 0.0l
USD  POWER FINANCE CORP LTD-REG-S 4.50000% 19-18.06.29 1 860 000.00 1916 562.60  0.03
USD  PROVEN HONOUR CAPITAL LTD-REG-S 4.12500% 15-19.05.25 500 000.00 510 937.50 0.0l
USD  PROVINCE OF JUJUY ARGENTINA-REG-S 8.62500% 17-20.09.22 3 611 000.00 2728 561.88  0.05
USD  PTTEP CANADA INTERNATIONAL FIN-REG-S 6.35000% 12-12.06.42 1 020 000.00 1350 225.00  0.02
USD  QATAR, STATE OF-REG-S 3.25000% 16-02.06.26 1 715 000.00 1776 722.85  0.03
USD  QIB SUKUK LTD-REG-S 3.25100% 17-23.05.22 1 350 000.00 1358 015.62  0.02
USD  RAS LAFFAN LIQUIFIED NATURAL GAS-REG-S 5.29800% 05-30.09.20 10 000 000.00 1602 185.83  0.03
USD  RENEW POWER SYNTHETIC-REG-S 6.67000% 19-12.03.24 200 000.00 204 400.00 0.0
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usb REPUBLIC OF AZERBAIJAN-REG-S 3.50000% 17-01.09.32 16 532 000.00 15 844 888.75 0.26
usD RONGXINGDA DEVELOPMENT BVI LTD-REG-S 8.00000% 19-24.04.22 2 532 000.00 2 460 926.76 0.04
usD RUSSIA, FEDERATION OF-REG-S 4.75000% 16-27.05.26 4 000 000.00 4 300 000.00 0.07
usb RUSSIA, FEDERATION OF-REG-S 12.75000% 98-24.06.28 1 000 000.00 1 651 000.00 0.03
usD RUSSIA, FEDERATION OF-REG-S STEP-UP 00-31.03.30 70.00 29.60 0.00
usD RUSSIA, FEDERATION OF-REG-S 4.87500% 13-16.09.23 23 800 000.00 25 561 200.00 0.42
usb RUSSIA, FEDERATION OF-REG-S 5.87500% 13-16.09.43 19 600 000.00 23 970 800.00 0.39
usD RZD CAP PLC/RUSSIAN RAILWAYS LPN-REG-S 5.70000% 12-05.04.22 634 000.00 673 426.88 0.01
usb SABIC CAPITAL 11 BV-REG-S 4.00000% 18-10.10.23 6 064 000.00 6 353 556.62 0.10
usD SABIC CAPITAL 11 BV-REG-S 4.50000% 18-10.10.28 2 733 000.00 2 983 069.50 0.05
usD SAMARCO MINERACAO SA-REG-S 4.12500% 12-01.11.22 14 678 000.00 11 191 975.00 0.18
usb SANDS CHINA LTD 5.12500% 19-08.08.25 5 564 000.00 6 116 505.20 0.10
usD SAUDI ELECTRICITY GLOBAL SUKIK CO REG-S 5.50000% 14-08.04.44 2 025 000.00 2 335 837.50 0.04
usD SAUDI ELECTRICITY GLOBAL SUKUK CO-REG-S 4.22200% 18-27.01.24 624 000.00 657 384.00 0.01
usb SAUDI ELECTRICITY GLOBAL SUKUK CO-REG-S 4.72300% 18-27.09.28 1 166 000.00 1 286 098.00 0.02
usD SAUDI GOVERNMENT [INTERNATIONAL BD-REG-S 5.25000% 19-16.01.50 2 112 000.00 2 480 280.00 0.04
usD SCENERY JOURNEY LTD-REG-S 11.00000% 18-06.11.20 1 350 000.00 1 397 250.00 0.02
usb SCENERY JOURNEY LTD-REG-S 13.00000% 18-06.11.22 2 250 000.00 2 363 917.50 0.04
usD SENEGAL, REPUBLIC OF-REG-S 6.25000% 14-30.07.24 350 000.00 381 609.38 0.01
usD SENEGAL, REPUBLIC OF-REG-S 6.25000% 17-23.05.33 1 020 000.00 1 011 393.75 0.02
usb SERBIA INTERNATIONAL BOND-REG-S 4.87500% 13-25.02.20 2 149 000.00 2 175 862.50 0.04
usD SFC CAPITAL LTD-REG-S 5.37500% 16-16.06.23 4 003 000.00 4 179 382.18 0.07
usD SOUTH AFRICA, REPUBLIC OF 5.50000% 10-09.03.20 16 155 000.00 16 397 325.00 0.27
usb SOUTH AFRICA, REPUBLIC OF 5.87500% 13-16.09.25 9 553 000.00 10 359 034.37 0.17
usD SOUTH AFRICA, REPUBLIC OF 4.30000% 16-12.10.28 11 770 000.00 11 391 153.13 0.19
usD SOUTH AFRICA, REPUBLIC OF 5.00000% 16-12.10.46 3 539 000.00 3 348 778.75 0.06
usb SOUTH AFRICA, REPUBLIC OF 5.87500% 18-22.06.30 6 786 000.00 7 227 090.00 0.12
usD SOUTH AFRICA, REPUBLIC OF 6.30000% 18-22.06.48 600 000.00 644 062.50 0.01
usD SOUTHERN GAS CORRIDOR CJSC-REG-S 6.87500% 16-24.03.26 21 953 000.00 25 808 495.62 0.42
usb SRI LANKA, DEMOCRATIC REP OF-REG-S 6.85000% 15-03.11.25 7 685 000.00 7 824 290.63 0.13
usD SSMS PLANTATION HOLDINGS PTE LTD-REG-S 7.75000% 18-23.01.23 922 000.00 845 013.00 0.01
usb STATE OIL OF THE AZERBAIJAN REP-REG-S 6.95000% 15-18.03.30 15 927 000.00 19 087 514.06 0.31
usD STILLWATER MINING CO-REG-S 6.12500% 17-27.06.22 2 569 000.00 2 594 690.00 0.04
usD STILLWATER MINING CO-REG-S 7.12500% 17-27.06.25 2 575 000.00 2 600 750.00 0.04
usb SUNAC CHINA HOLDINGS LTD-REG-S 7.87500% 19-15.02.22 738 000.00 749 992.50 0.01
usD SUNAC CHINA HOLDINGS LTD-REG-S 7.95000% 19-11.10.23 1 505 000.00 1 526 340.90 0.03
usD SUNNY OPTICAL TECHNOLOGY GROUP-REG-S 3.75000% 18-23.01.23 1 200 000.00 1 206 375.00 0.02
usb TABREED SUKUK SPC LTD-REG-S 5.50000% 18-31.10.25 2 452 000.00 2 701 797.50 0.04
usD THETA CAPITAL PTE LTD-REG-S 7.00000% 14-11.04.22 810 000.00 800 381.25 0.01
usD THIRD PAKISTAN INTERNATIONAL SUK-REG-S 5.50000% 16-13.10.21 606 000.00 616 226.25 0.01
usb THREE GORGES FIN 1 CAYMAN ISLANDS-REG-S 3.15000% 16-02.06.26 2 000 000.00 2 012 500.00 0.03
usD TIMES CHINA HOLDINGS LTD-REG-S 6.60000% 17-02.03.23 740 000.00 738 150.00 0.01
usD TIMES CHINA HOLDINGS LTD-REG-S 6.25000% 18-17.01.21 1 334 000.00 1 339 002.50 0.02
usb TIMES CHINA HOLDINGS LTD-REG-S 7.62500% 19-21.02.22 1 165 000.00 1 197 771.45 0.02
usD TNB GLOBAL VENTURES CAPITAL-REG-S 4.85100% 18-01.11.28 3 591 000.00 3 993 838.38 0.07
usD TRADE & DEVELOPMENT BANK MONGOLIA-REG-S 9.37500% 15-19.05.20 4 508 000.00 4 667 188.75 0.08
usb TURKEY, REPUBLIC OF 5.62500% 10-30.03.21 280 000.00 285 600.00 0.00
usD TURKEY, REPUBLIC OF 5.75000% 14-22.03.24 2 020 000.00 1 997 275.00 0.03
usD TURKEY, REPUBLIC OF 6.12500% 18-24.10.28 7 592 000.00 7 335 770.00 0.12
usb TURKIYE BANKASI AS-REG-S 5.00000% 14-30.04.20 2 009 000.00 2 008 999.20 0.03
usD TURKIYE GARANTI BANKASI AS-REG-S 6.25000% 11-20.04.21 2 336 000.00 2 379 800.00 0.04
usD TURKIYE 1S BANKASI AS-REG-S-SUB 6.00000% 12-24.10.22 879 000.00 828 457.50 0.01
usb TURKIYE VAKIFLAR BANKASI TAO-REG-S 8.12500% 19-28.03.24 4 400 000.00 4 340 875.00 0.07
usD UNITED BANK FOR AFRICA PLC-REG-S 7.75000% 17-08.06.22 5 761 000.00 6 155 268.44 0.10
usb URUGUAY, REPUBLIC OF 7.62500% 06-21.03.36 801 715.00 1 162 737.29 0.02
usD URUGUAY, REPUBLIC OF 5.10000% 14-18.06.50 2 291 500.00 2 624 483.59 0.04
usD URUGUAY, REPUBLIC OF 4.97500% 18-20.04.55 9 540 921.00 10 757 388.43 0.18
usb URUGUAY, REPUBLIC OF 4.37500% 19-23.01.31 988 000.00 1 080 316.25 0.02
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USD  VALE OVERSEAS LTD 6.87500% 09-10.11.39 3 300 000.00 4 038 540.00 0.07
USD  VEDANTA RESOURCES FINANCE Il PLC-REG-S 9.25000% 19-23.04.26 4 175 000.00 4 313 192.50 0.07
USD  VENEZUELA, REP. OF REG-S DEFAULTED  11.75000% 11-21.10.26 6 498 600.00 909 804.00 0.02
USD  VENEZUELA, REP. OF-REG-S DEFAULTED 9.00000% 08-07.05.23 378 000.00 52 920.00 0.00
USD' VENEZUELA, REP. OF-REG-S DEFAULTED  9.25000% 08-07.05.28 3 977 000.00 556 780.00 0.01
USD VENEZUELA, REP. OF-REG-S DEFAULTED 12.75000% 10-23.08.22 2 305 600.00 322 784.00 0.01
USD VENEZUELA, REP. OF-REG-S DEFAULTED 11.95000% 11-05.08.31 6 682 000.00 935 480.00 0.02
USD VENEZUELA, REP. OF-REG-S ~DEFAULTED 6.00000% 05-09.12.20 1 200 000.00 168 000.00 0.00
USD VENEZUELA, REPUBLIC OF "DEFAULTED 9.25000% 97-15.09.27 1 002 000.00 140 280.00 0.00
USD  VIETNAM, SOCIALIST REPUBLIC-REG-S 4.80000% 14-19.11.24 1 500 000.00 1 630 372.50 0.03
USD  WAKALA GLOBAL SUKUK BHD-REG-S 4.64600% 11-06.07.21 791 000.00 824 370.31 0.01
USD  WOORI BANK-REG-S-SUB 4.75000% 14-30.04.24 3 091 000.00 3 295 778.75 0.05
USD  XINGSHENG BVI CO LTD-REG-S 4.50000% 18-20.09.21 928 000.00 948 221.12 0.02
USD  XINGSHENG BVI CO LTD-REG-S 3.37500% 19-25.07.22 1 745 000.00 1 743 377.15 0.03
USD  YAPI VE KREDI BANKASI AS-REG-S 5.12500% 14-22.10.19 900 000.00 903 093.75 0.02
USD  YAPI VE KREDI BANKASI AS-REG-S 5.75000% 17-24.02.22 2 257 000.00 2 217 502.50 0.04
USD  YUZHOU PROPERTIES CO LTD-REG-S 8.50000% 19-04.02.23 690 000.00 713 287.50 0.01
USD  ZAMBIA,REPUBLIC OF-REG-S 5.37500% 12-20.09.22 8 443 000.00 5 918 015.31 0.10

1293 442 092.17  21.24

1364 973 064.16  22.41
USD  ABSA GROUP LIMITED-REG-S-SUB 6.250%/VAR 18-25.04.28 6 212 000.00 6 468 245.00 0.11
USD AL AHLI BANK OF KUWAIT KSCP 7.250%/VAR 18-PRP 2 555 000.00 2 693 928.12 0.04
USD  BANK OF EAST ASIA LTD/THE-REG-S-SUB 4.000%/VAR 16-03.11.26 2 773 000.00 2 794 415.04  0.05
USD  BANK OF EAST ASIA LTD/THE-REG-S-SUB 5.625%/VAR 17-PRP 720 000.00 724 050.00 0.01
USD  BURGAN BANK SAK-REG-S-SUB 5.749%/VAR 19-PRP 1 400 000.00 1 391 250.00 0.02
USD  CCB LIFE INSURANCE CO LTD-REG-S-SUB 4.500%/VAR 17-21.04.77 1 992 000.00 1 918 196.40 0.03
USD  CCCI TREASURE LTD-REG-S 3.500%/VAR 15-PRP 1 410 000.00 1 407 419.70 0.02
USD  CELESTIAL MILES LTD-REG-S 5.750%/VAR 19-PRP 1 855 000.00 1 938 376.13 0.03
USD  CHALCO HONG KONG INVESTMENT CO-REG-S 4.250%/VAR 16-PRP 1 185 000.00 1 188 332.81 0.02
USD  CHAMPION SINCERITY HOLDINGS LTD-REG-S 8.125%/VAR 19-PRP 2 545 000.00 2 672 250.00 0.04
USD  CHINA CONSTRUCTION BANK-REG-S-SUB 3.8754/VAR 15-13.05.25 7 863 000.00 7 894 943.44  0.13
USD  CHINA LIFE INSURANCE CO LTD-REG-S-SUB 4.000%/VAR 15-03.07.75 1 156 000.00 1 153 688.00 0.02
USD  CHINA MINMETALS CORP-REG-S 3.750%/VAR 17-PRP 10 116 000.00 10 046 452.50 0.16
USD  CHINA MINMETALS CORP-REG-S 4.450%/VAR 18-PRP 10 657 000.00 10 756 962.66 0.18
USD  DIANJIAN INTERNATIONAL FINANCE LTD-REG-S 4.600%/VAR 18-PRP 5 857 000.00 5 988 782.50 0.10
USD  DIB TIER 1 SUKUK 2 LTD-REG-S-SUB 6.750%/VAR 15-PRP 5 448 000.00 5 633 572.50 0.09
USD  DIB TIER 1 SUKUK 3 LTD-REG-S-SUB 6.250%/VAR 19-PRP 1 100 000.00 1 168 062.50 0.02
USD  EMIRATES NBD PJSC-REG-S-SUB 6.125%/VAR 19-PRP 9 511 000.00 9 870 634.69 0.16
USD  FIRST ABU DHABI BANK PJSC-REG-S-SUB 5.250%/VAR 15-PRP 1 625 000.00 1 643 281.25 0.03
USD  FIRSTRAND BANK LTD-REG-S-SUB 6.250%/VAR 18-23.04.28 2 440 000.00 2 567 337.50 0.04
USD  FRANSHION BRILLIANT LTD-REG-S-SUB 5.750%/VAR 17-PRP 500 000.00 483 750.00 0.01
USD  FRANSHION BRILLIANT LTD-REG-S 4.000%/VAR 17-PRP 1 160 000.00 1 133 958.00 0.02
USD  HEUNGKUK LIFE INSURANCE CO-REG-S-SUB 4.475/VAR 17-09.11.47 3 880 000.00 3 791 487.50 0.06
USD  HUARONG FINANCE 2017 CO-REG-S 4.500%/VAR 17-PRP 2 640 000.00 2 656 500.00 0.04
USD  KYOBO LIFE INSURANCE CO LTD-REG-S-SUB 3.950%/VAR 17-24.07.47 1 032 000.00 1 036 192.50 0.02
USD  MAF GLOBAL SECURITIES LTD-REG-S-SUB 5.500%/VAR 17-PRP 1 764 000.00 1 767 307.50 0.03
USD  MAF GLOBAL SECURITIES LTD-REG-S-SUB 6.375%/VAR 18-PRP 1 350 000.00 1 351 265.62 0.02
USD  NBK TIER 1 FINANCING LTD-REG-S-SUB 5.750%/VAR 15-PRP 3 560 000.00 3 670 137.50 0.06
USD  NOOR TIER 1 SUKUK LTD-REG-S-SUB 6.250%/VAR 16-PRP 2 276 000.00 2 358 505.00 0.04
USD  QATAR REINSURANCE CO LTD-REG-S-SUB 4.950%/VAR 17-PRP 5 950 000.00 6 002 062.50 0.10
USD  SHENZHEN INTERNALTIONAL HLDS-REG-S 3.950%/VAR 17-PRP 965 000.00 954 445.31 0.02
USD  SHINHAN FINANCIAL GROUP CO LTD-REG-S-SUB 5.875%/VAR 18-PRP 3 242 000.00 3 459 821.87 0.06
USD  SINO OCEAN LAND TREASURE-REG-S-SUB 4.900%/VAR 17-PRP 2 391 000.00 2 132 473.13 0.04
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usb STANDARD BANK GROUP LTD-REG-S-SUB 5.950%/VAR 19-31.05.29 4 129 000.00 4 304 482.50 0.07
usD UKRAINE, GOVERNMENT OF-REG-S VAR 15-31.05.40 39 546 000.00 33 577 025.63 0.55
usD URUGUAY, REPUBLIC OF (PIK) 7.87500% 03-15.01.33 6 962 423.00 10 160 786.06 0.17
usb WISDOM GLORY GROUP LTD-REG-S 5.250%/VAR 17-PRP 1 252 000.00 1 252 000.00 0.02
160 012 381.36 2.63
160 012 381.36 2.63
EUR AABAR INVESTMENTS PJSC-REG-S 1.00000% 15-27.03.22 2 400 000.00 2 436 341.88 0.04
2 436 341.88 0.04
usD DP WORLD PLC-REG-S 1.75000% 14-19.06.24 10 000 000.00 9 814 000.00 0.16
usD INNOVATE CAPITAL PTE LTD (PIK) 6.00000% 17-11.12.24 950 000.00 511 407.96 0.01
10 325 407.96 0.17
12 761 749.84 0.21
usD BANCO MER DEL NORTE SA/GRAN-REG-S-SUB 7.500%/VAR 19-PRP 8 712 000.00 8 789 362.56 0.15
usD BANCO MERCANTIL DEL NOR-REG-S-SUB 6.750%/VAR 19-PRP 8 730 000.00 8 696 476.80 0.14
17 485 839.36 0.29
17 485 839.36 0.29
5 113 473 363.12 83.97
usb IMDB ENERGY LTD-REG-S 5.99000% 12-11.05.22 27 200 000.00 28 492 000.00 0.47
usD ALFA SAB DE CV-REG-S 6.87500% 14-25.03.44 4 752 000.00 5 400 410.40 0.09
usD ALIBABA GROUP HOLDING LTD 3.60000% 15-28.11.24 975 000.00 1 013 064.00 0.02
usD ALPEK SA DE CV-REG-S 4.50000% 12-20.11.22 800 000.00 828 600.00 0.01
usD BANCO GENERAL SA-REG-S 4.12500% 17-07.08.27 1 590 000.00 1 631 439.37 0.03
usb BANCO SANTANDER SA-REG-S 4.12500% 12-09.11.22 3 330 000.00 3 441 346.87 0.06
usD BANGKOK BANK PUBLIC CO LTD HK-REG-S-SUB 9.02500% 97-15.03.29 315 000.00 443 460.94 0.01
usD BANISTMO SA-REG-S 3.65000% 17-19.09.22 4 099 000.00 4 101 971.78 0.07
usb BRAZIL MINAS SPE-REG-S 5.33300% 13-15.02.28 12 166 000.00 11 623 472.44 0.19
usD C&W SENIOR FIN DESIGNATD ACT V CO-REG-S 6.87500% 17-15.09.27 3 094 000.00 3 237 252.20 0.05
usD C&W SENIOR FIN DESIGNATD ACT V CO-REG-S 7.50000% 18-15.10.26 4 874 000.00 5 194 514.24 0.08
usb C&W SENIOR FINANCING DAC-REG-S 6.87500% 19-15.09.27 3 000 000.00 3 132 187.50 0.05
usD CENCOSUD SA-REG-S 5.15000% 15-12.02.25 1 950 000.00 2 061 637.50 0.03
usD COSTA RICA, REPUBLIC OF-REG-S 4.37500% 13-30.04.25 2 600 000.00 2 531 750.00 0.04
usb COSTA RICA, REPUBLIC OF-REG-S 5.62500% 13-30.04.43 9 178 000.00 8 177 024.37 0.13
usD CSN RESOURCES SA-REG-S 7.62500% 19-13.02.23 300 000.00 316 860.00 0.00
usD DIGICEL GROUP ONE LTD-144A 8.25000% 18-30.12.22 375 000.00 225 984.38 0.00
usb DIGICEL GROUP ONE LTD-REG-S 8.25000% 19-30.12.22 3 637 715.00 2 192 178.01 0.04
usD DIGICEL GROUP ONE LTD-REG-S 8.25000% 19-30.09.22 1 839 000.00 348 260.63 0.01
usD DIGICEL GROUP TWO LTD-REG-S STEP-UP 19-01.04.24 4 596 579.00 837 439.23 0.01
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USD  DIGICEL LTD-144A 6.75000% 15-01.03.23 3 294 000.00 1 584 208.13 0.03
USD  DIGICEL LTD-REG-S 6.00000% 13-15.04.21 11 125 000.00 7 648 437.50 0.13
USD  DOLPHIN ENERGY LTD-REG-S 5.500000% 12-15.12.21 3 415 000.00 3 627 370.31 0.06
USD  DTEK FINANCE PLC (PIK) 10.75000% 16-31.12.24 6 327 241.00 6 615 921.37 0.11
USD  ECOPETROL SA 5.37500% 15-26.06.26 6 957 000.00 7 689 572.10 0.13
USD  ECOPETROL SA 5.87500% 14-28.05.45 8 647 000.00 9 715 769.20 0.16
USD  ECOPETROL SA 7.37500% 13-18.09.43 3 741 000.00 4 811 861.25 0.08
USD  ELEMENTIA SAB DE CV-REG-S 5.50000% 14-15.01.25 6 132 000.00 5 913 547.50 0.10
USD  EMBRAER NETHERLANDS FINANCE BV 5.05000% 15-15.06.25 7 789 000.00 8 443 762.81 0.14
USD  EMBRAER OVERSEAS LTD-REG-S 5.69600% 13-16.09.23 1 817 000.00 1 997 564.38 0.03
USD  EMPRESA DE TRANSPORTE DE PASA MET-REG-S 5.00000% 17-25.01.47 200 000.00 222 562.50 0.00
USD  EMPRESAS PUBLICAS DE MEDELLIN ESP-REG-S 4.25000% 19-18.07.29 17 692 000.00 18 178 530.00 0.30
USD  ENERGUATE TRUST-REG-S 5.87500% 17-03.05.27 3 760 000.00 3 760 000.00 0.06
USD  FIRST QUANTUM MINERALS LTD-REG-S 7.50000% 17-01.04.25 2 489 000.00 2 431 830.66 0.04
USD  GEMS MENASA CAYMAN LTD/GEDL-REG-S 7.12500% 19-31.07.26 877 000.00 897 828.75 0.01
USD  GENNEIA SA-REG-S 8.75000% 17-20.01.22 1 307 000.00 1 217 960.62 0.02
USD  GRUPO AVAL LTD-REG-S 4.75000% 12-26.09.22 750 000.00 765 900.00 0.01
USD  GRUPO TELEVISA SAB 5.25000% 19-24.05.49 1 880 000.00 1 938 562.00 0.03
USD  GUATEMALA, REPUBLIC OF-REG-S 4.87500% 13-13.02.28 2 550 000.00 2 667 937.50 0.04
USD  GUATEMALA, REPUBLIC OF-REG-S 4.37500% 17-05.06.27 3 107 000.00 3 135 157.19 0.05
USD  HIDROVIAS INTERNATIONAL FIN SARL-REG-S 5.95000% 18-24.01.25 1 361 000.00 1 395 450.31 0.02
USD  HONDURAS, REPUBIC OF-REG-S 8.75000% 13-16.12.20 12 462 000.00 13 322 656.88 0.22
USD  HUNT OIL CO OF PERU LLC SUCUAL DL-REG-S 6.37500% 18-01.06.28 4 668 000.00 5 247 123.75 0.09
USD  INDUSTRIAL & COMMERCIAL BANK OF CN/NY 3.53800% 17-08.11.27 1 772 000.00 1 812 977.50 0.03
USD  INVERSIONES CMPC SA-REG-S 4.75000% 14-15.09.24 1 675 000.00 1 783 875.00 0.03
USD  JSL EUROPE SA-REG-S 7.75000% 17-26.07.24 2 110 000.00 2 224 915.88 0.04
USD  KIMBERLY-CLARK DE MEXICO SAB DE CV-144A 3.80000% 14-08.04.24 140 000.00 140 743.75 0.00
USD  KIMBERLY-CLARK DE MEXICO SAB DE CV-144A 3.25000% 15-12.03.25 307 000.00 298 365.62 0.00
USD  LATAM FINANCE LTD-REG-S 7.00000% 19-01.03.26 1 200 000.00 1 265 700.00 0.02
USD  LUKOIL INTERNATIONAL FINANCE BV-REG-S 4.56300% 13-24.04.23 6 672 000.00 6 988 920.00 0.11
USD  MEXICO, UNITED STATES OF 4.00000% 13-02.10.23 23 120 000.00 24 261 550.00 0.40
USD  MGM CHINA HOLDINGS-REG-S 5.37500% 19-15.05.24 1 630 000.00 1 684 523.50 0.03
USD  MILLICOM INTERNATIONAL CELLULAR-REG-S 6.62500% 18-15.10.26 3 537 000.00 3 857 540.63 0.06
USD  PARAGUAY, REPUBLIC OF-REG-S 6.10000% 14-11.08.44 6 330 000.00 7 641 496.87 0.13
USD  PERTAMINA PT-REG-S 5.25000% 11-23.05.21 4 850 000.00 5 068 250.00 0.08
USD  PERU, REPUBLIC OF 5.62500% 10-18.11.50 2 559 000.00 3 556 210.32 0.06
USD  PETRA DIAMONS US TREASURY PLC-REG-S 7.25000% 17-01.05.22 4 379 000.00 4 116 260.00 0.07
USD  PETROBRAS GLOBAL FINANCE BV 7.25000% 14-17.03.44 990 000.00 1 158 856.87 0.02
USD  PETROBRAS GLOBAL FINANCE BV 6.85000% 15-05.06.115 11 608 000.00 12 652 720.00 0.21
USD " pETROLEOS DE VENEZUE-REG-S "DEFAULTED 6.00000% 13-15.11.26 22 988 469.00 3 218 385.66  0.05
USD  pETROLEOS DE VENEZUE-REG-S ~DEFAULTED 6.00000% 14-28.10.22 31 450 000.00 3 522 400.00 0.06
USD  PETROLEOS MEXICANOS 6.00000% 10-05.03.20 334 000.00 339 323.12 0.01
USD  PETROLEOS MEXICANOS 6.37500% 14-23.01.45 7 963 000.00 6 991 514.00 0.11
USD  PETROLEOS MEXICANOS 6.37500% 17-04.02.21 3 945 000.00 4 071 240.00 0.07
USD  RAIZEN FUELS FINANCE SA-REG-S 5.30000% 17-20.01.27 2 112 000.00 2 258 520.00 0.04
USD  RAS LAFFAN LIQ NATURAL GAS CO LTD-REG-S 6.33200% 06-30.09.27 4 920 000.00 5 693 362.50 0.09
USD  RIO ENERGY SA/UGEN SA/UENSA SA-REG-S 6.87500% 18-01.02.25 3 386 000.00 2 543 732.50 0.04
USD  SACI FALABELLA-REG-S 3.75000% 17-30.10.27 2 318 000.00 2 364 360.00 0.04
USD SAWARCO MINERACAO SA-REG-S DEFAULT 5.75000% 13-24.10.23 2 950 000.00 2 337 875.00 0.04
USD  SAMARCO MINERACAO SA-REG-S 5.37500% 14-26.09.24 1 280 000.00 1 012 000.00 0.02
USD  SOCIEDAD QUIMICA Y MINERA DE CHIL-REG-S 4.25000% 19-07.05.29 2 170 000.00 2 287 315.62 0.04
USD ST MARYS CEMENT INC CANADA-REG-S 5.75000% 16-28.01.27 2 113 000.00 2 333 111.21 0.04
USD  STONEWAY CAPITAL CORPORATION-REG-S 10.00000% 17-01.03.27 1 282 000.00 1 094 543.86 0.02
USD  SURINAME, REPUBLIC OF-REG-S 9.25000% 16-26.10.26 3 902 000.00 3 625 201.88 0.06
USD  SUZANO AUSTRIA GMBH-REG-S 6.00000% 18-15.01.29 2 281 000.00 2 517 539.70 0.04
USD  SUZANO AUSTRIA GMBH-REG-S 5.00000% 19-15.01.30 6 894 000.00 7 076 208.42 0.12
USD  TEVA PHARMACEUTICAL FINANCE CO BV 3.65000% 11-10.11.21 1 582 000.00 1 503 868.97 0.02
USD  TRANSPORTADORA DE GAS INTER-REG-S 5.55000% 18-01.11.28 10 930 000.00 12 419 212.48 0.20
USD  TRANSPORTADORA DE GAS DEL PERU SA-REG-S 4.25000% 13-30.04.28 1 973 000.00 2 059 318.75 0.03
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usb TRINIDAD PETROLEUM HOLDINGS LTD-REG-S 9.75000% 19-15.06.26 6 450 000.00 7 215 937.50 0.12
usD TRUST F/1401-REG-S 6.39000% 19-15.01.50 2 825 000.00 2 885 031.25 0.05
usD TRUST F/1401-REG-S 6.95000% 14-30.01.44 3 791 000.00 4 257 766.88 0.07
usD ULTRAPAR  INTERNATIONAL SA-REG-S 5.25000% 19-06.06.29 1 730 000.00 1 818 662.50 0.03
usb USIMINAS INTERNATIONAL SARL-REG-S 5.87500% 19-18.07.26 7 526 000.00 7 634 750.70 0.13
usD VM HOLDING SA-REG-S 5.37500% 17-04.05.27 11 178 000.00 11 764 845.00 0.19
usD VTR FINANCE B V-REG-S 6.87500% 14-15.01.24 10 320 000.00 10 674 079.20 0.17
usb YINGDE GASES INVESTMENT LTD-REG-S 6.25000% 18-19.01.23 5 181 000.00 5 255 476.88 0.09
397 748 858.09 6.53

397 748 858.09 6.53

usb BIOCEANICO SOVEREIGN CERTIFICATE-REG-S 0.00000% 19-05.06.34 8 140 000.00 5 555 550.00 0.09
5 555 550.00 0.09

5 555 550.00 0.09

usD BBVA BANCOMER SA/TEXAS-REG-S-SUB 5.125%/VAR 18-18.01.33 12 958 000.00 12 455 877.50 0.20
usD EP PETROECU NOBLE SOVRGN FD-REG-S 3M LIBOR+563BP 14-24.09.19 2 640 000.00 139 312.11 0.00
usD ITAU UNIBANCO HOLDING SA-REG-S-SUB 6.500%/VAR 18-PRP 870 000.00 889 629.37 0.02
13 484 818.98 0.22

13 484 818.98 0.22

usb BANCO INTL PERU-REG-S 3.37500% 18-18.01.23 2 680 000.00 2 702 612.50 0.05
usD ICD SUKUK CO LTD-REG-S 5.00000% 17-01.02.27 5 945 000.00 6 180 942.18 0.10
usD INDIABULLS HOUSING FINANCE LTD-REG-S 6.37500% 19-28.05.22 6 028 000.00 5 348 282.72 0.09
usD PETROLEOS MEXICANOS 6.75000% 17-21.09.47 9 557 000.00 8 665 511.57 0.14
22 897 348.97 0.38

22 897 348.97 0.38

usb 1IMDB GLOBAL INV-REG-S 4.40000% 13-09.03.23 11 000 000.00 10 632 187.50 0.17
usD DOMINICAN REPUBLIC-REG-S 7.45000% 14-30.04.44 3 586 000.00 4 240 445.00 0.07
usD EL FONDO MIVIVIENDA-REG-S 3.50000% 13-31.01.23 1 950 000.00 1 980 517.50 0.03
usD INDO ENERGY FINANCE Il BV-REG-S 6.37500% 13-24.01.23 600 000.00 606 375.00 0.01
usb INVERSIONES CMPC SA-REG-S 4.37500% 13-15.05.23 4 065 000.00 4 232 681.25 0.07
usb LIMA METRO LINE 2 FINANCE LTD-REG-S 4.35000% 19-05.04.36 9 210 000.00 9 469 031.25 0.16
USD PETROLEOS DE VENEZUE-REG-S *DEFAULTED* 9.00000% 11-17.11.21 2 611 961.00 365 674.54 0.01
usD SABLE INTERNATIONAL FINANCE LTD-REG-S 6.87500% 15-01.08.22 385 000.00 398 777.11 0.01
usD SURA ASSET MANAGEMENT SA-REG-S 4.87500% 14-17.04.24 965 000.00 1 027 423.44 0.02
usb TENGIZCHEVROIL FINANCE CO INT-REG-S 4.00000% 16-15.08.26 400 000.00 410 600.00 0.01
usD TULLOW OIL PLC-REG-S 7.00000% 18-01.03.25 7 524 000.00 7 571 025.00 0.12
40 934 737.59 0.68

40 934 737.59 0.68

480 621 313.63 7.90
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EUR UKRAINE, GOVERNMENT OF-REG-S 6.75000% 19-20.06.26 3 682 000.00 4 456 198.67 0.07
4 456 198.67 0.07

usD AIA GROUP LTD-REG-S 3.60000% 19-09.04.29 725 000.00 758 610.78 0.01
usD AXTEL SAB DE CV-REG-S 6.37500% 17-14.11.24 7 756 000.00 8 017 765.00 0.13
usb CELULOSA ARAUCO Y CONSTITUCION SA 5.50000% 18-02.11.47 1 028 000.00 1 125 660.00 0.02
usD CELULOSA ARAUCO Y CONSTITUCION SA-REG-S 5.50000% 19-30.04.49 1 940 000.00 2 087 585.50 0.03
usD CONSORCIO  TRANSMANTARO-REG-S 4.70000% 19-16.04.34 6 380 000.00 6 832 581.24 0.11
usD CSN RESOURCES SA-REG-S 7.62500% 19-17.04.26 2 690 000.00 2 872 869.70 0.05
usD ECUADOR, REPUBLIC OF-REG-S 10.75000% 19-31.01.29 28 583 000.00 31 798 587.50 0.52
usb GREENKO DUTCH BV-REG-S 5.25000% 17-24.07.24 9 616 000.00 9 634 030.00 0.16
usD INRETAIL PHARMA SA-REG-S 5.37500% 18-02.05.23 4 260 000.00 4 475 609.25 0.07
usD INTERCORP FINANCIAL SERVICES INC-REG-S 4.12500% 17-19.10.27 355 000.00 361 478.75 0.01
usb INTERCORP PERU LTD-REG-S 3.87500% 19-15.08.29 200 000.00 197 000.00 0.00
usD MELCO RESORTS FINANCE LTD-REG-S 5.62500% 19-17.07.27 711 000.00 732 330.00 0.01
usD NBM US HOLDINGS INC-REG-S 7.00000% 19-14.05.26 4 582 000.00 4 721 751.00 0.08
usb PARAGUAY, REPUBLIC OF-REG-S 5.60000% 18-13.03.48 2 158 000.00 2 475 630.62 0.04
usD PUMA INTL FINANCING-REG-S 5.12500% 17-06.10.24 2 710 000.00 2 566 424.20 0.04
usD SUZANO AUSTRIA GMBH-REG-S 7.00000% 17-16.03.47 12 911 000.00 14 914 787.20 0.25
usb TELEFONICA CELULAR DEL PARAGUAY-REG-S 5.87500% 19-15.04.27 5 250 000.00 5 512 500.00 0.09
usD TRUST F/1401-REG-S 4.86900% 19-15.01.30 274 000.00 275 096.00 0.01
usD WEIBO CORP 3.50000% 19-05.07.24 753 000.00 755 996.94 0.01
100 116 293.68 1.64

104 572 492.35 1.71

usD BANCO DO BRASIL SA/CAYMAN-REG-S 4.75000% 19-20.03.24 1 082 000.00 1 133 733.12 0.02
1 133 733.12 0.02

1 133 733.12 0.02

usD YAPI VE KREDI BANKASI AS-REG-S-SUB VAR 19-PRP 2 780 000.00 2 898 233.40 0.05

2 898 233.40 0.05

2 898 233.40 0.05

108 604 458.87 1.78
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usb ADANI PORTS AND SPECIAL ECO ZONE-144A 4.37500% 19-03.07.29 3 780 000.00 3 861 723.60 0.06
3 861 723.60 0.06

3 861 723.60 0.06

3 861 723.60 0.06

5 706 560 859.22 93.71

EUR EURO-BUND FUTURE 06.09.19 -432.00 -1 588 387.58 -0.03
EUR EURO-BOBL FUTURE 06.09.19 -512.00 -543 506.21 -0.01
EUR EURO-BUXL FUTURE 06.09.19 -50.00 -605 912.28 -0.01
usb US 10YR TREASURY NOTE FUTURE 19.09.19 1 004.00 861 831.21 0.01
usD US 5YR TREASURY NOTE FUTURE 30.09.19 282.00 -65 401.68 0.00
usD US ULTRA LONG BOND (CBT) FUTURE 19.09.19 288.00 933 676.14 0.02
usD US 10YR ULTRA NOTE FUTURE 19.09.19 -75.00 -50 183.31 0.00
usb US 2YR TREASURY NOTE FUTURE 30.09.19 235.00 -149 640.21 0.00
usD US LONG BOND FUTURE 19.09.19 338.00 607 662.01 0.01
-599 861.91 -0.01

-599 861.91 -0.01

usD CITIGROUP/ARGENT CREDIT DEFAULT SWAP RECEIVER 5.00000% 18-

20.06.21 6 600 000.00 720 890.78 0.01
usD BARCLAYS/MEX CREDIT DEFAULT SWAP RECEIVER 1.00000% 18-20.06.24 30 500 000.00 187 558.57 0.01
usD BARCLAYS/BRAZIL CREDIT DEFAULT SWAP RECEIVER 1.00000% 19-

20.06.24 6 069 000.00 64 196.31 0.00
usD BARCLAYS/BRAZIL CREDIT DEFAULT SWAP RECEIVER 1.00000% 19-

20.06.24 5 075 000.00 53 682.04 0.00
usD BARCLAYS/BRAZIL CREDIT DEFAULT SWAP RECEIVER 1.00000% 19-

20.06.24 5 076 000.00 53 692.61 0.00
usD BARCLAYS/TURKEY CREDIT DEFAULT SWAP RECEIVER 1.00000% 19-

20.06.24 7 570 000.00 805 774.05 0.02
usD BARCLAYS/TURKEY CREDIT DEFAULT SWAP RECEIVER 1.00000% 19-

20.06.24 16 100 000.00 1 713 733.45 0.03
usb BARCLAYS/TURKEY CREDIT DEFAULT SWAP RECEIVER 1.00000% 19-

20.06.24 1 340 000.00 142 633.72 0.00
usb BARCLAYS/BRAZIL CREDIT DEFAULT SWAP RECEIVER 1.00000% 19-

20.06.24 920 000.00 9 731.52 0.00
usD BARCLAYS/MEX CREDIT DEFAULT SWAP RECEIVER 1.00000% 19-20.06.24 1 730 000.00 10 638.57 0.00
usb BARCLAYS/ARGENT CREDIT DEFAULT SWAP RECEIVER 5.00000% 19-

20.06.21 370 000.00 40 413.58 0.00
usb BARCLAYS/MEX CREDIT DEFAULT SWAP RECEIVER 1.00000% 19-20.06.24 1 600 000.00 9 839.14 0.00
usb BARCLAYS/TURKEY CREDIT DEFAULT SWAP RECEIVER 1.00000% 19-

20.06.24 1 250 000.00 133 053.84 0.00
usb BARCLAYS/BRAZIL CREDIT DEFAULT SWAP RECEIVER 1.00000% 19-

20.06.24 860 000.00 9 096.86 0.00
usD BARCLAYS/ARGENT CREDIT DEFAULT SWAP RECEIVER 5.00000% 19-

20.06.21 350 000.00 38 229.05 0.00
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3 993 164.09 0.07

3 393 302.18 0.06
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usb 73 237 535.13 EUR 64 887 000.00 4.9.2019 799 041.38 0.01
usD 4 324 885.17 EUR 3 816 652.14 25.9.2019 56 861.72 0.00
usb 1 584 694.18 EUR 1 399 408.32 25.9.2019 19 786.69 0.00
usb 4 798 685.38 EUR 4 257 660.24 25.9.2019 37 498.59 0.00
usD 6 606 946.05 EUR 5 870 475.00 4.9.2019 53 270.17 0.00
usb 3 236 838.23 EUR 2 870 000.00 4.9.2019 32 830.08 0.00
usb 1 168 241.84 EUR 1 018 793.94 25.9.2019 28 961.58 0.00
usD 3 667 478.50 EUR 3 211 425.00 4.9.2019 82 310.60 0.00
usb 1 363 447.56 EUR 1 200 000.00 4.9.2019 23 792.58 0.00
usb 2 243 720.48 EUR 1 986 361.52 15.8.2019 29 807.95 0.00
usD 24 922 099.40 EUR 22 000 000.00 26.9.2019 318 320.77 0.01
usb 3 105 987.94 EUR 2 753 198.58 25.9.2019 27 185.98 0.00
usb 74 750 576.40 EUR 66 227 495.14 25.9.2019 690 774.25 0.01
CHF 1 513 592 418.30 usD 1 526 867 000.00 16.8.2019 3 967 074.35 0.07
SGD 18 026 934.14 usb 13 252 000.00 16.8.2019 -77 303.75 0.00
GBP 71 664 958.95 usb 89 456 000.00 16.8.2019 -1 646 474.80 -0.03
JPY 674 373 087.00 usb 6 210 000.00 16.8.2019 7 444.43 0.00
EUR 1 703 738 717.09 usb 1 913 946 000.00 16.8.2019 -14 877 284.09 -0.24
usD 6 372 377.38 EUR 5 621 636.00 25.9.2019 85 906.04 0.00
usb 1 879 954.93 EUR 1 661 151.39 25.9.2019 22 349.67 0.00
usb 5 655 239.00 EUR 5 000 000.00 26.9.2019 63 471.13 0.00
usD 1 351 003.89 EUR 1 194 546.91 25.9.2019 15 185.47 0.00
usb 12 831 768.94 EUR 11 328 072.65 26.9.2019 162 978.41 0.00
CHF 31 575 776.00 usb 32 000 000.00 16.8.2019 -64 537.56 0.00
EUR 25 782 636.37 usD 29 000 000.00 16.8.2019 -261 439.53 0.00
usb 170 000.00 SGD 231 333.62 16.8.2019 933.53 0.00
GBP 563 204.41 usb 700 000.00 16.8.2019 -9 917.81 0.00
JPY 102 625 650.00 usD 950 000.00 16.8.2019 -3 833.42 0.00
CHF 139 102 774.00 usb 142 000 000.00 16.8.2019 -1 312 676.45 -0.02
EUR 60 519 488.61 usb 68 000 000.00 16.8.2019 -542 081.50 -0.01
SGD 2 720 270.00 usD 2 000 000.00 16.8.2019 -11 934.22 0.00
usb 33 858 295.14 EUR 30 177 970.88 30.8.2019 181 919.54 0.00
CHF 56 903 974.00 usb 58 000 000.00 16.8.2019 -447 820.62 -0.01
EUR 110 700 349.33 usD 124 000 000.00 16.8.2019 -608 092.46 -0.01
usb 10 367 980.52 EUR 9 270 310.00 4.9.2019 18 799.74 0.00
usb 2 192 895.73 EUR 1 962 651.23 30.8.2019 2 722.63 0.00
usD 2 363 809.58 EUR 2 111 286.99 25.9.2019 2 834.03 0.00
usb 1 461 056.49 EUR 1 309 292.47 30.8.2019 -16.73 0.00
EUR 57 347 259.16 usb 64 000 000.00 16.8.2019 -78 000.27 0.00

-13 209 351.90 -0.22

343 267 752.57 5.64
-2 136 385.83 -0.04

51 761 079.84 0.85

6 089 637 256.08  100.00
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usD MIDOCEAN CREDIT CLO 111 -144A 3M LIBOR+112BP 18-21.04.31 3 000 000.00 2 965 542.00 0.06
usb OCP CLO LTD-144A 3M LIBOR+126BP 17-15.07.30 2 000 000.00 2 000 019.80 0.04
usD SLM STUDENT LOAN TRUST-SUB 3M LIBOR+75BP 05-25.10.40 2 500 000.00 2 489 838.75 0.05
usD SLM STUDENT LOAN TRUST 2006-2-SUB 3M LIBOR+17BP 06-25.01.41 1 500 000.00 1 293 911.84 0.02
usb TRINITAS CLO VI LTD-144A 3M LIBOR+132BP 17-25.07.29 4 000 000.00 4 001 555.20 0.07
usD ZAIS CLO 6 LTD-144A 3M LIBOR+137BP 17-15.07.29 3 000 000.00 3 007 275.90 0.06
15 758 143.49 0.30

15 758 143.49 0.30

EUR FIDELITY NATIONAL INFO SERVICES 0.75000% 19-21.05.23 400 000.00 458 614.76 0.01
EUR MEDTRONIC GLOBAL HOLDINGS SCA 1.62500% 19-07.03.31 100 000.00 123 912.51 0.00
582 527.27 0.01

usD ABBOTT LABORATORIES 3.40000% 16-30.11.23 3 998 000.00 4 160 363.98 0.08
usD ABBOTT LABORATORIES 3.75000% 16-30.11.26 641 000.00 691 632.72 0.01
usD ABBVIE INC 2.30000% 16-14.05.21 2 100 000.00 2 096 964.54 0.04
usb ABBVIE INC 2.50000% 15-14.05.20 4 300 000.00 4 299 551.25 0.08
usD ABBVIE INC 2.85000% 16-14.05.23 1 500 000.00 1 508 226.75 0.03
usD ABBVIE INC 3.20000% 16-14.05.26 4 882 000.00 4 913 362.94 0.09
usb ABBVIE INC 3.60000% 15-14.05.25 7 260 000.00 7 488 098.31 0.14
usD ABBVIE INC 3.75000% 18-14.11.23 2 030 000.00 2 114 632.53 0.04
usD ABBVIE INC 4.25000% 18-14.11.28 3 240 000.00 3 455 225.10 0.07
usb ABN AMRO BANK NV-144A-SUB 4.75000% 15-28.07.25 1 954 000.00 2 096 270.74 0.04
usD ABN AMRO BANK NV-REG-S-SUB 4.75000% 15-28.07.25 4 300 000.00 4 613 083.00 0.09
usD ACTIVISION BLIZZARD INC 3.40000% 17-15.06.27 650 000.00 664 465.23 0.01
usb ADANI PORTS&SPECIAL ECO ZONE LTD-REG-S 4.00000% 17-30.07.27 1 075 000.00 1 081 382.81 0.02
usD ADANI TRANSMISSION LTD-REG-S 4.00000% 16-03.08.26 1 075 000.00 1 085 414.06 0.02
usD AERCAP IRE CAP LTD/GLB AVIA TRUST 5.00000% 15-01.10.21 3 050 000.00 3 191 301.62 0.06
usb AERCAP IRE CAP LTD/GLB AVIA TRUST 3.95000% 16-01.02.22 8 724 000.00 8 944 807.93 0.17
usD AERCAP IRE CAP LTD/GLB AVIA TRUST 4.45000% 18-01.10.25 2 000 000.00 2 115 638.00 0.04
usD AERCAP IRE CAP LTD/GLB AVIA TRUST 4.87500% 19-16.01.24 1 000 000.00 1 074 040.80 0.02
usb AES CORP 4.00000% 18-15.03.21 1 976 000.00 2 005 640.00 0.04
usD AETNA INC 2.80000% 16-15.06.23 600 000.00 601 182.48 0.01
usD AETNA INC 3.50000% 14-15.11.24 1 000 000.00 1 030 115.60 0.02
usb AIG GLOBAL FUNDING-REG-S 2.30000% 19-01.07.22 2 900 000.00 2 886 783.88 0.06
usD AIR LEASE CORP 2.12500% 16-15.01.20 900 000.00 898 132.98 0.02
usD AIR LEASE CORP 3.00000% 16-15.09.23 750 000.00 753 872.25 0.01
usD AIR LEASE CORP 3.25000% 18-01.03.25 2 600 000.00 2 605 908.24 0.05
usD AIR LEASE CORP 3.62500% 17-01.12.27 804 000.00 813 445.63 0.02
usb ALABAMA POWER CO 2.45000% 17-30.03.22 2 000 000.00 2 008 654.60 0.04
usb ALEXANDRIA REAL ESTATE EQUITIES INC 4.30000% 15-15.01.26 1 700 000.00 1 827 126.00 0.04
usD ALEXANDRIA REAL ESTATE EQUITIES INC 3.45000% 17-30.04.25 1 015 000.00 1 045 379.76 0.02
usb ALIBABA GROUP HOLDING LTD 2.80000% 17-06.06.23 5 071 000.00 5 089 103.47 0.10
usD ALIBABA GROUP HOLDING LTD 3.40000% 17-06.12.27 6 475 000.00 6 587 406.00 0.13
usD ALLERGAN FUNDING SCS 3.45000% 15-15.03.22 2 570 000.00 2 618 043.32 0.05
usb ALLERGAN FUNDING SCS 3.80000% 15-15.03.25 1 100 000.00 1138 722.31 0.02
usD ALLY FINANCIAL INC 3.87500% 19-21.05.24 1 985 000.00 2 049 512.50 0.04
usD ALTRIA GROUP INC 3.80000% 19-14.02.24 1 250 000.00 1 301 311.00 0.02
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usD ALTRIA GROUP INC 4.40000% 19-14.02.26 2 451 000.00 2 614 291.01 0.05
usD ALTRIA GROUP INC 4.80000% 19-14.02.29 487 000.00 525 506.46 0.01
usb AMAZON.COM INC 3.80000% 14-05.12.24 3 275 000.00 3 513 469.12 0.07
usD AMEREN CORP 2.70000% 15-15.11.20 2 000 000.00 2 002 800.40 0.04
usD AMERICAN CAMPUS COMMUN OPER PARTN 4.12500% 14-01.07.24 585 000.00 617 737.83 0.01
usb AMERICAN CAMPUS COMMUN OPER PARTN 3.35000% 15-01.10.20 2 375 000.00 2 395 501.95 0.05
usD AMERICAN EXPRESS CO 3.40000% 18-27.02.23 1 750 000.00 1 807 034.77 0.03
usD AMERICAN EXPRESS CO 4.20000% 18-06.11.25 2 410 000.00 2 620 878.85 0.05
usb AMERICAN EXPRESS CO 3.12500% 19-20.05.26 11 485 000.00 11 778 925.27 0.23
usD AMERICAN HOMES 4 RENT LP 4.25000% 18-15.02.28 2 415 000.00 2 526 423.27 0.05
usD AMERICAN INTERNATIONAL GROUP INC 4.12500% 13-15.02.24 4 035 000.00 4 288 655.44 0.08
usb AMERICAN INTERNATIONAL GROUP INC-SUB 3.75000% 15-10.07.25 1 100 000.00 1 157 994.20 0.02
usD AMERICAN INTERNATIONAL GROUP INC 3.90000% 16-01.04.26 3 510 000.00 3 703 015.26 0.07
usD AMERICAN INTERNATIONAL GROUP INC 4.20000% 18-01.04.28 2 980 000.00 3 196 977.67 0.06
usb AMERICAN TOWER CORP 3.50000% 13-31.01.23 1 260 000.00 1 299 196.46 0.02
usD AMERICAN TOWER CORP 3.37500% 16-15.10.26 3 740 000.00 3 829 840.79 0.07
usD AMERICAN TOWER CORP 3.80000% 19-15.08.29 3 208 000.00 3 319 563.01 0.06
usb AMERICAN WATER CAPITAL CORP 3.45000% 19-01.06.29 1 559 000.00 1 636 357.73 0.03
usD AMERISOURCEBERGEN CORP 3.45000% 17-15.12.27 1 195 000.00 1 225 072.41 0.02
usD AMGEN INC 2.12500% 15-01.05.20 2 200 000.00 2 194 990.07 0.04
usb AMGEN INC 2.25000% 16-19.08.23 1 995 000.00 1 973 758.87 0.04
usD AMGEN INC 2.60000% 16-19.08.26 2 650 000.00 2 616 072.37 0.05
usD AMGEN INC 2.65000% 17-11.05.22 6 650 000.00 6 688 653.13 0.13
usD AMGEN INC 2.70000% 15-01.05.22 7 507 000.00 7 558 257.79 0.14
usD AMGEN INC 3.87500% 11-15.11.21 1 900 000.00 1 954 947.05 0.04
usb ANADARKO PETROLEUM CORP 4.85000% 16-15.03.21 996 000.00 1 027 145.12 0.02
usD ANADARKO PETROLEUM CORP 5.55000% 16-15.03.26 1 230 000.00 1 381 158.39 0.03
usD ANALOG DEVICES INC 2.85000% 18-12.03.20 1 535 000.00 1 538 278.30 0.03
usb ANALOG DEVICES INC 3.12500% 16-05.12.23 2 585 000.00 2 634 788.14 0.05
usD ANDEAVR LOGIST LP/TESRO LOGIST FIN CORP 4.25000% 17-01.12.27 525 000.00 550 953.32 0.01
usD ANGLO AMERICAN CAPITAL PLC-144A 4.87500% 15-14.05.25 1 800 000.00 1 935 948.60 0.04
usb ANHEUSER-BUSCH INBEV WORLDWIDE INC 4.15000% 19-23.01.25 1 450 000.00 1 560 714.90 0.03
usD ANHEUSER-BUSCH INBEV WORLDWIDE INC 4.00000% 18-13.04.28 3 840 000.00 4 166 841.60 0.08
usD ANTERO RESOURCES CORP 5.00000% 17-01.03.25 1 186 000.00 1 061 256.52 0.02
usb ANTHEM INC 3.65000% 17-01.12.27 3 100 000.00 3 210 603.66 0.06
usD ANTHEM INC 3.70000% 11-15.08.21 1 500 000.00 1 532 242.95 0.03
usD ANZ NEW ZEALAND INT' L LTD/LDN-144A 2.75000% 18-22.01.21 2 375 000.00 2 386 867.16 0.05
usb APPALACHIAN POWER CO 4.60000% 11-30.03.21 660 000.00 680 104.33 0.01
usD APPALACHIAN POWER CO 3.40000% 15-01.06.25 5 300 000.00 5 475 025.61 0.10
usD APPALACHIAN POWER CO 3.30000% 17-01.06.27 2 490 000.00 2 572 345.30 0.05
usb APPLE INC 2.50000% 17-09.02.22 4 500 000.00 4 539 382.20 0.09
usD APPLE INC 2.75000% 17-13.01.25 3 700 000.00 3 774 727.42 0.07
usD APPLE INC 2.85000% 16-23.02.23 3 850 000.00 3 939 101.71 0.08
usb APPLE INC 2.85000% 17-11.05.24 3 675 000.00 3 771 239.06 0.07
usD APPLE INC 3.00000% 17-20.06.27 1 085 000.00 1 118 680.03 0.02
usD APPLE INC 3.00000% 17-13.11.27 8 630 000.00 8 923 590.01 0.17
usD APPLE INC 3.20000% 15-13.05.25 4 320 000.00 4 516 372.94 0.09
usD APPLE INC 3.25000% 16-23.02.26 5 525 000.00 5 777 495.81 0.11
usb ASTRAZENECA PLC 3.37500% 15-16.11.25 1 686 000.00 1 760 538.73 0.03
usD ASTRAZENECA PLC 3.50000% 18-17.08.23 3 870 000.00 4 024 545.74 0.08
usD AT&T INC 3.00000% 15-30.06.22 5 780 000.00 5 867 373.37 0.11
usb AT&T INC 3.40000% 15-15.05.25 13 215 000.00 13 593 382.45 0.26
usD AT&T INC 3.95000% 16-15.01.25 1 000 000.00 1 055 922.20 0.02
usD AT&T INC 4.10000% 18-15.02.28 2 475 000.00 2 629 360.31 0.05
usb AT&T INC 4.30000% 18-15.02.30 1 875 000.00 2 013 987.19 0.04
usD AT&T INC 4.35000% 19-01.03.29 13 320 000.00 14 384 854.08 0.28
usD AT&T INC 6.40000% 08-15.05.38 1 700 000.00 2 099 799.54 0.04
usb AUSTRALIA & NEW ZEALAND BANK-REG-S-SUB-4.40000% 16-19.05.26 6 800 000.00 7 112 052.00 0.14
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usD AUTODESK INC 4.37500% 15-15.06.25 3 400 000.00 3 621 351.56 0.07
usD AUTOZONE INC 3.12500% 19-18.04.24 2 675 000.00 2 734 799.36 0.05
usb AVALON BAY COMMUNITIES INC 3.30000% 19-01.06.29 2 450 000.00 2 554 375.39 0.05
usD AVANGRID INC 3.15000% 17-01.12.24 2 190 000.00 2 242 624.17 0.04
usD BAIDU INC 2.87500% 17-06.07.22 929 000.00 929 162.58 0.02
usb BAIDU INC 4.37500% 18-14.05.24 1 655 000.00 1 755 359.20 0.03
usD BAIDU INC 4.87500% 18-14.11.28 8 475 000.00 9 308 092.50 0.18
usD BALL CORP 4.00000% 13-15.11.23 250 000.00 259 375.00 0.00
usb BALTIMORE GAS & ELECTRIC CO 2.40000% 16-15.08.26 2 755 000.00 2 695 246.28 0.05
usD BANCO SANTANDER SA 2.70600% 19-27.06.24 4 400 000.00 4 380 646.70 0.08
usD BANCO SANTANDER SA 3.12500% 17-23.02.23 400 000.00 404 571.32 0.01
usb BANCO SANTANDER SA 3.84800% 18-12.04.23 1 200 000.00 1 244 414.04 0.02
usD BANCO SANTANDER SA 3.30600% 19-27.06.29 2 200 000.00 2 223 182.28 0.04
usD BANCO SANTANDER SA 4.25000% 17-11.04.27 800 000.00 847 868.48 0.02
usb BANCO SANTANDER SA-SUB 5.17900% 15-19.11.25 6 600 000.00 7 127 672.64 0.14
usD BANK OF AMERICA CORP 4.00000% 14-01.04.24 4 221 000.00 4 490 048.65 0.09
usD BANK OF IRELAND GROUP PLC-144A 4.50000% 18-25.11.23 2 447 000.00 2 551 893.59 0.05
usb BANK OF NOVA SCOTIA 3.40000% 19-11.02.24 4 500 000.00 4 663 550.25 0.09
usD BARCLAYS BANK PLC 2.65000% 18-11.01.21 2 540 000.00 2 545 205.99 0.05
usD BARCLAYS PLC 3.65000% 15-16.03.25 3 185 000.00 3 189 459.00 0.06
usb BARCLAYS PLC 3.68400% 17-10.01.23 2 230 000.00 2 253 784.96 0.04
usD BARCLAYS PLC 4.33700% 17-10.01.28 900 000.00 922 389.66 0.02
usD BARCLAYS PLC 4.37500% 16-12.01.26 2 040 000.00 2 106 805.10 0.04
usD BARCLAYS PLC-SUB 4.37500% 14-11.09.24 9 920 000.00 10 179 710.56 0.20
usD BAT CAPITAL CORP 2.76400% 18-15.08.22 6 765 000.00 6 764 142.68 0.13
usb BAT CAPITAL CORP 3.22200% 18-15.08.24 8 580 000.00 8 649 760.55 0.17
usD BAT CAPITAL CORP 3.55700% 18-15.08.27 1 730 000.00 1 724 044.27 0.03
usD BAXALTA INC 2.87500% 15-23.06.20 178 000.00 178 483.91 0.00
usb BAXALTA INC 3.60000% 16-23.06.22 279 000.00 285 085.44 0.01
usD BAXALTA INC 4.00000% 16-23.06.25 1 340 000.00 1 420 247.38 0.03
usD BBVA BANCOMER SA/TEXAS-144A-SUB 6.50000% 11-10.03.21 955 000.00 1 001 795.00 0.02
usb BECTON DICKINSON AND CO 2.89400% 17-06.06.22 3 730 000.00 3 762 540.52 0.07
usD BECTON DICKINSON AND CO 3.70000% 17-06.06.27 1 728 000.00 1 809 367.37 0.03
usD BERKSHIRE HATHAWAY INC 2.75000% 16-15.03.23 3 950 000.00 4 026 061.20 0.08
usb BIOGEN INC 3.62500% 15-15.09.22 3 000 000.00 3 096 222.30 0.06
usD BLACK HILLS CORP 3.95000% 16-15.01.26 575 000.00 601 231.73 0.01
usD BLOCK FINANCIAL LLC 4.12500% 15-01.10.20 895 000.00 908 742.99 0.02
usb BNZ INTERNATIONAL FUND LTD/LONDON-144A 3.37500% 18-01.03.23 7 030 000.00 7 213 553.30 0.14
usD BOARDWALK PIPELINES LP 5.95000% 16-01.06.26 2 260 000.00 2 506 270.16 0.05
usD BOARDWALK PIPELINES LP 4.80000% 19-03.05.29 1 574 000.00 1 649 861.92 0.03
usb BOEING CO 1.87500% 16-15.06.23 2 075 000.00 2 035 512.71 0.04
usD BOEING CO 2.80000% 19-01.03.24 635 000.00 642 648.32 0.01
usD BOSTON PROPERTIES LP 2.75000% 16-01.10.26 1 974 000.00 1 962 092.73 0.04
usb BOSTON PROPERTIES LP 3.20000% 17-15.01.25 2 015 000.00 2 065 381.24 0.04
usD BOSTON SCIENTIFIC CORP 3.45000% 19-01.03.24 1 000 000.00 1 038 270.00 0.02
usD BP CAPITAL MARKETS AMERICA INC 3.79000% 18-06.02.24 2 585 000.00 2 730 392.04 0.05
usb BP CAPITAL MARKETS AMERICA INC 3.41000% 19-11.02.26 5 450 000.00 5 703 283.84 0.11
usD BP CAPITAL MARKETS PLC 3.27900% 17-19.09.27 9 925 000.00 10 274 743.10 0.20
usb BP CAPITAL MARKETS PLC 3.79600% 18-21.09.25 2 690 000.00 2 865 539.45 0.05
usD BP CAPITAL MARKETS PLC 2.75000% 18-10.05.23 3 125 000.00 3 167 044.69 0.06
usD BP CAPITAL MARKETS PLC 2.52000% 18-19.09.22 2 250 000.00 2 260 173.60 0.04
usb BRISTOL-MYERS SQUIBB CO-REG-S 2.90000% 19-26.07.24 6 170 000.00 6 309 420.41 0.12
usD BRITISH AIRW CL AA PASS THR TRUST-144A 3.80000% 18-20.09.31 1 500 000.00 1 529 297.22 0.03
usD BROADCOM INC-REG-S 3.62500% 19-15.10.24 1 335 000.00 1 338 191.99 0.03
usb BROOKFIELD FINANCE INC 4.85000% 19-29.03.29 5 000 000.00 5 495 259.50 0.11
usD BUCKEYE PARTNERS LP 4.12500% 17-01.12.27 2 055 000.00 1 828 339.27 0.03
usD BURLINGTON NORTHERN SANTA FE LLC 3.65000% 15-01.09.25 2 300 000.00 2 436 782.15 0.05
usb CA INC 3.60000% 17-15.08.22 1 640 000.00 1 658 707.81 0.03
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usD CAMDEN PROPERTY TRUST 3.50000% 14-15.09.24 1 250 000.00 1 299 192.25 0.02
usD CAMPBELL SOUP CO 3.30000% 18-15.03.21 3 205 000.00 3 242 112.93 0.06
usb CANADIAN IMPERIAL BK OF COM 3.10000% 19-02.04.24 5 500 000.00 5 608 754.80 0.11
usD CANADIAN NATIONAL RAILWAY CO 2.75000% 16-01.03.26 1 675 000.00 1 699 257.18 0.03
usD CANADIAN NATURAL RESOURCES LTD 3.80000% 14-15.04.24 1 000 000.00 1 043 956.90 0.02
usb CANADIAN NATURAL RESOURCES LTD 2.95000% 17-15.01.23 4 620 000.00 4 665 311.12 0.09
usD CANADIAN NATURAL RESOURCES LTD 3.85000% 17-01.06.27 310 000.00 320 688.52 0.01
usD CANADIAN PACIFIC RAILWAY CO 4.50000% 11-15.01.22 1 800 000.00 1 886 080.32 0.04
usb CAPITAL ONE FINANCIAL CORP 3.7500 14-24.04.24 2 200 000.00 2 314 329.38 0.04
usD CAPITAL ONE FINANCIAL CORP-SUB 3.75000% 16-28.07.26 2 165 000.00 2 218 025.83 0.04
usD CAPITAL ONE FINANCIAL CORP 3.30000% 17-30.10.24 2 800 000.00 2 899 040.76 0.06
usb CAPITAL ONE NA 2.95000% 14-23.07.21 3 800 000.00 3 831 334.04 0.07
usD CARDINAL HEALTH INC 3.20000% 13-15.03.23 5 659 000.00 5 736 434.36 0.11
usD CARDINAL HEALTH INC 3.07900% 17-15.06.24 1 920 000.00 1921 225.16 0.04
usb CBS CORP 2.90000% 16-15.01.27 1 000 000.00 974 801.82 0.02
usD CBS CORP 3.37500% 17-15.02.28 2 050 000.00 2 049 687.33 0.04
usD CBS CORP 3.70000% 14-15.08.24 3 000 000.00 3 112 839.60 0.06
usb CBS CORP 4.20000% 19-01.06.29 869 000.00 922 488.95 0.02
usD CCO LLC/CAPITAL 3.57900% 16-23.07.20 1 500 000.00 1 511 358.30 0.03
usD CCO LLC/CAPITAL 4.50000% 18-01.02.24 1 770 000.00 1 878 146.82 0.04
usb CELANESE US HOLDINGS LLC 3.50000% 19-08.05.24 2 368 000.00 2 432 181.33 0.05
usD CELGENE CORP 2.75000% 17-15.02.23 6 150 000.00 6 201 960.12 0.12
usD CELGENE CORP 3.25000% 18-20.02.23 8 850 000.00 9 061 098.16 0.17
usD CELGENE CORP 3.45000% 17-15.11.27 500 000.00 518 557.90 0.01
usD CELGENE CORP 3.87500% 15-15.08.25 3 735 000.00 3 972 153.82 0.08
usb CENOVUS ENERGY INC 4.25000% 17-15.04.27 3 375 000.00 3 476 274.64 0.07
usD CENTENE CORP 5.62500% 16-15.02.21 150 000.00 152 134.50 0.00
usD CENTERPOINT ENERGY INC 3.60000% 18-01.11.21 1 550 000.00 1 585 905.91 0.03
usb CENTERPOINT ENERGY INC 4.25000% 18-01.11.28 1 066 000.00 1 159 931.23 0.02
usD CENTERPOINT ENERGY RESOURCES CORP 3.55000% 18-01.04.23 1 510 000.00 1 557 393.77 0.03
usD CERRO DEL AGUILA SA-144A 4.12500% 17-16.08.27 1 018 000.00 1 045 995.00 0.02
usb CHUBB INA HOLDINGS INC 2.87500% 15-03.11.22 4 815 000.00 4 897 673.07 0.09
usD CHURCH & DWIGHT CO INC 3.15000% 17-01.08.27 2 610 000.00 2 640 310.46 0.05
usD CIGNA CORP 3.05000% 17-15.10.27 1 250 000.00 1 245 053.88 0.02
usb CIGNA CORP 3.25000% 15-15.04.25 4 550 000.00 4 623 333.26 0.09
usD CIGNA CORP 4.50000% 11-15.03.21 3 340 000.00 3 426 675.34 0.07
usD CISCO SYSTEMS INC 2.20000% 16-28.02.21 5 200 000.00 5 207 283.12 0.10
usb CIT GROUP INC 4.12500% 18-09.03.21 979 000.00 996 230.40 0.02
usD CIT GROUP INC 5.25000% 18-07.03.25 674 000.00 738 872.50 0.01
usD CITIGROUP INC 2.45000% 17-10.01.20 2 000 000.00 1 999 779.80 0.04
usb CITIGROUP INC 2.70000% 17-27.10.22 3 850 000.00 3 870 822.34 0.07
usD CITIGROUP INC 2.75000% 17-25.04.22 2 000 000.00 2 015 821.20 0.04
usD CITIGROUP INC 2.90000% 16-08.12.21 12 750 000.00 12 893 849.32 0.25
usb CITIGROUP INC 3.20000% 16-21.10.26 3 160 000.00 3 229 423.30 0.06
usD CITIGROUP INC 3.40000% 16-01.05.26 1 800 000.00 1 863 376.92 0.04
usD CITIGROUP INC 3.70000% 16-12.01.26 4 315 000.00 4 549 218.63 0.09
usD CITIGROUP INC 4.50000% 11-14.01.22 1 800 000.00 1 886 915.70 0.04
usD CITIGROUP INC-SUB 3.87500% 15-26.03.25 3 288 000.00 3 414 951.00 0.07
usb CITIGROUP INC-SUB 4.40000% 15-10.06.25 8 772 000.00 9 340 088.75 0.18
usD CITIGROUP INC-SUB 4.45000% 15-29.09.27 15 320 000.00 16 517 474.01 0.32
usD CITIZENS FINANCIAL GROUP INC-SUB 4.30000% 15-03.12.25 3 960 000.00 4 179 671.10 0.08
usb CK HUTCHISON INTNL 17 11 LTD-REG-S 2.75000% 17-29.03.23 1 950 000.00 1 953 656.25 0.04
usD CMS ENERGY CORP 2.95000% 16-15.02.27 1 650 000.00 1 633 168.37 0.03
usD CMS ENERGY CORP 3.00000% 16-15.05.26 1 700 000.00 1 714 780.82 0.03
usb CMS ENERGY CORP 3.87500% 14-01.03.24 1 500 000.00 1 566 562.80 0.03
usD CNA FINANCIAL CORP 3.95000% 14-15.05.24 3 560 000.00 3 748 640.49 0.07
usD CNA FINANCIAL CORP 3.90000% 19-01.05.29 3 490 000.00 3 665 315.97 0.07
usb CNH INDUSTRIAL CAPITAL LLC 3.87500% 16-15.10.21 8 655 000.00 8 855 449.80 0.17
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usD CNH INDUSTRIAL CAPITAL LLC 4.37500% 17-05.04.22 822 000.00 852 397.56 0.02
usD COLORADO INTERSTATE GAS/ ISSUING-REG-S 4.15000% 16-15.08.26 5 030 000.00 5 214 733.29 0.10
usb COLUMBIA PROPERTY TRUST OPERATING PARTN 3.65000% 16-15.08.26 2 100 000.00 2 086 922.29 0.04
usD COMCAST CORP 3.00000% 17-01.02.24 3 095 000.00 3 176 589.46 0.06
usD COMCAST CORP 3.55000% 18-01.05.28 2 926 000.00 3 097 090.24 0.06
usb COMCAST CORP 3.60000% 14-01.03.24 1 500 000.00 1 579 383.00 0.03
usD COMCAST CORP 3.70000% 18-15.04.24 2 385 000.00 2 521 925.71 0.05
usD COMCAST CORP 3.95000% 18-15.10.25 10 596 000.00 11 404 337.05 0.22
usb COMCAST CORP 4.15000% 18-15.10.28 6 125 000.00 6 750 397.42 0.13
usD COMCAST CORP 4.25000% 18-15.10.30 3 775 000.00 4 226 262.37 0.08
usD COMPASS BANK 3.50000% 18-11.06.21 1 975 000.00 2 007 961.37 0.04
usb CONAGRA BRANDS INC 4.30000% 18-01.05.24 8 110 000.00 8 612 412.88 0.16
usD CONAGRA BRANDS INC 4.85000% 18-01.11.28 2 720 000.00 3 015 783.68 0.06
usD CONAGRA INC 4.60000% 18-01.11.25 6 395 000.00 6 952 028.16 0.13
usb CONCHO RESOURCES INC 4.30000% 18-15.08.28 2 050 000.00 2 194 451.61 0.04
usD CONOCOPHILLIPS CO 4.95000% 16-15.03.26 735 000.00 837 307.81 0.02
usD CONSTELLATION BRANDS INC 4.25000% 13-01.05.23 1 250 000.00 1 321 681.50 0.03
usb CONSTELLATION BRANDS INC 2.70000% 17-09.05.22 1 965 000.00 1 971 088.95 0.04
usD CONSTELLATION BRANDS INC 4.40000% 18-15.11.25 3 415 000.00 3 742 728.33 0.07
usD CORP NACIONAL DEL COBRE DE CHILE-144A 3.62500% 17-01.08.27 579 000.00 602 521.88 0.01
usb CORPORATE OFFICE PROPERTIES LP 3.70000% 14-15.06.21 875 000.00 882 117.60 0.02
usD CRANE CO 4.45000% 13-15.12.23 1 760 000.00 1 848 403.21 0.04
usD CREDIT SUISSE GROUP AG-144A 3.57400% 17-09.01.23 1 900 000.00 1 932 334.39 0.04
usD CREDIT SUISSE GROUP AG-144A 4.28200% 17-09.01.28 4 530 000.00 4 792 235.81 0.09
usD CREDIT SUISSE GRP FDNG GUERNSEY 3.75000% 16-26.03.25 3 975 000.00 4 138 663.87 0.08
usb CREDIT SUISSE GRP FDNG GUERNSEY 2.75000% 16-26.03.20 1 600 000.00 1 602 653.60 0.03
usD CREDIT SUISSE GRP FDNG GUERNSEY 3.80000% 16-15.09.22 4 100 000.00 4 235 623.49 0.08
usD CREDIT SUISSE GRP FDNG GUERNSEY 3.80000% 16-09.06.23 3 000 000.00 3 110 098.80 0.06
usb CREDIT SUISSE-REG-S-SUB 6.50000% 13-08.08.23 2 400 000.00 2 651 932.80 0.05
usD CROWN CASTLE INTERNATIONAL CORP 4.87500% 14-15.04.22 3 545 000.00 3 754 487.17 0.07
usD CROWN CASTLE INTERNATIONAL CORP 3.40000% 16-15.02.21 3 500 000.00 3 540 999.70 0.07
usb CROWN CASTLE INTERNATIONAL CORP 3.70000% 16-15.05.26 2 250 000.00 2 350 861.20 0.04
usD CROWN CASTLE INTERNATIONAL CORP 3.15000% 18-15.07.23 2 317 000.00 2 362 254.95 0.05
usD CSX CORP 3.25000% 17-01.06.27 3 145 000.00 3 245 448.47 0.06
usb CUBESMART LP 4.37500% 19-15.02.29 6 265 000.00 6 711 353.69 0.13
usD CUBESMART LP 4.80000% 12-15.07.22 1 000 000.00 1 055 471.50 0.02
usD CVS HEALTH CORP 2.12500% 16-01.06.21 2 400 000.00 2 383 962.36 0.05
usb CVS HEALTH CORP 2.75000% 12-01.12.22 2 000 000.00 2 003 387.60 0.04
usD CVS HEALTH CORP 3.50000% 15-20.07.22 6 750 000.00 6 920 507.70 0.13
usD CVS HEALTH CORP 3.70000% 18-09.03.23 19 728 000.00 20 354 415.29 0.39
usb CVS HEALTH CORP 3.87500% 15-20.07.25 10 239 000.00 10 685 584.23 0.20
usD CVS HEALTH CORP 4.10000% 18-25.03.25 2 495 000.00 2 625 530.92 0.05
usD CVS HEALTH CORP 4.30000% 18-25.03.28 16 715 000.00 17 761 347.31 0.34
usb CVS HEALTH CORP 4.75000% 16-01.12.22 3 000 000.00 3 181 141.20 0.06
usD CVS HEALTH CORP 5.00000% 16-01.12.24 1 830 000.00 1 988 593.66 0.04
usD CVS HEALTH CORP 5.05000% 18-25.03.48 3 830 000.00 4 151 218.65 0.08
usb DANSKE BANK AS-144A 3.87500% 18-12.09.23 2 960 000.00 3 044 742.14 0.06
usD DANSKE BANK AS-144A 5.37500% 19-12.01.24 2 355 000.00 2 563 508.64 0.05
usb DDR CORP 3.62500% 15-01.02.25 1 550 000.00 1 576 734.40 0.03
usD DDR CORP 4.70000% 17-01.06.27 4 333 000.00 4 673 944.70 0.09
usD DELL INTERNATIONAL LLC / EMC CORP-REG-S 5.45000% 16-15.06.23 11 325 000.00 12 211 798.46 0.23
usb DELTA AIR LINES INC 2.87500% 17-13.03.20 2 600 000.00 2 600 426.14 0.05
usD DEUTSCHE BANK AG/NEW YORK NY 3.15000% 18-22.01.21 6 700 000.00 6 664 694.28 0.13
usD DEUTSCHE BANK AG/NEW YORK NY 3.95000% 18-27.02.23 435 000.00 438 736.22 0.01
usb DEUTSCHE BANK AG/NEW YORK NY 4.25000% 18-04.02.21 2 115 000.00 2 138 506.53 0.04
usD DIGITAL REALTY TRUST LP 2.75000% 17-01.02.23 1 500 000.00 1 499 319.44 0.03
usD DISCOVER BANK 4.20000% 13-08.08.23 750 000.00 794 796.98 0.02
usb DISCOVER BANK 4.65000% 18-13.09.28 3 250 000.00 3 580 368.03 0.07
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usD DISCOVERY COMMUNICATIONS LLC 3.45000% 15-15.03.25 1 035 000.00 1 049 758.58 0.02
usD DISCOVERY COMMUNICATIONS LLC 2.95000% 17-20.03.23 1 350 000.00 1 362 507.61 0.03
usb DISCOVERY COMMUNICATIONS LLC 3.95000% 17-20.03.28 1 265 000.00 1 305 848.49 0.03
usD DISCOVERY COMMUNICATIONS LLC 4.12500% 19-15.05.29 1 665 000.00 1 738 703.05 0.03
usD DOLLAR GENERAL CORP 3.25000% 13-15.04.23 1 600 000.00 1 640 191.52 0.03
usb DOLLAR TREE INC 3.70000% 18-15.05.23 3 563 000.00 3 673 918.69 0.07
usD DOLLAR TREE INC 4.00000% 18-15.05.25 2 590 000.00 2 699 186.89 0.05
usD DOLLAR TREE INC 4.20000% 18-15.05.28 2 725 000.00 2 839 466.62 0.05
usb DOMINION ENERGY INC 2.85000% 16-15.08.26 5 550 000.00 5 525 798.95 0.11
usD DOMINION ENERGY INC-SUB 2.00000% 19-15.08.24 2 700 000.00 2 723 762.43 0.05
usD DOW CHEMICAL CO 3.00000% 12-15.11.22 9 165 000.00 9 275 175.21 0.18
usb DR HORTON INC 2.55000% 17-01.12.20 6 100 000.00 6 095 706.33 0.12
usD DR HORTON INC 4.00000% 15-15.02.20 1 130 000.00 1 137 014.59 0.02
usD DTE ENERGY CO 2.85000% 16-01.10.26 1 900 000.00 1 896 765.74 0.04
usb DTE ENERGY CO 3.40000% 19-15.06.29 1 715 000.00 1 754 031.34 0.03
usD DTE ENERGY CO 3.70000% 18-01.08.23 6 760 000.00 7 042 392.92 0.13
usD DUKE ENERGY CORP 2.65000% 16-01.09.26 5 850 000.00 5 790 052.13 0.11
usb DUKE ENERGY CORP 3.15000% 17-15.08.27 1 415 000.00 1 446 255.51 0.03
usD DUKE ENERGY CORP 3.40000% 19-15.06.29 2 680 000.00 2 764 916.87 0.05
usD DUKE ENERGY CORP 3.75000% 14-15.04.24 1 700 000.00 1 786 022.21 0.03
usb DUKE ENERGY CORP 3.95000% 13-15.10.23 3 000 000.00 3 171 213.00 0.06
usD DUKE REALTY LP 3.62500% 13-15.04.23 2 250 000.00 2 324 287.57 0.04
usD DUPONT DE NEMOURS INC 4.20500% 18-15.11.23 5 000 000.00 5 322 681.00 0.10
usD DUPONT DE NEMOURS INC 4.49300% 18-15.11.25 3 328 000.00 3 643 746.66 0.07
usD EBAY INC 3.60000% 17-05.06.27 2 000 000.00 2 055 171.60 0.04
usb EDISON  INTERNATIONAL 2.40000% 17-15.09.22 1 325 000.00 1 297 148.08 0.02
usD EDISON INTERNATIONAL 4.12500% 18-15.03.28 944 000.00 969 321.29 0.02
usD EDP FINANCE BV-REG-S 3.62500% 17-15.07.24 2 200 000.00 2 272 591.20 0.04
usb EL PASO ELECTRIC CO 3.30000% 12-15.12.22 2 595 000.00 2 587 576.43 0.05
usD ELANCO ANIMAL HEALTH INC 3.91200% 19-27.08.21 1 520 000.00 1 552 299.24 0.03
usD ELI LILLY & CO 2.75000% 15-01.06.25 2 850 000.00 2 909 301.37 0.06
usb ELI LILLY & CO 3.37500% 19-15.03.29 2 565 000.00 2 729 298.51 0.05
usD EMPRESA NACIONAL DE ELECTRICIDAD SA/CHI 4.25000% 14-15.04.24 348 000.00 365 291.25 0.01
usD EMPRESA NACIONAL DEL PETROLEO-REG-S 3.75000% 16-05.08.26 213 000.00 218 317.02 0.00
usb ENBRIDGE ENERGY PARTNERS LP 5.87500% 15-15.10.25 1 650 000.00 1 909 482.96 0.04
usD ENCANA CORP 3.90000% 11-15.11.21 7 599 000.00 7 764 728.87 0.15
usD ENEL CHILE SA 4.87500% 18-12.06.28 1 726 000.00 1 886 463.98 0.04
usb ENEL FINANCE INTERNATIONAL NV-REG-S 3.62500% 17-25.05.27 1 850 000.00 1 877 750.00 0.04
usD ENERGY TRANSFER LP/REGENCY FIN CORP 5.00000% 14-01.10.22 5 045 000.00 5 348 173.22 0.10
usD ENERGY TRANSFER PARTNERS LP 4.65000% 11-01.06.21 2 300 000.00 2 379 913.04 0.05
usb ENERGY TRANSFER PARTNERS LP 3.60000% 13-01.02.23 1 800 000.00 1 843 473.24 0.04
usD ENERGY TRANSFER PARTNERS LP 4.15000% 13-01.10.20 3 925 000.00 3 983 179.09 0.08
usD ENERGY TRANSFER PARTNERS LP 4.75000% 15-15.01.26 2 155 000.00 2 321 420.09 0.04
usb ENERGY TRANSFER PARTNERS LP 4.95000% 18-15.06.28 1 500 000.00 1 637 981.70 0.03
usD ENI SPA-144A 4.00000% 18-12.09.23 1 485 000.00 1 550 014.34 0.03
usD ENTERGY CORP 4.00000% 15-15.07.22 2 330 000.00 2 424 258.52 0.05
usD ENTERPRISE PRODUCTS OPERATING LLC 2.85000% 16-15.04.21 4 645 000.00 4 674 335.96 0.09
usD ENTERPRISE PRODUCTS OPERATING LLC 3.12500% 19-31.07.29 5 300 000.00 5 330 268.83 0.10
usb EOG RESOURCES INC 2.62500% 12-15.03.23 1 431 000.00 1 444 083.92 0.03
usD EOG RESOURCES INC 4.15000% 16-15.01.26 800 000.00 875 737.68 0.02
usD EPR PROPERTIES 4.50000% 17-01.06.27 700 000.00 726 684.56 0.01
usb EPR PROPERTIES 4.75000% 16-15.12.26 1 780 000.00 1 886 742.15 0.04
usD EPR PROPERTIES 5.25000% 13-15.07.23 1 000 000.00 1 068 153.30 0.02
usD EQT CORP 2.50000% 17-01.10.20 420 000.00 416 941.70 0.01
usb EQT CORP 3.00000% 17-01.10.22 3 500 000.00 3 404 540.37 0.07
usD EQT CORP 3.90000% 17-01.10.27 1 505 000.00 1 344 254.68 0.03
usD EQT MIDSTREAM PARTNERS LP 5.50000% 18-15.07.28 645 000.00 648 138.89 0.01
usb EQT MIDSTREAM PARTNERS LP 4.75000% 18-15.07.23 3 380 000.00 3 458 930.43 0.07
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usD EQUIFAX INC 2.30000% 16-01.06.21 180 000.00 179 091.82 0.00
usD EQUINOR ASA 2.45000% 12-17.01.23 1 800 000.00 1 811 307.60 0.03
usb ESSEX PORTFOLIO LP 3.25000% 13-01.05.23 1 990 000.00 2 026 358.49 0.04
usD EVERSOURCE ENERGY 2.90000% 17-01.10.24 4 410 000.00 4 482 452.33 0.09
usD EXELON CORP 3.40000% 16-15.04.26 2 790 000.00 2 890 306.92 0.06
usb EXELON CORP-SUB STEP-UP 17-01.06.22 1 280 000.00 1 310 484.86 0.03
usD EXELON GENERATION CO LLC 2.95000% 15-15.01.20 2 820 000.00 2 823 239.06 0.05
usD EXPRESS SCRIPTS HOLDING CO 3.40000% 16-01.03.27 710 000.00 723 585.07 0.01
usb EXPRESS SCRIPTS HOLDING CO 3.00000% 16-15.07.23 2 106 000.00 2 130 630.51 0.04
usD FEDEX CORP 3.25000% 16-01.04.26 2 000 000.00 2 062 588.00 0.04
usD FIDELITY NATIONAL INFO SERVICES 3.87500% 14-05.06.24 183 000.00 193 373.96 0.00
usb FIDELITY NATIONAL INFO SERVICES 2.25000% 16-15.08.21 2 750 000.00 2 739 605.44 0.05
usD FIDELITY NATIONAL INFO SERVICES 3.75000% 19-21.05.29 760 000.00 804 963.88 0.02
usD FIRSTENERGY CORP 2.85000% 17-15.07.22 5 285 000.00 5 335 842.75 0.10
usb FIRSTENERGY CORP 3.90000% 17-15.07.27 1 205 000.00 1 273 547.75 0.02
usD FORD MOTOR CO 5.29100% 16-08.12.46 465 000.00 430 489.81 0.01
usD FORD MOTOR CREDIT CO LLC 5.75000% 11-01.02.21 2 035 000.00 2 114 330.00 0.04
usb FORD MOTOR CREDIT CO LLC 5.87500% 11-02.08.21 4 678 000.00 4 918 946.95 0.09
usD FORD MOTOR CREDIT CO LLC 4.25000% 12-20.09.22 3 735 000.00 3 837 618.00 0.07
usD FORD MOTOR CREDIT CO LLC 3.20000% 15-15.01.21 2 505 000.00 2 513 872.21 0.05
usb FORD MOTOR CREDIT CO LLC 3.09600% 16-04.05.23 6 200 000.00 6 122 847.39 0.12
usD FORD MOTOR CREDIT CO LLC 3.81000% 17-09.01.24 2 605 000.00 2 606 041.48 0.05
usD FORD MOTOR CREDIT CO LLC 3.33900% 17-28.03.22 3 495 000.00 3 496 333.35 0.07
usD FORD MOTOR CREDIT CO LLC 2.97900% 17-03.08.22 3 850 000.00 3 806 902.21 0.07
usD FORD MOTOR CREDIT CO LLC 3.81300% 18-12.10.21 1 400 000.00 1 419 747.28 0.03
usb FRESENIUS MED CARE US FIN 11 INC-144A 4.12500% 14-15.10.20 2 000 000.00 2 028 000.20 0.04
usD FRESENIUS MEDICAL CARE US FINANCE-144A 5.75000% 11-15.02.21 750 000.00 783 884.02 0.02
usD FRESENIUS US FINANCE 11 INC-144A 4.25000% 14-01.02.21 1 600 000.00 1 636 481.92 0.03
usb FS INVESTMENT CORP 4.25000% 14-15.01.20 4 330 000.00 4 346 629.80 0.08
usD FS KKR CAPITAL CORP 4.75000% 15-15.05.22 6 000 000.00 6 076 568.40 0.12
usD GATX CORP 4.35000% 18-15.02.24 5 425 000.00 5 742 453.64 0.11
usb GE CAPITAL INTL FUNDING CO 3.37300% 16-15.11.25 3 887 000.00 3 960 616.67 0.08
usD GE CAPITAL INTL FUNDING CO 2.34200% 16-15.11.20 1 730 000.00 1 722 566.96 0.03
usD GE CAPITAL INTL FUNDING CO 4.41800% 16-15.11.35 1 095 000.00 1 107 372.08 0.02
usb GENERAL ELECTRIC CO 3.37500% 14-11.03.24 3 500 000.00 3 589 332.95 0.07
usD GENERAL MILLS INC 4.00000% 18-17.04.25 4 255 000.00 4 515 903.83 0.09
usD GENERAL MOTORS FINANCIAL CO INC 4.37500% 14-25.09.21 735 000.00 758 064.67 0.01
usb GENERAL MOTORS FINANCIAL CO INC 4.00000% 15-15.01.25 2 875 000.00 2 926 374.24 0.06
usD GENERAL MOTORS FINANCIAL CO INC 4.20000% 16-01.03.21 2 525 000.00 2 578 710.03 0.05
usD GENERAL MOTORS FINANCIAL CO INC 3.50000% 17-07.11.24 6 175 000.00 6 209 781.92 0.12
usb GENERAL MOTORS FINANCIAL CO 3.85000% 18-05.01.28 665 000.00 655 330.37 0.01
usD GILEAD SCIENCES INC 3.50000% 14-01.02.25 1 030 000.00 1 079 759.09 0.02
usD GILEAD SCIENCES INC 3.65000% 15-01.03.26 4 314 000.00 4 552 175.51 0.09
usb GILEAD SCIENCES INC 1.95000% 16-01.03.22 2 600 000.00 2 579 245.92 0.05
usD GILEAD SCIENCES INC 2.50000% 16-01.09.23 1 205 000.00 1 210 520.83 0.02
usD GILEAD SCIENCES INC 2.95000% 16-01.03.27 1 245 000.00 1 259 275.79 0.02
usD GLAXOSMITHKLINE CAPITAL INC 3.37500% 18-15.05.23 2 675 000.00 2 769 690.45 0.05
usD GLAXOSMITHKLINE CAPITAL INC 3.62500% 18-15.05.25 2 500 000.00 2 653 589.25 0.05
usb GLP CAPITAL LP / GLP FINANC 11 INC 5.25000% 18-01.06.25 1 085 000.00 1 165 398.50 0.02
usD GOLDMAN SACHS GROUP INC 6.00000% 10-15.06.20 730 000.00 752 330.62 0.01
usD GOLDMAN SACHS GROUP INC 5.75000% 12-24.01.22 1 600 000.00 1 723 075.68 0.03
usb GOLDMAN SACHS GROUP INC-SUB 4.25000% 15-21.10.25 9 200 000.00 9 787 418.16 0.19
usD GOLDMAN SACHS GROUP INC/THE 3.00000% 17-26.04.22 4 390 000.00 4 425 166.09 0.08
usD GOLDMAN SACHS GROUP INC/THE 3.20000% 18-23.02.23 9 875 000.00 10 067 745.19 0.19
usb GOLDMAN SACHS GROUP INC 3.62500% 19-20.02.24 5 200 000.00 5 397 462.20 0.10
usD GOLDMAN SACHS GROUP INC 2.87500% 16-25.02.21 2 265 000.00 2 278 370.06 0.04
usD GOLDMAN SACHS GROUP INC/THE 3.50000% 16-16.11.26 3 430 000.00 3 524 767.47 0.07
usb GOLDMAN SACHS GROUP INC 2.30000% 16-13.12.19 2 000 000.00 1 999 254.10 0.04
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usD GRAPHIC PACKAGING INTERNATIONAL INC 4.12500% 16-15.08.24 416 000.00 426 400.00 0.01
usD HCA INC 4.12500% 19-15.06.29 7 685 000.00 7 872 283.44 0.15
usb HCA INC 4.75000% 12-01.05.23 2 500 000.00 2 668 163.00 0.05
usD HCA INC 5.37500% 18-01.09.26 1 469 000.00 1 590 192.50 0.03
usD HCA INC 5.87500% 19-01.02.29 1 214 000.00 1 355 127.50 0.03
usb HCP INC 3.25000% 19-15.07.26 1 978 000.00 2 001 190.28 0.04
usD HCP INC 3.40000% 15-01.02.25 6 000 000.00 6 164 050.20 0.12
usD HCP INC 3.87500% 14-15.08.24 2 690 000.00 2 849 645.31 0.05
usb HEALTHCARE REALTY TRUST 3.87500% 15-01.05.25 2 000 000.00 2 063 565.40 0.04
usD HEALTHCARE REALTY TRUST 3.62500% 17-15.01.28 1 836 000.00 1 873 914.32 0.04
usD HEALTHCARE TRUST OF AMERICA HOLDINGS LP 3.75000% 17-01.07.27 2 070 000.00 2 143 061.89 0.04
usb HESS CORP 3.50000% 14-15.07.24 1 035 000.00 1 042 248.93 0.02
usb HEWLETT PACKARD ENTERPRISE CO STEP-UP/DOWN 16-15.10.25 490 000.00 537 853.25 0.01
usD HEWLETT PACKARD ENTERPRISE CO 3.50000% 18-05.10.21 2 365 000.00 2 407 027.24 0.05
usb HEWLETT-PACKARD CO 3.75000% 10-01.12.20 69 000.00 70 122.48 0.00
usD HIGHWOODS REALTY LP 3.20000% 14-15.06.21 2 000 000.00 2 015 369.80 0.04
usD HOME DEPOT INC/THE 1.80000% 17-05.06.20 2 125 000.00 2 117 218.23 0.04
usb HOME DEPOT INC/THE 2.62500% 15-01.06.22 2 300 000.00 2 332 142.73 0.04
usD HOME DEPOT INC/THE 2.00000% 16-01.04.21 2 075 000.00 2 068 652.23 0.04
usD HOME DEPOT INC/THE 3.25000% 18-01.03.22 745 000.00 767 523.14 0.01
usb HOME DEPOT INC/THE 3.90000% 18-06.12.28 1 160 000.00 1 282 676.49 0.02
usD HOSPITALITY PROPERTIES TRUST 4.65000% 14-15.03.24 1 769 000.00 1 821 012.85 0.03
usD HOSPITALITY PROPERTIES TRUST 5.25000% 16-15.02.26 5 000 000.00 5 134 691.00 0.10
usD HSBC HOLDINGS PLC 2.95000% 16-25.05.21 7 000 000.00 7 053 634.70 0.14
usD HSBC HOLDINGS PLC 2.65000% 16-05.01.22 2 500 000.00 2 502 881.25 0.05
usb HSBC HOLDINGS PLC-SUB 4.25000% 14-14.03.24 6 831 000.00 7 158 956.99 0.14
usD HUDSON PACIFIC PROPERTIES LP 3.95000% 17-01.11.27 1 200 000.00 1 231 356.00 0.02
usD HUDSON PACIFIC PROPERTIES LP 4.65000% 19-01.04.29 850 000.00 921 913.48 0.02
usb HUMANA INC 2.90000% 17-15.12.22 3 750 000.00 3 787 770.76 0.07
usD HUNTINGTON BANCSHARES INC/OH 3.15000% 16-14.03.21 5 520 000.00 5 578 316.59 0.11
usD HUNTSMAN INTERNATIONAL LLC 4.50000% 19-01.05.29 1 012 000.00 1 042 680.70 0.02
usb HUSKY ENERGY INC 3.95000% 12-15.04.22 6 375 000.00 6 572 672.81 0.13
usD IHS MARKIT LTD 3.62500% 19-01.05.24 703 000.00 720 195.38 0.01
usD IHS MARKIT LTD 4.12500% 18-01.08.23 4 158 000.00 4 314 839.76 0.08
usb IMPERIAL BRANDS FINANCE PLC-144A 2.95000% 15-21.07.20 685 000.00 686 516.66 0.01
usD INDIANA MICHIGAN POWER CO 3.20000% 13-15.03.23 862 000.00 883 384.50 0.02
usD ING GROEP NV 3.55000% 19-09.04.24 1 950 000.00 2 018 273.01 0.04
usb ING GROEP NV 3.95000% 17-29.03.27 1 710 000.00 1 817 401.85 0.03
usD ING GROEP NV 4.05000% 19-09.04.29 1 761 000.00 1 899 673.47 0.04
usD INGERSOLL-RAND LUXEMBOURG FINANCE SA 2.62500% 14-01.05.20 1 375 000.00 1 374 636.26 0.03
usb INTEL CORP 2.87500% 17-11.05.24 1 600 000.00 1 639 821.44 0.03
usD INTERNATIONAL BUSINESS MACHINES CORP 3.37500% 13-01.08.23 2 471 000.00 2 562 123.80 0.05
usD INTERNATIONAL BUSINESS MACHINES CORP 3.00000% 19-15.05.24 1 660 000.00 1 698 461.54 0.03
usb INTERNATIONAL BUSINESS MACHINES CORP 3.30000% 19-15.05.26 1 650 000.00 1 713 375.51 0.03
usD INTERNATIONAL BUSINESS MACHINES CORP 3.50000% 19-15.05.29 3 095 000.00 3 243 681.33 0.06
usD INTERNATIONAL FLAVORS & FRAGRANCES INC 3.40000% 18-25.09.20 2 975 000.00 3 002 578.85 0.06
usb INTERNATIONAL FLAVORS & FRAGRANCES INC 4.45000% 18-26.09.28 1 955 000.00 2 137 092.02 0.04
usD INTERNATIONAL LEASE FINANCE CORP 4.62500% 13-15.04.21 2 500 000.00 2 578 405.00 0.05
usb INTERNATIONAL PAPER CO 3.00000% 16-15.02.27 495 000.00 493 364.95 0.01
usD INTERPUBLIC GROUP OF COS INC 3.75000% 18-01.10.21 1 614 000.00 1 653 744.10 0.03
usD ITC HOLDINGS CORP 3.65000% 14-15.06.24 2 833 000.00 2 951 246.87 0.06
usb ITC HOLDINGS CORP 3.25000% 16-30.06.26 1 350 000.00 1 382 248.80 0.03
usD ITC HOLDINGS CORP 4.05000% 13-01.07.23 675 000.00 705 545.16 0.01
usD JM SMUCKER CO/THE 2.50000% 15-15.03.20 578 000.00 577 687.48 0.01
usb JM SMUCKER CO/THE 3.00000% 15-15.03.22 950 000.00 958 963.72 0.02
usD JOHN DEERE CAPITAL CORP 3.65000% 18-12.10.23 2 845 000.00 2 999 335.28 0.06
usD JOHNSON & JOHNSON 2.90000% 17-15.01.28 2 055 000.00 2 123 799.75 0.04
usb JOHNSON CONTROLS INTERNATIONAL PLC STEP-UP 16-02.07.24 1 182 000.00 1 222 675.46 0.02
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usD JPMORGAN CHASE & CO 3.30000% 16-01.04.26 1 750 000.00 1 815 875.95 0.03
usD JPMORGAN CHASE & CO 3.20000% 16-15.06.26 7 930 000.00 8 177 742.71 0.16
usb JPMORGAN CHASE & CO 2.95000% 16-01.10.26 1 800 000.00 1 825 178.22 0.03
usD JPMORGAN CHASE & CO-SUB 3.87500% 14-10.09.24 22 223 000.00 23 325 996.38 0.45
usD JUNIPER NETWORKS INC 4.50000% 14-15.03.24 448 000.00 481 052.50 0.01
usb JUNIPER NETWORKS INC 4.35000% 15-15.06.25 510 000.00 542 621.84 0.01
usD KAISER FOUNDATION HOSPITALS 3.15000% 17-01.05.27 3 890 000.00 4 015 794.43 0.08
usD KEURIG DR PEPPER INC 3.20000% 11-15.11.21 3 545 000.00 3 574 683.71 0.07
usb KEYSIGHT TECHNOLOGIES INC 3.30000% 15-30.10.19 3 500 000.00 3 502 014.25 0.07
usD KILROY REALTY LP 3.45000% 17-15.12.24 1 756 000.00 1 805 552.74 0.03
usD KILROY REALTY LP 4.37500% 15-01.10.25 1 500 000.00 1 600 635.60 0.03
usb KIMBERLY-CLARK CORP 3.95000% 18-01.11.28 2 399 000.00 2 658 608.02 0.05
usD KIMCO REALTY CORP 3.40000% 15-01.11.22 2 000 000.00 2 046 106.20 0.04
usD KINDER MORGAN ENERGY PARTNERS LP 3.45000% 12-15.02.23 1 840 000.00 1 887 414.60 0.04
usb KINDER MORGAN ENERGY PARTNERS LP 4.25000% 14-01.09.24 5 100 000.00 5 415 194.28 0.10
usD KINDER MORGAN INC 3.15000% 17-15.01.23 7 475 000.00 7 599 335.41 0.15
usD KLA-TENCOR CORP 4.12500% 14-01.11.21 1 646 000.00 1 701 043.22 0.03
usb KOREA HYDRO&NUCLEAR POWER CO LTD-144A 3.75000% 18-25.07.23 6 450 000.00 6 728 962.49 0.13
usD KRAFT HEINZ FOODS CO 3.95000% 16-15.07.25 6 575 000.00 6 835 999.22 0.13
usD KRAFT HEINZ FOODS CO 4.00000% 18-15.06.23 6 211 000.00 6 495 803.55 0.12
usb KROGER CO 4.50000% 19-15.01.29 730 000.00 797 299.36 0.02
usD LAM RESEARCH CORP 3.75000% 19-15.03.26 1 133 000.00 1 194 762.78 0.02
usD LAREDO PETROLEUM 5.62500% 14-15.01.22 2 395 000.00 2 215 375.00 0.04
usD LEGGETT & PLATT INC 4.40000% 19-15.03.29 2 451 000.00 2 567 862.21 0.05
usD LEVEL 3 FINANCING INC 5.37500% 16-01.05.25 171 000.00 176 557.50 0.00
usb LEVEL 3 FINANCING INC 5.37500% 16-15.01.24 150 000.00 152 043.00 0.00
usD LG&E AND KU ENERGY LLC 4.37500% 12-01.10.21 2 000 000.00 2 064 571.40 0.04
usD LIBERTY PROPERTY LP 4.75000% 10-01.10.20 805 000.00 821 322.18 0.02
usb LIBERTY PROPERTY LP 3.37500% 12-15.06.23 1 000 000.00 1 024 910.20 0.02
usD LIBERTY PROPERTY LP 4.37500% 19-01.02.29 1 125 000.00 1 223 423.89 0.02
usD LIFE STORAGE LP 3.50000% 16-01.07.26 2 636 000.00 2 659 252.16 0.05
usb LIFE STORAGE LP 3.87500% 17-15.12.27 535 000.00 554 510.60 0.01
usD LINCOLN NATIONAL CORP 4.20000% 12-15.03.22 2 700 000.00 2 810 165.67 0.05
usD LINCOLN NATIONAL CORP 3.80000% 18-01.03.28 4 810 000.00 5 058 324.90 0.10
usb LLOYDS BANKING GROUP PLC 4.05000% 18-16.08.23 3 112 000.00 3 245 731.98 0.06
usD LLOYDS BANKING GROUP PLC-SUB 4.50000% 14-04.11.24 1 520 000.00 1 579 767.31 0.03
usD LLOYDS BANKING GROUP PLC 4.45000% 18-08.05.25 1 534 000.00 1 623 827.98 0.03
usb LLOYDS BANKING GROUP PLC 3.90000% 19-12.03.24 5 955 000.00 6 160 305.17 0.12
usD LOCKHEED MARTIN CORP 3.55000% 15-15.01.26 2 100 000.00 2 239 193.46 0.04
usD LOWE" S COS INC 3.65000% 19-05.04.29 1 260 000.00 1 318 169.16 0.03
usb MARATHON OIL CORP 2.70000% 15-01.06.20 3 200 000.00 3 201 652.80 0.06
usD MARATHON OIL CORP 6.80000% 02-15.03.32 1 080 000.00 1 350 429.84 0.03
usD MARKEL CORP 3.50000% 17-01.11.27 2 000 000.00 2 002 567.60 0.04
usb MARKEL CORP 4.90000% 12-01.07.22 1 765 000.00 1 872 143.09 0.04
usD MARRIOTT INTERNATIONAL INC/MD 3.60000% 19-15.04.24 2 455 000.00 2 559 348.30 0.05
usD MARRIOTT INTERNATIONAL INC/MD 3.12500% 14-15.10.21 1 900 000.00 1 919 229.33 0.04
usb MARRIOTT INTERNATIONAL INC/MD 3.12500% 16-15.06.26 1 400 000.00 1 412 274.08 0.03
usD MARS INC-REG-S 2.70000% 19-01.04.25 2 650 000.00 2 696 337.37 0.05
usb MARSH & MCLENNAN COS INC 3.30000% 16-14.03.23 2 550 000.00 2 618 735.25 0.05
usb MARTIN MARIETTA MATERIALS INC 3.50000% 17-15.12.27 1 205 000.00 1 209 660.94 0.02
usD MASTERCARD INC 2.95000% 19-01.06.29 2 775 000.00 2 854 580.34 0.05
usb MCKESSON CORP 3.95000% 18-16.02.28 1 020 000.00 1 058 630.26 0.02
usD MEAD JOHNSON NUTRITION CO 4.12500% 15-15.11.25 1 583 000.00 1 723 262.03 0.03
usD MEDTRONIC INC 3.15000% 15-15.03.22 1 336 000.00 1 369 400.27 0.03
usb MERCK & CO INC 2.90000% 19-07.03.24 3 525 000.00 3 633 963.74 0.07
usD MERCK & CO INC 3.40000% 19-07.03.29 4 975 000.00 5 296 076.05 0.10
usD METROPOLITAN LIFE GLOBAL FUNDING-REG-S 3.45000% 16-18.12.26 2 200 000.00 2 311 125.30 0.04
usb MEXICHEM SAB DE CV-144A 4.00000% 17-04.10.27 2 200 000.00 2 224 722.50 0.04
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usD MICROSOFT CORP 2.37500% 13-01.05.23 4 470 000.00 4 514 354.02 0.09
usD MICROSOFT CORP 2.37500% 15-12.02.22 4 300 000.00 4 331 441.60 0.08
usb MICROSOFT CORP 3.30000% 17-06.02.27 11 507 000.00 12 192 736.65 0.23
usD MID-AMERICA APARTMENTS LP 4.30000% 13-15.10.23 1 000 000.00 1 061 712.90 0.02
usD MID-AMERICA APARTMENTS LP 3.75000% 14-15.06.24 1 300 000.00 1 350 376.95 0.03
usb MINERVA LUXEMBOURG SA-144A 6.50000% 16-20.09.26 280 000.00 286 300.00 0.01
usD MITSUBISHI UFJ FINANCIAL GROUP INC 2.99800% 17-22.02.22 400 000.00 404 720.00 0.01
usD MITSUBISHI UFJ FINANCIAL GROUP INC 3.45500% 18-02.03.23 5 320 000.00 5 472 843.60 0.10
usb MITSUBISHI UFJ FINANCIAL GROUP INC 3.76100% 18-26.07.23 1 070 000.00 1 114 661.80 0.02
usD MITSUBISHI UFJ FINANCIAL GROUP INC 3.40700% 19-07.03.24 7 850 000.00 8 095 705.00 0.16
usD MITSUBISHI UFJ FINANCIAL GROUP INC 3.74100% 19-07.03.29 2 550 000.00 2 705 448.00 0.05
usb MITSUBISHI UFJ FINANCIAL GROUP INC 2.62300% 19-18.07.22 1 600 000.00 1 603 536.00 0.03
usD MOLINA HEALTHCARE INC 5.37500% 16-15.11.22 1 685 000.00 1 759 257.95 0.03
usD MOLSON COORS BREWING CO 3.00000% 16-15.07.26 1 695 000.00 1 691 063.16 0.03
usb MOODY" S CORP 2.75000% 17-15.12.21 2 500 000.00 2 515 063.00 0.05
usD MOODY’ S CORP 3.25000% 18-07.06.21 2 000 000.00 2 028 277.20 0.04
usD MOODY’ S CORP 4.50000% 12-01.09.22 3 110 000.00 3 286 406.66 0.06
usb MORGAN STANLEY 2.50000% 16-21.04.21 2 915 000.00 2 920 554.53 0.06
usD MORGAN STANLEY 2.62500% 16-17.11.21 5 405 000.00 5 434 820.47 0.10
usD MORGAN STANLEY 2.75000% 17-19.05.22 6 480 000.00 6 526 993.61 0.12
usb MORGAN STANLEY 3.62500% 17-20.01.27 2 200 000.00 2 299 029.70 0.04
usD MORGAN STANLEY 5.50000% 11-28.07.21 1 110 000.00 1 173 833.10 0.02
usD MORGAN STANLEY-SUB 5.00000% 13-24.11.25 5 935 000.00 6 558 793.43 0.13
usD MOSAIC CO 3.25000% 17-15.11.22 4 525 000.00 4 598 362.47 0.09
usD MOTOROLA SOLUTIONS INC 4.00000% 14-01.09.24 3 000 000.00 3 115 728.60 0.06
usb MPLX LP 3.37500% 18-15.03.23 3 120 000.00 3 193 962.10 0.06
usD MPLX LP 4.12500% 17-01.03.27 3 390 000.00 3 531 314.52 0.07
usD MPLX LP 4.87500% 16-01.12.24 7 905 000.00 8 614 431.85 0.16
usb NATIONAL AUSTRALIA BANK LTD/NY 1.87500% 16-12.07.21 2 485 000.00 2 465 655.10 0.05
usD NATIONAL OILWELL VARCO INC 2.60000% 12-01.12.22 1 305 000.00 1 299 387.59 0.02
usD NATIONAL RETAIL PROPERTIES INC 3.80000% 07-15.10.22 2 000 000.00 2 067 895.20 0.04
usb NATIONAL RETAIL PROPERTIES INC 3.90000% 14-15.06.24 1 931 000.00 2 018 386.24 0.04
usD NATIONAL RETAIL PROPERTIES INC 4.30000% 18-15.10.28 2 640 000.00 2 872 782.80 0.05
usD NATIONWIDE BUILDING SOCIETY-144A-SUB 4.00000% 16-14.09.26 2 095 000.00 2 103 777.21 0.04
usb NATWEST MARKETS PLC-144A 3.62500% 19-29.09.22 6 910 000.00 7 004 622.08 0.13
usD NESTLE HOLDINGS INC-REG-S 3.35000% 18-24.09.23 2 670 000.00 2 771 007.17 0.05
usD NEVADA POWER CO 3.70000% 19-01.05.29 2 550 000.00 2 749 852.94 0.05
usb NEWELL BRANDS INC 3.85000% 16-01.04.23 3 115 000.00 3 155 301.56 0.06
usD NEWFIELD EXPLORATION CO 5.37500% 15-01.01.26 2 816 000.00 3 079 282.20 0.06
usD NEWMONT GOLDCORP CORP 5.12500% 09-01.10.19 2 415 000.00 2 425 382.81 0.05
usb NISOURCE INC 2.65000% 17-17.11.22 2 563 000.00 2 576 751.52 0.05
usD NISOURCE INC 3.49000% 17-15.05.27 4 220 000.00 4 374 763.43 0.08
usD NOBLE ENERGY INC 3.90000% 14-15.11.24 2 755 000.00 2 869 292.83 0.05
usb NOBLE ENERGY INC 4.15000% 11-15.12.21 2 800 000.00 2 886 120.72 0.06
usD NORDEA BANK ABP-REG-S 3.75000% 18-30.08.23 2 774 000.00 2 884 987.74 0.06
usD NORFOLK SOUTHERN CORP 3.80000% 18-01.08.28 2 645 000.00 2 867 614.84 0.05
usD NORFOLK SOUTHERN CORP 3.65000% 18-01.08.25 1 730 000.00 1 829 709.42 0.04
usD NORTHROP GRUMMAN CORP 2.55000% 17-15.10.22 2 500 000.00 2 508 719.25 0.05
usb NUTRIEN LTD 4.20000% 19-01.04.29 1 245 000.00 1 343 704.60 0.03
usD 0" REILLY AUTOMOTIVE INC 3.55000% 16-15.03.26 825 000.00 855 167.28 0.02
usD 0" REILLY AUTOMOTIVE INC 3.60000% 17-01.09.27 2 250 000.00 2 333 469.60 0.04
usb OCCIDENTAL PETROLEUM CORP 3.40000% 16-15.04.26 850 000.00 864 331.09 0.02
usD OMEGA HEALTHCARE INVESTORS INC 4.50000% 15-15.01.25 1 550 000.00 1 618 765.44 0.03
usD OMEGA HEALTHCARE INVESTORS INC 5.25000% 16-15.01.26 2 606 000.00 2 831 403.36 0.05
usb ONCOR ELECTRIC DELIVERY CO 4.10000% 19-15.11.48 1 200 000.00 1 359 024.48 0.03
usD ONEOK INC 4.25000% 12-01.02.22 1 830 000.00 1 889 137.55 0.04
usD ONEOK INC 4.35000% 19-15.03.29 2 426 000.00 2 589 478.43 0.05
usb ONEOK INC 4.55000% 18-15.07.28 1 980 000.00 2 134 724.33 0.04
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usD ONEOK PARTNERS LP 3.80000% 15-15.03.20 2 600 000.00 2 613 978.90 0.05
usD ONEOK PARTNERS LP 4.90000% 15-15.03.25 1 510 000.00 1 639 361.40 0.03
usb ORACLE CORP 1.90000% 16-15.09.21 2 100 000.00 2 084 194.56 0.04
usD ORACLE CORP 2.40000% 16-15.09.23 7 755 000.00 7 784 731.11 0.15
usD ORACLE CORP 2.95000% 15-15.05.25 6 225 000.00 6 386 485.83 0.12
usb ORACLE CORP 2.95000% 17-15.11.24 3 410 000.00 3 505 696.88 0.07
usD ORANGE SA 1.62500% 16-03.11.19 7 000 000.00 6 986 837.34 0.13
usD OWENS CORNING 3.40000% 16-15.08.26 1 600 000.00 1 575 610.69 0.03
usb PACKAGING CORP OF AMERICA 2.45000% 17-15.12.20 2 000 000.00 1 998 769.48 0.04
usD PANASONIC CORP-144A 2.67900% 19-19.07.24 4 730 000.00 4 735 912.50 0.09
usD PENTAIR FINANCE SARL 4.50000% 19-01.07.29 1 865 000.00 1 910 389.99 0.04
usb PEPSICO INC 2.00000% 17-15.04.21 2 620 000.00 2 613 512.62 0.05
usD PEPSICO INC 2.25000% 17-02.05.22 1 950 000.00 1 955 967.78 0.04
usD PEPSICO INC 3.00000% 17-15.10.27 4 300 000.00 4 482 261.95 0.09
usb PERSHING SQUARE HOLDINGS LTD-144A 5.50000% 15-15.07.22 5 800 000.00 6 072 600.00 0.12
usD PETROBRAS GLOBAL FINANCE BV 6.25000% 14-17.03.24 285 000.00 317 156.89 0.01
usD PETROLEOS MEXICANOS 6.50000% 18-23.01.29 2 490 000.00 2 429 461.88 0.05
usb PFIZER INC 2.80000% 19-11.03.22 10 525 000.00 10 708 327.60 0.21
usD PFIZER INC 3.20000% 18-15.09.23 2 850 000.00 2 958 165.77 0.06
usD PHILIP MORRIS INTERNATIONAL INC 2.12500% 16-10.05.23 2 000 000.00 1 975 236.18 0.04
usb PHILIP MORRIS INTERNATIONAL INC 2.87500% 19-01.05.24 2 725 000.00 2 763 662.03 0.05
usD PHILLIPS 66 PARTNERS LP 3.75000% 17-01.03.28 2 840 000.00 2 914 922.61 0.06
usD PIEDMONT NATURAL GAS CO INC 3.50000% 19-01.06.29 1 320 000.00 1 385 195.46 0.03
usb PLAINS ALL AMERICAN PIPELINE LP 5.75000% 09-15.01.20 395 000.00 399 986.92 0.01
usD PLAINS ALL AMERICAN PIPELINE LP 3.65000% 12-01.06.22 2 400 000.00 2 452 181.28 0.05
usb PLAINS ALL AMERICAN PIPELINE LP 2.60000% 14-15.12.19 3 000 000.00 2 996 397.99 0.06
usD PNC BANK NATIONAL ASSOCIATION-SUB 3.80000% 13-25.07.23 7 755 000.00 8 117 478.01 0.16
usD PNC BANK NATIONAL ASSOCIATION-SUB 4.20000% 13-01.11.25 770 000.00 833 543.94 0.02
usb PNC FINANCIAL SERVICES GROUP INC/THE 3.45000% 19-23.04.29 7 509 000.00 7 880 072.26 0.15
usD PPL CAPITAL FUNDING INC 3.95000% 14-15.03.24 4 330 000.00 4 519 200.22 0.09
usD PRINCIPAL FINANCIAL GROUP 3.40000% 15-15.05.25 2 747 000.00 2 860 533.51 0.05
usb PRINCIPAL FINANCIAL GROUP 3.10000% 16-15.11.26 3 750 000.00 3 815 970.00 0.07
usD PROGRESS ENERGY INC 4.40000% 11-15.01.21 5 000 000.00 5 114 446.50 0.10
usD PSEG POWER LLC 3.00000% 16-15.06.21 3 765 000.00 3 793 053.77 0.07
usb PUBLIC SERVICE CO OF NEW MEXICO 3.85000% 15-01.08.25 1 000 000.00 1 031 826.90 0.02
usD PUBLIC SERVICE ENTERPRISE GROUP INC 2.87500% 19-15.06.24 2 850 000.00 2 882 794.38 0.06
usD PUBLIC STORAGE 3.38500% 19-01.05.29 2 100 000.00 2 203 695.27 0.04
usb PULTEGROUP INC 5.00000% 16-15.01.27 445 000.00 468 362.50 0.01
usD QATAR, STATE OF-144A 3.87500% 18-23.04.23 1 819 000.00 1 914 497.50 0.04
usD QATAR, STATE OF-144A 4.00000% 19-14.03.29 882 000.00 961 931.25 0.02
usb QATAR, STATE OF-144A 4.81700% 19-14.03.49 1 450 000.00 1 676 562.50 0.03
usD QUALCOMM INC 2.60000% 17-30.01.23 6 885 000.00 6 910 950.26 0.13
usD QUALCOMM INC 3.45000% 15-20.05.25 2 000 000.00 2 083 106.60 0.04
usb QUEST DIAGNOSTICS INC 3.45000% 16-01.06.26 2 110 000.00 2 187 644.20 0.04
usD QUESTAR MARKET RESOURCES INC 6.87500% 10-01.03.21 3 037 000.00 3 037 000.00 0.06
usD QWEST CORP 6.75000% 11-01.12.21 1 090 000.00 1 170 278.50 0.02
usb RABOBANK NEDERLAND NV-SUB 4.37500% 15-04.08.25 5 870 000.00 6 227 368.53 0.12
usD RABOBANK NEDERLAND NV-SUB 3.75000% 16-21.07.26 1 504 000.00 1 542 810.27 0.03
usb RABOBANK NEDERLAND-SUB 4.62500% 13-01.12.23 5 000 000.00 5 356 657.50 0.10
usD RAYMOND JAMES FINANCIAL INC 5.62500% 12-01.04.24 2 000 000.00 2 251 129.20 0.04
usD REALTY INCOME CORP 3.25000% 12-15.10.22 2 000 000.00 2 048 469.60 0.04
usb REALTY INCOME CORP 3.87500% 18-15.04.25 4 535 000.00 4 830 430.76 0.09
usD REALTY INCOME CORP 3.25000% 19-15.06.29 4 561 000.00 4 667 815.43 0.09
usD REALTY INCOME CORP 4.12500% 14-15.10.26 1 000 000.00 1 088 366.80 0.02
usb REGENCY CENTERS LP 3.75000% 14-15.06.24 1 110 000.00 1 153 754.10 0.02
usD REGENCY CENTERS LP 3.60000% 17-01.02.27 2 030 000.00 2 110 675.04 0.04
usD REGENCY CENTERS LP 4.12500% 18-15.03.28 1 600 000.00 1 724 874.24 0.03
usb REGIONS FINANCIAL CORP 3.80000% 18-14.08.23 4 735 000.00 4 959 628.40 0.10
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usD RELX CAPITAL INC 4.00000% 19-18.03.29 2 940 000.00 3 141 772.49 0.06
usD REPUBLIC SERVICES INC 2.90000% 16-01.07.26 2 445 000.00 2 472 289.62 0.05
usb REPUBLIC SERVICES INC 3.95000% 18-15.05.28 1 944 000.00 2 112 896.08 0.04
usD REPUBLIC SERVICES INC 2.50000% 19-15.08.24 2 500 000.00 2 496 022.15 0.05
usD REPUBLIC SERVICES INC 5.50000% 10-15.09.19 1 000 000.00 1 003 500.00 0.02
usb REYNOLDS GROUP INC/LLC/LUX 5.75000% 12-15.10.20 960 000.00 933 720.55 0.02
usD RIO TINTO FINANCE USA LTD 3.75000% 15-15.06.25 2 585 000.00 2 755 816.80 0.05
usD ROCKWELL COLLINS INC 2.80000% 17-15.03.22 2 215 000.00 2 237 399.19 0.04
usb ROGERS COMMUNICATIONS INC 3.62500% 15-15.12.25 1 520 000.00 1 606 498.64 0.03
usD ROGERS COMMUNICATIONS INC 2.90000% 16-15.11.26 2 000 000.00 2 011 193.00 0.04
usD ROYAL BANK OF SCOTLAND GROUP PLC-SUB 6.10000% 13-10.06.23 3 145 000.00 3 383 264.89 0.06
usb ROYAL BANK OF SCOTLAND GROUP PLC 3.87500% 16-12.09.23 4 075 000.00 4 149 568.01 0.08
usD ROYAL BANK OF SCOTLAND PLC-SUB 5.12500% 14-28.05.24 2 115 000.00 2 213 852.14 0.04
usD ROYAL CARIBBEAN CRUISES LTD 2.65000% 17-28.11.20 1 980 000.00 1 982 755.57 0.04
usb SALESFORCE.COM INC 3.25000% 18-11.04.23 5 382 000.00 5 576 154.04 0.11
usD SANDS CHINA LTD 4.60000% 19-08.08.23 800 000.00 850 232.96 0.02
usD SANTANDER HOLDINGS USA INC 4.40000% 18-13.07.27 4 500 000.00 4 759 431.30 0.09
usb SANTANDER HOLDINGS USA INC 3.40000% 18-18.01.23 577 000.00 585 439.89 0.01
usD SANTANDER HOLDINGS USA INC 4.45000% 18-03.12.21 1 290 000.00 1 336 941.17 0.03
usD SANTANDER HOLDINGS USA INC 3.50000% 19-07.06.24 2 346 000.00 2 377 760.38 0.05
usb SANTANDER UK GROUP HOLD PLC 2.87500% 15-16.10.20 2 500 000.00 2 503 154.75 0.05
usD SANTANDER UK GROUP HOLD PLC 3.57100% 17-10.01.23 6 370 000.00 6 444 978.72 0.12
usD SANTANDER UK PLC 3.40000% 18-01.06.21 2 820 000.00 2 864 044.73 0.05
usD SASOL FINANCING USA LLC 5.87500% 18-27.03.24 1 070 000.00 1 147 040.00 0.02
usD SAUDI GOVERNMENT [INTERNATIONAL BD-144A 4.37500% 19-16.04.29 1 068 000.00 1 178 538.00 0.02
usb SEMPRA ENERGY 2.90000% 18-01.02.23 1 500 000.00 1 512 684.90 0.03
usD SEMPRA ENERGY 3.40000% 18-01.02.28 5 487 000.00 5 561 760.92 0.11
usD SENIOR HOUSING PROPERTIES TRUST 6.75000% 10-15.04.20 820 000.00 825 918.19 0.02
usb SENIOR HOUSING PROPERTIES TRUST 6.75000% 11-15.12.21 1 450 000.00 1 543 372.03 0.03
usD SHELL INTERNATIONAL FINANCE BV 3.50000% 18-13.11.23 2 600 000.00 2 729 456.08 0.05
usD SHIRE ACQUISITIONS INVT IRELAND DAC 1.90000% 16-23.09.19 3 100 000.00 3 097 516.84 0.06
usb SHIRE ACQUISITIONS INVT IRELAND DAC 2.40000% 16-23.09.21 8 705 000.00 8 685 150.85 0.17
usD SHIRE ACQUISITIONS INVT IRELAND DAC 2.87500% 16-23.09.23 6 955 000.00 7 027 919.00 0.13
usD SHIRE ACQUISITIONS INVT IRELAND DAC 3.20000% 16-23.09.26 3 015 000.00 3 064 200.28 0.06
usb SIMON PROPERTY GROUP LP 3.30000% 16-15.01.26 1 700 000.00 1 762 641.43 0.03
usD SIMON PROPERTY GROUP LP 2.62500% 17-15.06.22 850 000.00 858 689.81 0.02
usD SK TELECOM CO LTD-144A 3.75000% 18-16.04.23 2 505 000.00 2 593 752.15 0.05
usb SM ENERGY CO 6.75000% 16-15.09.26 6 250 000.00 5 625 000.00 0.11
usD SOUTHERN CO 2.75000% 15-15.06.20 3 200 000.00 3 206 438.08 0.06
usD SOUTHERN CO 3.25000% 16-01.07.26 615 000.00 627 574.78 0.01
usb SOUTHERN CO GAS CAPITAL CORP 3.25000% 16-15.06.26 1 665 000.00 1 691 986.81 0.03
usD SOUTHWEST GAS CORP 3.70000% 18-01.04.28 1 250 000.00 1 318 487.12 0.03
usD SOUTHWESTERN ELECTRIC POWER 3.55000% 12-15.02.22 1 000 000.00 1 020 725.20 0.02
usb SPECTRA ENERGY PARTNERS LP 3.50000% 15-15.03.25 900 000.00 929 853.54 0.02
usD SPIRE INC 3.54300% 17-27.02.24 1 500 000.00 1 524 464.40 0.03
usD SPIRIT REALTY LP 4.00000% 19-15.07.29 3 829 000.00 3 912 035.69 0.07
usD SPIRIT REALTY LP 4.45000% 17-15.09.26 1 985 000.00 2 084 252.97 0.04
usD SPRINT CORP 7.62500% 18-01.03.26 163 000.00 182 157.39 0.00
usb STARBUCKS CORP 3.80000% 18-15.08.25 4 368 000.00 4 641 851.76 0.09
usD STATE STREET CORP-SUB 3.10000% 13-15.05.23 1 900 000.00 1 945 270.16 0.04
usD STORE CAPITAL CORP 4.62500% 19-15.03.29 892 000.00 951 644.92 0.02
usb STRYKER CORP 2.62500% 16-15.03.21 1 323 000.00 1 326 934.47 0.03
usD STRYKER CORP 3.50000% 16-15.03.26 1 000 000.00 1 051 238.70 0.02
usD SUMITOMO MITSUI FIN GP INC 2.78400% 17-12.07.22 5 150 000.00 5 189 500.50 0.10
usb SUMITOMO MITSUI FIN GP INC 3.10200% 18-17.01.23 9 600 000.00 9 772 320.00 0.19
usD SUMITOMO MITSUI FIN GP INC 3.74800% 18-19.07.23 2 740 000.00 2 864 690.55 0.05
usD SUNOCO LOGISTICS PARTNERS OPERATIONS LP 3.90000% 16-15.07.26 750 000.00 768 090.98 0.01
usb SUNOCO LOGISTICS PARTNERS OPERATIONS LP 4.00000% 17-01.10.27 1 000 000.00 1 031 918.20 0.02
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usD SUNTRUST BANK 4.05000% 18-03.11.25 5 250 000.00 5 662 076.18 0.11
usD SYNCHRONY BANK 3.00000% 17-15.06.22 5 000 000.00 5 030 602.00 0.10
usb SYNCHRONY FINANCIAL 4.25000% 14-15.08.24 544 000.00 569 828.09 0.01
usD SYNCHRONY FINANCIAL 4.50000% 15-23.07.25 4 550 000.00 4 813 632.46 0.09
usD SYNCHRONY FINANCIAL 3.95000% 17-01.12.27 586 000.00 594 137.08 0.01
usb SYNCHRONY FINANCIAL 4.37500% 19-19.03.24 389 000.00 409 622.37 0.01
usD T-MOBILE USA INC 4.75000% 18-01.02.28 56 000.00 57 540.00 0.00
usD T-MOBILE USA INC 6.00000% 14-01.03.23 134 000.00 136 316.86 0.00
usb T-MOBILE USA INC 6.50000% 13-15.01.24 657 000.00 680 816.25 0.01
usD TAKEDA PHARMACEUTICAL CO LTD-144A 4.40000% 18-26.11.23 2 853 000.00 3 047 517.54 0.06
usD TAQA ABU DHABI NATIONAL ENERGY CO-144A 4.37500% 18-23.04.25 2 229 000.00 2 381 547.18 0.05
usb TARGET CORP 3.37500% 19-15.04.29 2 670 000.00 2 829 050.57 0.05
usD TD AMERITRADE HOLDING COPR 3.75000% 18-01.04.24 5 000 000.00 5 276 166.50 0.10
usD TELEFLEX INC 4.62500% 17-15.11.27 172 000.00 178 604.80 0.00
usb TELEFONICA EMISIONES SAU 5.46200% 11-16.02.21 1 700 000.00 1 773 975.67 0.03
usD TELEFONICA EMISIONES SA 4.10300% 17-08.03.27 2 440 000.00 2 593 633.87 0.05
usD TENET HEALTHCARE CORP 4.75000% 12-01.06.20 500 000.00 506 250.00 0.01
usb TENET HEALTHCARE CORP 4.62500% 17-15.07.24 225 000.00 228 825.00 0.00
usb TEVA PHARMACEUTICAL FINANCE NL 111 BV 2.20000% 16-21.07.21 5 940 000.00 5 598 450.00 0.11
usD TEVA PHARMACEUTICAL FINANCE NL 111 BV 3.15000% 16-01.10.26 6 750 000.00 5 298 750.00 0.10
usb TEXAS INSTRUMENTS INC 2.90000% 17-03.11.27 2 019 000.00 2 082 928.00 0.04
usD THE HERSHEY CO 3.10000% 18-15.05.21 2 015 000.00 2 047 423.16 0.04
usD THERMO FISHER SCIENTIFIC INC 3.00000% 16-15.04.23 2 000 000.00 2 040 516.60 0.04
usD TIME WARNER CABLE LLC 5.00000% 09-01.02.20 1 000 000.00 1 011 522.40 0.02
usD TOTAL CAPITAL INTERNATIONAL SA 3.75000% 14-10.04.24 1 200 000.00 1 275 566.88 0.02
usb TOTAL CAPITAL INTERNATIONAL SA 3.45500% 19-19.02.29 1 040 000.00 1 109 888.83 0.02
usD TOTAL CAPITAL SA 3.88300% 18-11.10.28 4 405 000.00 4 845 722.45 0.09
usD TOTAL SYSTEM SERVICES INC 3.80000% 16-01.04.21 2 515 000.00 2 559 564.04 0.05
usb TOYOTA INDUSTRIES CORP-144A 3.11000% 19-12.03.22 4 500 000.00 4 566 915.00 0.09
usD TOYOTA MOTOR CORP 2.15700% 19-02.07.22 2 250 000.00 2 243 779.45 0.04
usD TRANSCANADA PIPELINES LTD 2.50000% 12-01.08.22 1 950 000.00 1 945 162.50 0.04
usb TRANSCANADA PIPELINES LTD 4.25000% 18-15.05.28 2 482 000.00 2 682 645.87 0.05
usD TRANSOCEAN PROTEUS LTD-144A 6.25000% 16-01.12.24 150 000.00 117 000.00 0.00
usD TRIMBLE INC 4.15000% 18-15.06.23 1 460 000.00 1 519 997.53 0.03
usb TRINITY ACQUISITION PLC 4.40000% 16-15.03.26 700 000.00 752 036.74 0.01
usD TRIVIUM PACKAGING FINANCE BV-144A 5.50000% 19-15.08.26 250 000.00 257 812.50 0.00
usD TUCSON ELECTRIC POWER CO 5.15000% 11-15.11.21 220 000.00 230 139.05 0.00
usb TYCO ELECTRONICS GROUP SA 3.45000% 14-01.08.24 690 000.00 713 324.42 0.01
usD TYSON FOODS INC 3.95000% 14-15.08.24 2 000 000.00 2 113 765.00 0.04
usD TYSON FOODS INC 4.00000% 19-01.03.26 7 048 000.00 7 530 646.34 0.14
usb UBS GROUP FUNDING SWISS AG-144A 4.12500% 16-15.04.26 2 000 000.00 2 138 753.80 0.04
usD UBS GROUP FUNDING SWISS AG-REG-S 4.12500% 15-24.09.25 2 100 000.00 2 238 737.97 0.04
usD UBS GROUP FUNDING SWISS AG-REG-S 3.00000% 16-15.04.21 2 500 000.00 2 520 309.25 0.05
usb UDR INC 3.70000% 13-01.10.20 2 000 000.00 2 023 143.60 0.04
usD UNILEVER CAPITAL CORP 2.75000% 18-22.03.21 2 740 000.00 2 761 042.10 0.05
usD UNION ELECTRIC CO 2.95000% 17-15.06.27 1 555 000.00 1 573 966.33 0.03
usD UNION PACIFIC CORP 1.80000% 15-01.02.20 1 800 000.00 1 793 170.46 0.03
usD UNION PACIFIC CORP 3.95000% 18-10.09.28 1 135 000.00 1 239 538.94 0.02
usb UNION PACIFIC CORP 3.15000% 19-01.03.24 2 800 000.00 2 882 659.64 0.06
usD UNITED AIRLINES 2014-2 CLAS A PAS THR 3.75000% 14-03.09.26 4 500 000.00 3 759 405.28 0.07
usD UNITED TECHNOLOGIES CORP 2.30000% 17-04.05.22 1 950 000.00 1 943 822.42 0.04
usb UNITED TECHNOLOGIES CORP 3.65000% 18-16.08.23 2 970 000.00 3 111 139.15 0.06
usD UNITED TECHNOLOGIES CORP 3.95000% 18-16.08.25 5 637 000.00 6 068 529.26 0.12
usD UNITEDHEALTH GROUP INC 3.37500% 17-15.04.27 2 315 000.00 2 429 702.47 0.05
usb UNITEDHEALTH GROUP INC 3.85000% 18-15.06.28 4 361 000.00 4 731 194.82 0.09
usD UNITEDHEALTH GROUP INC 3.50000% 18-15.02.24 2 830 000.00 2 968 727.73 0.06
usD UNITEDHEALTH GROUP INC 2.37500% 19-15.08.24 1 640 000.00 1 639 566.63 0.03
usb UNIVERSAL HEALTH SERVICES INC-REG-S 4.75000% 16-01.08.22 2 000 000.00 2 025 000.00 0.04

189/423



EDINETOOOO
0000000 DO000DO00dOn(es4110)
OOoooooooooooOooao

2019 31
usD US BANCORP 2.40000% 19-30.07.24 2 915 000.00 2 910 084.85 0.06
usD VALE OVERSEAS LTD 6.25000% 16-10.08.26 1 805 000.00 2 043 711.25 0.04
usb VALERO ENERGY CORP 3.40000% 16-15.09.26 823 000.00 841 968.50 0.02
usD VALERO ENERGY CORP 4.00000% 19-01.04.29 1 715 000.00 1 789 003.45 0.03
usD VENTAS REALITY LP 3.75000% 14-01.05.24 535 000.00 558 666.74 0.01
usb VENTAS REALTY LP 3.12500% 16-15.06.23 2 805 000.00 2 854 700.95 0.05
usD VENTAS REALTY LP 3.85000% 17-01.04.27 850 000.00 888 988.31 0.02
usD VEREIT OPERATING PARTNERSHIP LP 4.87500% 16-01.06.26 2 920 000.00 3 197 962.10 0.06
usb VEREIT OPERATING PARTNERSHIP LP 4.62500% 18-01.11.25 1 985 000.00 2 145 485.66 0.04
usD VERISK ANALYTICS INC 4.00000% 15-15.06.25 1 491 000.00 1 592 905.37 0.03
usD VERISK ANALYTICS INC 4.12500% 19-15.03.29 2 049 000.00 2 215 891.66 0.04
usb VERIZON COMMUNICATIONS INC 4.27200% 15-15.01.36 1 500 000.00 1 628 569.05 0.03
usD VERIZON COMMUNICATIONS INC 2.62500% 16-15.08.26 5 245 000.00 5 239 963.13 0.10
usD VERIZON COMMUNICATIONS INC 4.12500% 17-16.03.27 2 600 000.00 2 826 048.16 0.05
usb VERIZON COMMUNICATIONS INC 4.50000% 17-10.08.33 805 000.00 911 481.77 0.02
usD VERIZON COMMUNICATIONS INC 3.37600% 18-15.02.25 3 171 000.00 3 306 993.09 0.06
usD VERIZON COMMUNICATIONS INC 4.32900% 18-21.09.28 3 329 000.00 3 693 494.54 0.07
usb VERIZON COMMUNICATIONS INC 3.87500% 19-08.02.29 1 275 000.00 1 373 172.45 0.03
usD VIACOM INC 2.25000% 16-04.02.22 921 000.00 902 915.10 0.02
usD VIACOM INC 3.87500% 14-01.04.24 1 400 000.00 1 460 088.70 0.03
usb VIRGIN MEDIA SECURED FINANCE PLC-144A 5.50000% 19-15.05.29 500 000.00 511 570.30 0.01
usD VISA INC 2.15000% 17-15.09.22 1 000 000.00 1 001 193.00 0.02
usD VISA INC 2.20000% 15-14.12.20 2 055 000.00 2 056 990.88 0.04
usD VMWARE INC 2.95000% 17-21.08.22 663 000.00 667 968.19 0.01
usD VODAFONE GROUP PLC 4.37500% 18-30.05.28 4 241 000.00 4 606 363.42 0.09
usb VORNADO REALTY LP 3.50000% 17-15.01.25 4 600 000.00 4 714 071.26 0.09
usD VOYA FINANCIAL INC 3.12500% 17-15.07.24 2 000 000.00 2 030 852.40 0.04
usD WABTEC CORP/DE 3.45000% 17-15.11.26 2 875 000.00 2 867 344.88 0.05
usb WALGREENS BOOTS ALLIANCE INC 3.80000% 14-18.11.24 2 500 000.00 2 611 820.25 0.05
usD WALMART INC 2.65000% 17-15.12.24 5 950 000.00 6 066 121.99 0.12
usD WALMART INC 2.85000% 19-08.07.24 2 675 000.00 2 750 591.49 0.05
usb WALMART INC 3.05000% 19-08.07.26 4 720 000.00 4 923 969.14 0.09
usD WALMART INC 3.25000% 19-08.07.29 2 715 000.00 2 884 979.09 0.06
usD WALMART INC 3.40000% 18-26.06.23 5 548 000.00 5 800 168.25 0.11
usb WASTE MANAGEMENT INC 3.20000% 19-15.06.26 3 030 000.00 3 150 843.37 0.06
usD WELLCARE HEALTH PLANS INC 5.25000% 17-01.04.25 85 000.00 88 205.35 0.00
usD WELLS FARGO & CO 3.00000% 16-22.04.26 2 000 000.00 2 023 985.20 0.04
usb WELLS FARGO & CO 3.00000% 16-23.10.26 6 065 000.00 6 133 817.74 0.12
usD WELLS FARGO & CO 3.06900% 17-24.01.23 4 330 000.00 4 393 333.18 0.08
usD WELLS FARGO & CO-SUB 4.12500% 13-15.08.23 6 520 000.00 6 871 965.90 0.13
usb WELLS FARGO CO 3.50000% 12-08.03.22 5 000 000.00 5 135 785.00 0.10
usD WELLTOWER INC 3.62500% 19-15.03.24 1 000 000.00 1 039 941.60 0.02
usD WELLTOWER INC 3.95000% 18-01.09.23 1 975 000.00 2 074 335.78 0.04
usb WELLTOWER INC 4.00000% 15-01.06.25 3 467 000.00 3 663 723.82 0.07
usD WELLTOWER INC 4.95000% 10-15.01.21 1 990 000.00 2 048 883.30 0.04
usD WESTERN GAS PARTNERS LP 4.65000% 16-01.07.26 3 995 000.00 4 099 768.07 0.08
usD WEYERHAEUSER CO 3.25000% 12-15.03.23 2 400 000.00 2 434 722.72 0.05
usD WILLIAMS COMPANIES INC 4.55000% 14-24.06.24 1 000 000.00 1 073 302.50 0.02
usb WILLIAMS COS INC/THE LP 3.35000% 12-15.08.22 1 000 000.00 1 018 608.90 0.02
usD WILLIAMS COS INC/THE 4.50000% 13-15.11.23 3 300 000.00 3 518 414.13 0.07
usD WILLIAMS COS INC/THE 4.30000% 14-04.03.24 2 620 000.00 2 776 021.00 0.05
usb WILLIS NORTH AMERICA INC 3.60000% 17-15.05.24 2 600 000.00 2 688 567.18 0.05
usD WILLIS TOWERS WATSON PLC 5.75000% 11-15.03.21 600 000.00 629 370.54 0.01
usD WISCONSIN ENERGY CORP 3.10000% 19-08.03.22 5 900 000.00 5 990 766.19 0.11
usb WOODSIDE FINANCE LTD-REG-S 3.70000% 17-15.03.28 2 175 000.00 2 189 746.50 0.04
usD WP CAREY INC 3.85000% 19-15.07.29 5 688 000.00 5 786 865.41 0.11
usD WR BERKLEY CORP 4.62500% 12-15.03.22 2 220 000.00 2 338 898.10 0.04
usb ZIMMER BIOMET HOLDINGS INC 3.55000% 15-01.04.25 1 101 000.00 1 137 638.42 0.02
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usD ZIMMER BIOMET HOLDINGS INC 2.70000% 15-01.04.20 3 565 000.00 3 567 859.84 0.07
usD ZIMMER BIOMET HOLDINGS INC 3.15000% 15-01.04.22 3 780 000.00 3 830 164.00 0.07
usb ZIMMER BIOMET HOLDINGS INC 3.70000% 18-19.03.23 1 000 000.00 1 029 714.50 0.02

2 348 537 837.87 44.99

2 349 120 365.14 45.00
usD AEGON NV-SUB 5.500%/VAR 18-11.04.48 1 182 000.00 1 255 875.00 0.02
usb ANHEUSER-BUSCH INBEV WORLDWIDE INC 3M LIBOR+74BP 18-12.01.24 1 581 000.00 1 588 414.41 0.03
usD BANK OF AMERICA CORP 3.366%/VAR 18-23.01.26 12 185 000.00 12 533 169.32 0.24
usD BANK OF AMERICA CORP 3.550%/3M LIBOR+78BP 18-05.03.24 9 755 000.00 10 076 244.83 0.19
usb BARCLAYS PLC 3.932%/VAR 19-07.05.25 2 750 000.00 2 778 300.53 0.05
usD BARCLAYS PLC 4.610%/VAR 18-15.02.23 4 269 000.00 4 392 730.56 0.08
usD BARCLAYS PLC 5.088%/VAR 19-20.06.30 2 699 000.00 2 730 561.56 0.05
usD BAYER US FINANCE Il LLC-144A 3M LIBOR+63BP 18-25.06.21 665 000.00 665 625.10 0.01
usD BNP PARIBAS-144A-SUB 7.625%/VAR 16-PRP 946 000.00 996 875.88 0.02
usb CITIGROUP INC 2.876%/VAR 17-24.07.23 6 900 000.00 6 956 773.89 0.13
usD CITIGROUP INC 3.142%/3M LIBOR+72.2BP 18-24.01.23 6 240 000.00 6 321 915.60 0.12
usD CITIGROUP INC 3.352%/VAR 19-24.04.25 2 750 000.00 2 823 752.52 0.05
usb CITIGROUP INC 3.520%/VAR 17-27.10.28 5 010 000.00 5 171 058.48 0.10
usD CITIGROUP INC-SUB 5.950%/VAR 15-PRP 3 100 000.00 3 158 280.00 0.06
usD CREDIT SUISSE GROUP AG-144A 2.997%/VAR 17-14.12.23 3 240 000.00 3 246 730.13 0.06
usb CREDIT SUISSE GROUP AG-144A 3.869%/VAR 18-12.01.29 1 300 000.00 1 343 045.08 0.03
usD CREDIT SUISSE GROUP AG-144A-SUB 7.500%/VAR 13-PRP 1 329 000.00 1 465 887.00 0.03
usD CREDIT SUISSE GROUP AG-REG-S-SUB 6.250%/VAR 14-PRP 1 600 000.00 1 684 998.40 0.03
usb DISCOVER BANK-SUB 4.682%/VAR 18-09.08.28 2 158 000.00 2 238 752.36 0.04
usD FORD MOTOR CREDIT CO LLC 3M LIBOR+127BP 17-28.03.22 1 500 000.00 1 481 939.73 0.03
usD GOLDMAN SACHS GROUP INC 3M LIBOR+111BP 17-26.04.22 2 300 000.00 2 320 778.20 0.05
usb GOLDMAN SACHS GROUP INC 2.905%/VAR 17-24.07.23 12 510 000.00 12 604 579.35 0.24
usD GOLDMAN SACHS GROUP INC 2.876%/3M LIBOR+82.1BP 17-31.10.22 3 000 000.00 3 018 425.70 0.06
usD HSBC HOLDINGS PLC 3.950%/VAR 18-18.05.24 4 500 000.00 4 690 835.10 0.09
usb HSBC HOLDINGS PLC 3.973%/VAR 19-22.05.30 5 325 000.00 5 571 461.24 0.11
usD HSBC HOLDINGS PLC 4.583%/VAR 18-19.06.29 3 848 000.00 4 183 984.66 0.08
usD JPMORGAN CHASE & CO 3.782%/VAR 17-01.02.28 6 635 000.00 7 051 158.48 0.14
usb JPMORGAN CHASE & CO 2.776%/VAR 17-25.04.23 4 485 000.00 4 510 794.58 0.09
usD JPMORGAN CHASE & CO 3.540%/VAR 17-01.05.28 2 075 000.00 2 167 823.26 0.04
usD JPMORGAN CHASE & CO 4.452%/3M LIBOR+133BP 18-05.12.29 11 365 000.00 12 698 790.72 0.24
usD MIZUHO FINANCIAL GROUP INC 3.922%/VAR 18-11.09.24 14 385 000.00 15 055 341.00 0.29
usD MORGAN STANLEY 3.591%/VAR 17-22.07.28 360 000.00 373 912.31 0.01
usb MORGAN STANLEY 3.737%/VAR 18-24.04.24 9 765 000.00 10 145 033.30 0.20
usD MORGAN STANLEY 3M LIBOR+93BP 17-22.07.22 3 000 000.00 3 021 330.00 0.06
usD NATIONWIDE BUIL SOC-144A 3.766%/3M LIBOR+106.4BP 18-08.03.24 12 400 000.00 12 635 462.36 0.24
usb NATIONWIDE BUILDING SOCIETY-144A 4.363%/VAR 18-01.08.24 2 512 000.00 2 615 029.93 0.05
usD PRINCIPAL FINANCIAL GROUP-SUB 4.700%/VAR 15-15.05.55 2 686 000.00 2 671 227.00 0.05
usD PRUDENTIAL FINANCIAL-SUB 5.200%/3M LIBOR+304BP 13-15.03.44 1 849 000.00 1 929 542.44 0.04
usb ROYAL BANK OF SCOTLAND GROUP PLC-SUB 8.625%/VAR 16-PRP 2 900 000.00 3 084 875.00 0.06
usD ROYAL BANK OF SCOTLAND GROUP PLC 4.269%/VAR 19-22.03.25 7 970 000.00 8 162 107.28 0.16
usD ROYAL BK OF SCOTLAND GP PLC 4.519%/VAR 18-25.06.24 510 000.00 530 173.61 0.01
usb ROYAL BK OF SCOTLAND GP PLC 4.445%/VAR 19-08.05.30 1 220 000.00 1260 291.11 0.02
usD SKANDINAVISKA ENSKILDA BANKEN-REG-S-SUB 5.625%/VAR 17-PRP 4 000 000.00 4 047 488.00 0.08
usD SL GREEN OPERATING PARTNERSHIP 3M LIBOR+98BP 18-16.08.21 620 000.00 620 153.58 0.01
usb STANDARD CHARTERED PLC-144A-SUB 6.409%/3M LIBOR+151BP 06-PRP 200 000.00 167 750.00 0.00
usb STANDARD CHARTERED PLC-144A 4.247%/VAR 18-20.01.23 970 000.00 999 143.46 0.02
usD STANDARD CHARTERED PLC-144A 3.785%/VAR 19-21.05.25 2 486 000.00 2 532 036.25 0.05
usb UBS GROUP FUNDING SWISS AG-144A 2.859%/VAR 17-15.08.23 1 960 000.00 1 969 902.12 0.04
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usD VULCAN MATERIALS CO 3M LIBOR+65BP 18-01.03.21 805 000.00 805 946.60 0.02
usD WABTEC CORP/DE STEP-UP/RATING LINKED 18-15.03.24 9 276 000.00 9 744 604.97 0.19
usb WPP FINANCE UK 4.750%/RATING LINKED 12-21.11.21 5 708 000.00 5 966 139.17 0.11
220 067 051.16 4.22

220 067 051.16 4.22

usD 3M CO 3.25000% 18-14.02.24 2 560 000.00 2 667 982.84 0.05
usb AMERICAN HONDA FINANCE CORP 2.60000% 17-16.11.22 2 410 000.00 2 430 686.23 0.05
usD AMERICAN HONDA FINANCE CORP 3.55000% 19-12.01.24 4 330 000.00 4 530 550.01 0.09
usD AMERICAN HONDA FINANCE CORP 2.20000% 19-27.06.22 1 950 000.00 1 945 796.26 0.04
usb BANK OF AMERICA CORP-SUB 4.20000% 14-26.08.24 2 515 000.00 2 669 766.82 0.05
usD BANK OF AMERICA CORP-SUB 4.45000% 16-03.03.26 10 545 000.00 11 358 430.76 0.22
usD BANK OF AMERICA CORP 2.62500% 16-19.04.21 875 000.00 879 113.64 0.02
usD BANK OF AMERICA CORP-SUB 4.18300% 16-25.11.27 4 650 000.00 4 939 647.56 0.09
usD BANK OF NEW YORK MELLON CORP 2.80000% 16-04.05.26 2 000 000.00 2 029 917.20 0.04
usb BANK OF NEW YORK MELLON CORP 2.20000% 16-16.08.23 2 000 000.00 1 987 153.70 0.04
usD BANK OF NEW YORK MELLON CORP 3.25000% 14-11.09.24 365 000.00 378 022.55 0.01
usD BANK OF NEW YORK MELLON CORP 2.95000% 18-29.01.23 3 550 000.00 3 618 773.79 0.07
usb BANK OF NEW YORK MELLON CORP 3.50000% 18-28.04.23 2 500 000.00 2 598 862.50 0.05
usD BANK OF NEW YORK MELLON CORP 3.45000% 18-11.08.23 5 930 000.00 6 160 234.03 0.12
usD BB&T CORP 3.20000% 18-03.09.21 2 325 000.00 2 362 332.75 0.04
usb CATERPILLAR FINANCIAL SERVICES CORP 3.15000% 18-07.09.21 1 650 000.00 1 683 444.68 0.03
usD CATERPILLAR FINANCIAL SERVICES CORP 3.65000% 18-07.12.23 2 115 000.00 2 228 265.01 0.04
usD CITIZENS BANK NA/PROVIDENCE RI 2.55000% 16-13.05.21 3 650 000.00 3 654 410.66 0.07
usb DEUTSCHE BANK AG/NEW YORK NY 3.37500% 18-12.05.21 689 000.00 686 071.85 0.01
usD FORD MOTOR CREDIT CO LLC 3.21900% 15-09.01.22 1 004 000.00 1 004 683.32 0.02
usD GENERAL ELECTRIC CO 6.75000% 02-15.03.32 1 000 000.00 1 252 924.70 0.02
usb GOLDMAN SACHS GROUP INC/THE 4.00000% 14-03.03.24 3 600 000.00 3 801 891.96 0.07
usD JOHN DEERE CAPITAL CORP 3.12500% 18-10.09.21 991 000.00 1 008 773.98 0.02
usD JOHN DEERE CAPITAL CORP 3.20000% 19-10.01.22 1 570 000.00 1 603 452.46 0.03
usb JOHN DEERE CAPITAL CORP 3.45000% 19-07.03.29 2 740 000.00 2 924 495.16 0.05
usD MORGAN STANLEY 3.12500% 18-23.01.23 7 100 000.00 7 232 514.40 0.14
usD MORGAN STANLEY 3.12500% 16-27.07.26 2 200 000.00 2 230 725.42 0.04
usb MORGAN STANLEY 3.87500% 16-27.01.26 10 725 000.00 11 353 392.76 0.22
usD MORGAN STANLEY 4.00000% 15-23.07.25 3 260 000.00 3 474 713.70 0.07
usD MORGAN STANLEY-SUB 3.95000% 15-23.04.27 1 600 000.00 1 675 112.00 0.03
usD MORGAN STANLEY-SUB 4.35000% 14-08.09.26 7 435 000.00 7 972 573.55 0.15
usD MORGAN STANLEY-SUB 4.10000% 13-22.05.23 6 470 000.00 6 783 443.68 0.13
usb PNC BANK NATIONAL ASSOCIATION 2.15000% 16-29.04.21 3 000 000.00 2 990 187.00 0.06
usD PUBLIC SERVICE ELECTRIC & GAS CO 3.00000% 17-15.05.27 455 000.00 465 555.54 0.01
usD PUBLIC SERVICE ELECTRIC & GAS CO 3.70000% 18-01.05.28 835 000.00 901 975.10 0.02
usb PUBLIC SERVICE ELECTRIC & GAS CO 3.65000% 18-01.09.28 1 530 000.00 1 652 108.23 0.03
usD PUBLIC SERVICE ELECTRIC & GAS CO 3.20000% 19-15.05.29 820 000.00 859 740.07 0.02
usD RYDER SYSTEM INC 3.65000% 19-18.03.24 6 165 000.00 6 437 557.11 0.12
usb TENCENT HOLDINGS LTD-144A 3.28000% 19-11.04.24 5 800 000.00 5 931 892.00 0.11
usD TENCENT HOLDINGS LTD-144A 3.97500% 19-11.04.29 8 860 000.00 9 287 760.80 0.18
usD TENCENT HOLDINGS LTD-REG-S 3.57500% 19-11.04.26 480 000.00 495 652.80 0.01
usb TENCENT HOLDINGS LTD-REG-S 3.97500% 19-11.04.29 1 845 000.00 1 935 903.15 0.04
usD TORONTO-DOMINION BANK 3.25000% 19-11.03.24 7 950 000.00 8 222 359.84 0.16
usD US BANCORP 2.35000% 16-29.01.21 2 850 000.00 2 854 061.54 0.05
usb US BANCORP 2.62500% 17-24.01.22 2 455 000.00 2 474 313.98 0.05
usD WALT DISNEY CO/THE 1.80000% 17-05.06.20 2 000 000.00 1 991 946.90 0.04
usD WELLS FARGO & CO 2.62500% 17-22.07.22 8 215 000.00 8 261 817.29 0.16
usb WELLS FARGO & CO 3.30000% 14-09.09.24 1 400 000.00 1 444 532.60 0.03
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usD WELLS FARGO & CO 3.75000% 19-24.01.24 4 795 000.00 5 024 088.32 0.09
usD WELLS FARGO & CO 4.15000% 19-24.01.29 4 242 000.00 4 630 109.06 0.09
176 989 721.26 3.39

176 989 721.26 3.39

usD BANK OF AMERICA CORP 3.124%/VAR 17-20.01.23 541 000.00 548 937.88 0.01
usD BANK OF AMERICA CORP 3.824%/VAR 17-20.01.28 2 910 000.00 3 083 514.86 0.06
usb BANK OF AMERICA CORP 3.593%/VAR 17-21.07.28 16 480 000.00 17 188 681.20 0.33
usD BANK OF AMERICA CORP 3.970%/3M LIBOR+107BP 18-05.03.29 1 000 000.00 1 067 806.40 0.02
usD BANK OF AMERICA CORP 3.458%/3M LIBOR+97BP 19-15.03.25 16 675 000.00 17 233 697.55 0.33
usb BANK OF NEW YORK MELLON CORP 2.661%/VAR 17-16.05.23 1 360 000.00 1 369 519.86 0.03
usD NATIONWIDE BUILDING SOCIETY-144A 3.622%/VAR 19-26.04.23 2 655 000.00 2 690 331.15 0.05
usD NORDEA BANK ABP-144A-SUB 5.500%/VAR 14-PRP 1 470 000.00 1 473 675.00 0.03
usD ROYAL BANK OF SC PLC-SUB 7.64000%/3M LIBOR+232BP 07-PRP 700 000.00 664 125.00 0.01
usD SVENSKA HANDELSBANKEN AB-REG-S-SUB 6.250%/VAR 19-PRP 600 000.00 634 474.80 0.01
usb WELLS FARGO & CO 3.584%/VAR 17-22.05.28 4 350 000.00 4 545 806.55 0.09
50 500 570.25 0.97

50 500 570.25 0.97

EUR MEDTRONIC GLOBAL HOLDINGS SCA 2.25000% 19-07.03.39 200 000.00 262 076.99 0.01
262 076.99 0.01

usb ACE CAPITAL TRUST 11-SUB 9.70000% 00-01.04.30 779 000.00 1 129 550.00 0.02
usD ANDEAVR LOGIST LP/TESRO LOGIST FIN CORP 3.50000% 17-01.12.22 2 470 000.00 2 521 515.80 0.05
usD BAIDU INC 3.87500% 18-29.09.23 3 000 000.00 3 112 500.00 0.06
usb BANK OF AMERICA CORP-SUB 8.05000% 97-15.06.27 281 000.00 354 302.11 0.01
usD BP CAPITAL MARKETS PLC 2.52100% 14-15.01.20 1 480 000.00 1 481 071.22 0.03
usD BRANCH BANKING & TRUST CO-SUB 3.80000% 14-30.10.26 6 200 000.00 6 570 184.02 0.13
usb BURLINGTON NORTHERN SANTA FE CORP 3.00000% 15-01.04.25 2 000 000.00 2 063 827.20 0.04
usD CITIGROUP INC-SUB 4.30000% 14-20.11.26 2 965 000.00 3 161 401.00 0.06
usD CK HUTCHISON INTERNATIONAL LTD-REG-S 3.25000% 19-11.04.24 2 745 000.00 2 805 893.44 0.05
usb COMCAST CORP 3.37500% 14-15.02.25 5 940 000.00 6 190 759.48 0.12
usD COMMONWEALTH EDISON CO 3.70000% 18-15.08.28 520 000.00 564 204.74 0.01
usD CONSOLIDATED EDISON CO OF NEW YORK INC 4.00000% 18-01.12.28 2 580 000.00 2 851 469.15 0.06
usb DISCOVER BANK 4.25000% 14-13.03.26 500 000.00 532 550.95 0.01
usD DTE ENERGY CO 3.80000% 17-15.03.27 2 000 000.00 2 102 858.60 0.04
usD DUKE REALTY LP 3.87500% 13-15.02.21 1 000 000.00 1 019 921.90 0.02
usb ENERGY TRANSFER LP/REGENCY FIN CORP 5.87500% 14-01.03.22 330 000.00 352 954.14 0.01
usD ENERGY TRANSFER PARTNERS LP 4.20000% 17-15.04.27 790 000.00 823 188.53 0.02
usb ENTERGY ARKANSAS LLC 3.05000% 13-01.06.23 1 035 000.00 1 053 210.62 0.02
usD ENTERGY LOUISIANA LLC 3.25000% 16-01.04.28 2 875 000.00 2 986 191.49 0.06
usD ENTERGY LOUISIANA LLC 4.00000% 18-15.03.33 465 000.00 516 320.51 0.01
usb ENTERGY TEXAS INC 4.00000% 19-30.03.29 3 895 000.00 4 232 614.70 0.08
usD EQUIFAX INC 3.95000% 18-15.06.23 900 000.00 937 304.46 0.02
usD EVERSOURCE ENERGY 2.75000% 17-15.03.22 1 270 000.00 1 281 873.48 0.02
usb EXPRESS SCRIPTS HOLDING CO 4.50000% 16-25.02.26 2 470 000.00 2 671 469.26 0.05
usD GENERAL MOTORS FINANCIAL CO INC 4.35000% 17-17.01.27 2 035 000.00 2 084 150.34 0.04
usD HCP INC 4.00000% 15-01.12.22 413 000.00 430 617.34 0.01
usb HEATHROW FUNDING LTD-144A 4.87500% 11-15.07.21 2 183 000.00 2 301 700.41 0.04
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usD INTERSTATE POWER & LIGHT CO 3.25000% 14-01.12.24 2 225 000.00 2 299 169.93 0.04
usD JPMORGAN CHASE & CO 3.87500% 14-01.02.24 2 055 000.00 2 175 583.49 0.04
usD JPMORGAN CHASE & CO-SUB 5.30000% 15-PRP 333 000.00 336 330.00 0.01
usb KERR-MCGEE CORP 6.95000% 04-01.07.24 665 000.00 778 209.47 0.02
usb KONINKLIJKE KPN NV 8.37500% 00-01.10.30 1 530 000.00 2 046 936.36 0.04
usb KROGER CO 3.70000% 17-01.08.27 925 000.00 959 513.97 0.02
usb MICROSOFT CORP 2.00000% 16-08.08.23 2 275 000.00 2 269 381.36 0.04
usD MICROSOFT CORP 2.40000% 16-08.08.26 1 485 000.00 1 489 770.12 0.03
usD MIZUHO FINANCE GROUP CAYMAN 3-144A-SUB 4.60000% 14-27.03.24 3 967 000.00 4 195 830.05 0.08
usD PNC BANK NATIONAL ASSOCIATION-SUB 2.70000% 12-01.11.22 2 135 000.00 2 146 698.52 0.04
usD REYNOLDS AMERICAN INC 4.00000% 15-12.06.22 1 230 000.00 1 274 663.39 0.02
usD REYNOLDS AMERICAN INC 4.45000% 15-12.06.25 4 230 000.00 4 483 385.88 0.09
usD SABIC CAPITAL 11 BV-REG-S 4.00000% 18-10.10.23 1 650 000.00 1 728 787.66 0.03
usD SANTANDER HOLDINGS USA INC 3.70000% 18-28.03.22 3 750 000.00 3 830 898.00 0.07
usb SHELL INTERNATIONAL FINANCE BV 3.25000% 15-11.05.25 2 000 000.00 2 090 315.40 0.04
usb SOUTHERN CALIFORNIA EDISON 3.40000% 18-01.06.23 1 069 000.00 1 094 081.09 0.02
usb SOUTHERN CALIFORNIA EDISON CO 3.70000% 18-01.08.25 1 048 000.00 1 092 522.92 0.02
usD SOUTHWESTERN PUBLIC SERVICE CO 3.30000% 14-15.06.24 2 500 000.00 2 588 672.00 0.05
usD SUNCOR ENERGY INC 7.87500% 96-15.06.26 4 500 000.00 5 689 056.60 0.11
usD SUNTORY HOLDINGS LTD-144A 2.55000% 14-29.09.19 2 000 000.00 1 999 400.00 0.04
usD TOLEDO HOSPITAL 5.32500% 18-15.11.28 4 490 000.00 4 905 092.42 0.09
usD TOLEDO HOSPITAL 5.75000% 18-15.11.38 2 265 000.00 2 642 811.29 0.05
usD TOLEDO HOSPITAL 6.01500% 18-15.11.48 2 900 000.00 3 367 797.55 0.06
usD UBS GROUP FUNDING SWISS AG-REG-S 2.95000% 15-24.09.20 1 200 000.00 1 208 183.64 0.02
usb UNITEDHEALTH GROUP INC 3.75000% 15-15.07.25 1 855 000.00 1 979 422.45 0.04
usb UNITEDHEALTH GROUP INC 2.12500% 16-15.03.21 2 100 000.00 2 095 363.67 0.04
usb VODAFONE GROUP PLC 3.75000% 18-16.01.24 990 000.00 1 030 682.56 0.02
usD VODAFONE GROUP PLC 4.12500% 18-30.05.25 2 571 000.00 2 731 693.41 0.05
usD WESTAR ENERGY INC 2.55000% 16-01.07.26 2 500 000.00 2 482 190.38 0.05
usD WILLIAMS COS INC/THE 3.60000% 15-15.03.22 5 806 000.00 5 947 366.81 0.11

129 093 415.28 2.47

129 355 492.27 2.48
usD AMERICAN EXPRESS CO-SUB 4.900%/VAR 15-PRP 1 036 000.00 1 041 915.56 0.02
usD BANK OF NEW YORK MELLON CORP-SUB 4.950%/VAR 15-PRP 889 000.00 896 778.75 0.02
usD BARCLAYS BANK PLC-144A-SUB 6.860%/6M LIBOR+173BP 02-PRP 188 000.00 218 550.00 0.00
usD CITIGROUP INC-SUB 5.950%/3M LIBOR+406.8BP 12-PRP 2 225 000.00 2 338 630.75 0.05
usD CLOVERIE PLC VIA SWISS RE-REG-S-SUB 4.500%/VAR 14-11.09.44 1 200 000.00 1 227 403.20 0.02
usD DEMETER INVESTMENTS BV-REG-S-SUB 5.125%/VAR 18-01.06.48 3 030 000.00 3 257 165.16 0.06
usb DEUTSCHE TELEKOM INTL FIN 8.250%/RATING LINKED 00-15.06.30 4 450 000.00 6 515 810.59 0.13
usb DNB BANK ASA-REG-S-SUB 6.500%/VAR 16-PRP 2 545 000.00 2 682 557.25 0.05
usb GENERAL ELECTRIC CO-SUB 5.000%/3M LIBOR+333BP 16-PRP 1 829 000.00 1 771 843.75 0.03
usb GOLDMAN SACHS GROUP INC-SUB 5.700%/VAR 14-PRP 92 000.00 92 070.84 0.00
usD GOLDMAN SACHS GROUP INC-SUB 5.375%/3M LIBOR+392.2BP 15-PRP 810 000.00 817 128.00 0.02
usD JPMORGAN CHASE &C0-SUB 5.000%/VAR 14-PRP 121 000.00 121 121.00 0.00
usD LLOYDS BANKING GROUP-144A-SUB 6.657%/3M LIBOR+127BP 09-PRP 672 000.00 709 800.00 0.01
usD METLIFE INC-SUB 5.250%/3M LIBOR+357.5BP 15-PRP 2 330 000.00 2 356 212.50 0.05
usD MORGAN STANLEY-SUB 5.500%/3M LIBOR+3.81BP 15-PRP 868 000.00 880 742.24 0.02
usD QBE INSURANCE GROUP LTD-REG-S-SUB 6.750%/VAR 14-02.12.44 2 810 000.00 3 069 306.80 0.06
usD STANDARD CHARTERED PLC-144A-SUB 7.500%/VAR 16-PRP 1 690 000.00 1 790 555.00 0.03
usb SVENSKA HANDELSBANKEN AB-REG-S-SUB 5.250%/VAR 15-PRP 2 465 000.00 2 472 069.62 0.05
usb SWEDBANK AB-REG-S-SUB 5.500%/VAR 15-PRP 1 400 000.00 1 400 000.00 0.03
usb WESTPAC BANKING CORP-SUB 4.322%/VAR 16-23.11.31 4 600 000.00 4 750 972.00 0.09

38 410 633.01 0.74

38 410 633.01 0.74
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T-note

usD AMERICA, UNITED STATES OF 6.12500% 99-15.08.29 3 990 100.00 5 475 476.98 0.10
usD AMERICA, UNITED STATES OF 3.00000% 19-15.02.49 195 000.00 214 020.10 0.00
usb AMERICA, UNITED STATES OF 2.87500% 18-15.05.28 2 567 800.00 2 748 950.07 0.05
usD AMERICA, UNITED STATES OF 2.37500% 19-15.05.29 190 000.00 195 937.50 0.00
usD AMERICA, UNITED STATES OF 2.12500% 19-31.05.26 4 785 000.00 4 844 064.60 0.09
usb AMERICA, UNITED STATES OF 1.75000% 19-30.06.24 68 070 000.00 67 758 899.00 1.30
usD AMERICA, UNITED STATES OF 1.62500% 19-30.06.21 6 840 000.00 6 804 731.25 0.13
usD AMERICA, UNITED STATES OF 1.75000% 19-31.07.21 350 000.00 349 042.97 0.01
usb AMERICA, UNITED STATES OF 2.00000% 17-31.05.24 14 925 000.00 15 035 188.29 0.29
usD AMERICA, UNITED STATES OF 1.75000% 19-31.07.24 39 745 000.00 39 568 010.75 0.76
142 994 321.51 2.73

T-note 142 994 321.51 2.73

usD OREGON, STATE OF 5.76200% 03-01.06.23 3 000 000.00 2 194 413.62 0.04

2 194 413.62 0.04

2 194 413.62 0.04

usD BARCLAYS PLC-REG-S-SUB 7.875%/VAR 16-PRP 1 762 000.00 1 833 149.56 0.04
1 833 149.56 0.04

1 833 149.56 0.04

3 127 223 861.27 59.91

T-bill
usD AMERICA, UNITED STATES OF TB 0.00000% 18.06.19-13.08.19 2 250 000.00 2 248 451.87 0.04
usb AMERICA, UNITED STATES OF TB 0.00000% 02.07.19-27.08.19 5 513 900.00 5 506 077.49 0.11
7 754 529.36 0.15
T-bill 7 754 529.36 0.15

usD ALLEGRO CLO VIl LTD-144A 3M LIBOR+110BP 18-13.06.31 3 500 000.00 3 472 080.50 0.07
usD CIFC FUNDING LTD-144A 3M LIBOR+105BP 18-24.04.30 1 500 000.00 1 493 029.50 0.03
usb OCEAN TRAILS CLO VI-144A 3M LIBOR+115BP 19-15.07.28 8 000 000.00 8 000 000.00 0.15
usD OCEAN TRAILS CLO-144A 3M LIBOR+140BP 19-17.04.30 3 250 000.00 3 252 967.58 0.06
usD PALMER SQUARE CLO LTD-144A 3M LIBOR+110BP 18-16.07.31 3 500 000.00 3 472 305.55 0.07
usb ROMARK CLO 11-144A 3M LIBOR+117.5BP 18-25.07.31 5 500 000.00 5 448 249.40 0.10
usD SHACKLETON 2014-V-R CLO LTD-144A 3M LIBOR+110BP 18-07.05.31 3 750 000.00 3 724 139.25 0.07

28 862 771.78 0.55

28 862 771.78 0.55
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usD CD 2017-CD4 MORTGAGE TRUST-SUB 3.24820% 17-01.05.50 5 000 000.00 5 209 408.00 0.10
usD FANNIE MAE 2.95000% 16-01.05.31 900 000.00 874 759.92 0.02
usb FANNIE MAE 3.12000% 15-01.10.27 765 000.00 803 309.52 0.02
usD FANNIE MAE 3.34000% 15-01.08.30 765 000.00 758 222.78 0.01
usD FANNIE MAE 3.53000% 15-01.12.30 940 000.00 956 690.97 0.02
usb FANNIE MAE 3.57000% 14-01.10.29 750 000.00 740 833.36 0.01
usD FANNIE MAE 3.63000% 16-01.02.31 860 000.00 878 941.44 0.02
usD JPMDB COMRCIAL MOTGE SECURTIES TRST-SUB 3.04770% 17-01.10.50 3 000 000.00 3 073 684.20 0.06
usb MORGAN STANLEY BANK OF AMERICA ML 2.84000% 16-01.11.49 2 500 000.00 2 534 839.25 0.05
usD MORGAN STANLEY BK OF AMERICA MERRI TRT 3.29500% 17-01.05.50 5 000 000.00 5 179 187.00 0.10
usD MORGAN STANLEY CAPITAL I TRUST 3.15300% 17-01.06.50 2 800 000.00 2 873 762.36 0.05

23 883 638.80 0.46

23 883 638.80 0.46
usD AMERICAN HOME MORTGAGE INVESTMENT 6M LIBOR+200BP 05-01.06.45 29 470 000.00 1 823 813.16 0.03
usb BANC OF AMERICA FUND TRUST 1M LIBOR+30BP 05-20.05.35 16 952 000.00 813 996.88 0.02
usD WAMU MORTGAGE PASS-TH TRUST 1M LIBOR+27BP 05-25.12.45 12 000 000.00 1 328 095.66 0.03

3 965 905.70 0.08

3 965 905.70 0.08
usD ABBOTT LABORATORIES 2.90000% 16-30.11.21 4 350 000.00 4 405 189.32 0.08
usD ACTIVISION BLIZZARD INC 2.60000% 17-15.06.22 2 946 000.00 2 957 520.04 0.06
usb AEP TRANSMISSION CO LLC 3.10000% 17-01.12.26 150 000.00 153 581.30 0.00
usD AERCAP IRE CAP LTD/GLB AVIA TRUST 4.50000% 15-15.05.21 2 000 000.00 2 061 157.00 0.04
usD AERCAP IRE CAP LTD/GLB AVIA TRUST 3.50000% 17-15.01.25 2 380 000.00 2 408 743.74 0.05
usb AETNA INC 2.75000% 12-15.11.22 2 300 000.00 2 303 638.14 0.04
usD AIRCASTLE LTD 5.50000% 15-15.02.22 6 795 000.00 7 195 888.01 0.14
usD ALEXANDRIA REAL ESTATE EQUITIES INC 3.90000% 13-15.06.23 1 680 000.00 1 763 764.30 0.03
usb ALLERGAN FINANCE LLC 3.25000% 12-01.10.22 979 000.00 993 956.48 0.02
usD ALLERGAN FUNDING SCS 3.85000% 14-15.06.24 2 939 000.00 3 061 670.33 0.06
usD ALLERGAN SALES LLC-144A 5.00000% 13-15.12.21 2 882 000.00 3 022 758.32 0.06
usb ALLIANT ENERGY FINANCE LLC-144A 3.75000% 18-15.06.23 3 900 000.00 4 043 307.06 0.08
usD ALPEK SA DE CV-144A 4.50000% 12-20.11.22 1 780 000.00 1 843 635.00 0.04
usD ALTRIA GROUP INC 2.85000% 12-09.08.22 2 555 000.00 2 574 540.64 0.05
usb AMAZON.COM INC 2.40000% 18-22.02.23 2 220 000.00 2 241 099.32 0.04
usD AMAZON.COM INC 3.15000% 18-22.08.27 1 810 000.00 1 897 046.52 0.04
usD AMCOR FINANCE USA INC-144A 3.62500% 19-28.04.26 2 550 000.00 2 603 654.80 0.05
usD AMERICAN ELECTRIC POWER CO INC 3.65000% 18-01.12.21 380 000.00 390 866.10 0.01
usD AMERICAN EXPRESS CO 2.50000% 17-01.08.22 3 349 000.00 3 359 516.86 0.06
usb AMERICAN TOWER CORP 5.00000% 13-15.02.24 4 958 000.00 5 439 778.78 0.10
usD AMERICAN TOWER CORP 3.12500% 16-15.01.27 2 599 000.00 2 595 460.58 0.05
usD AMERICAN TOWER CORP 3.00000% 17-15.06.23 1 000 000.00 1 014 060.80 0.02
usb ANGLO AMERICAN CAPITAL PLC-144A 3.75000% 17-10.04.22 200 000.00 204 438.00 0.00
usD ANHEUSER-BUSCH COS  3.65000% 19-01.02.26 3 025 000.00 3 190 437.25 0.06
usD ANHEUSER-BUSCH INBEV WORLDWIDE INC 4.75000% 19-23.01.29 10 134 000.00 11 544 075.15 0.22
usb ANTERO RESOURCES FIN CORP 5.12500% 14-01.12.22 3 945 000.00 3 767 475.00 0.07
usD AON CORP 3.75000% 19-02.05.29 1 620 000.00 1 700 937.47 0.03
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usD APACHE CORP 3.25000% 12-15.04.22 2 115 000.00 2 139 168.31 0.04
usD ARC PROPERTIES OPERATING PSHIP LP/CLARK 4.60000% 14-06.02.24 13 850 000.00 14 754 339.91 0.28
usb ARCH CAPITAL FINANCE LLC 4.01100% 16-15.12.26 1 300 000.00 1 397 208.41 0.03
usD ARCHER-DANIELS MIDLAND CO 3.37500% 18-15.03.22 3 885 000.00 3 991 487.07 0.08
usD ARDAGH PACKAGING FINANCE/MP-144A 4.25000% 17-15.09.22 840 000.00 853 020.00 0.02
usb ARES CAPITAL CORP 3.62500% 16-19.01.22 5 595 000.00 5 644 031.22 0.11
usD ASTRAZENECA PLC 3.12500% 17-12.06.27 1 200 000.00 1 227 399.72 0.02
usD AT&T INC 2.95000% 19-15.07.26 1 095 000.00 1 098 478.15 0.02
usb AT&T INC 3.55000% 19-01.06.24 3 300 000.00 3 427 263.18 0.07
usD AT&T INC 3.80000% 19-15.02.27 2 100 000.00 2 190 206.13 0.04
usD AT&T INC 3.87500% 19-15.01.26 1 000 000.00 1 052 570.90 0.02
usb AT&T INC 4.00000% 19-15.01.22 1 395 000.00 1 446 151.44 0.03
usD AT&T INC 4.12500% 16-17.02.26 4 085 000.00 4 371 383.01 0.08
usD AT&T INC STEP-UP 19-15.12.23 1 800 000.00 1 908 691.20 0.04
usb ATMOS ENERGY CORP 3.00000% 17-15.06.27 1 500 000.00 1 538 275.20 0.03
usD AUSTRALIA & NEW ZEALAND BANK-144A-SUB 4.50000% 14-19.03.24 1 593 000.00 1 675 469.61 0.03
usD AVALON BAY COMMUNITIES INC 2.95000% 12-15.09.22 1 800 000.00 1 829 899.62 0.04
usb AVIATION CAPITAL GROUP-144A 2.87500% 17-20.01.22 4 350 000.00 4 377 233.61 0.08
usD AVIATION CAPITAL GROUP-144A 3.87500% 18-01.05.23 2 515 000.00 2 592 651.13 0.05
usD BACARDI LTD-144A 4.45000% 18-15.05.25 1 700 000.00 1 793 670.00 0.03
usb BAKER HUGHES A GE CO/ CO-OBLIGATOR 2.77300% 18-15.12.22 2 700 000.00 2 721 488.76 0.05
usD BANK OF NEW ZEALAND-144A 3.50000% 19-20.02.24 4 900 000.00 5 088 307.49 0.10
usD BAYER US FINANCE 11 LLC-144A 3.87500% 18-15.12.23 2 000 000.00 2 062 255.20 0.04
usb BAYER US FINANCE Il LLC-144A 4.37500% 18-15.12.28 930 000.00 976 901.94 0.02
usD BAYER US FINANCE LLC-144A 2.37500% 14-08.10.19 1 750 000.00 1 748 397.77 0.03
usb BECTON DICKINSON AND CO 3.73400% 14-15.12.24 3 767 000.00 3 949 751.11 0.08
usD BECTON DICKINSON AND CO 3.36300% 17-06.06.24 5 066 000.00 5 234 464.25 0.10
usD BERKSHIRE HATHAWAY ENERGY CO 3.25000% 18-15.04.28 3 585 000.00 3 721 938.04 0.07
usb BERRY GLOBAL ESCROW CORP-144A 4.87500% 19-15.07.26 158 000.00 164 320.00 0.00
usD BMW US CAPITAL LLC-144A 3.40000% 18-13.08.21 2 750 000.00 2 801 454.98 0.05
usD BNP PARIBAS SA-144A 2.95000% 17-23.05.22 1 065 000.00 1 073 787.95 0.02
usb BNP PARIBAS SA-144A 3.37500% 18-09.01.25 1 720 000.00 1 748 064.38 0.03
usD BNP PARIBAS-144A 4.40000% 18-14.08.28 695 000.00 754 593.54 0.01
usD BNP  PARIBAS-REG-S 3.37500% 18-09.01.25 1 185 000.00 1 204 833.82 0.02
usb BOSTON PROPERTIES LP 3.80000% 13-01.02.24 282 000.00 296 047.32 0.01
usD BOSTON SCIENTIFIC CORP 4.12500% 13-01.10.23 1 500 000.00 1 589 329.80 0.03
usD BP CAPITAL MARKETS PLC 3.56100% 11-01.11.21 2 600 000.00 2 668 273.66 0.05
usb BPCE SA-144A 4.00000% 18-12.09.23 1 975 000.00 2 064 467.50 0.04
usD BPCE SA-144A-SUB 5.15000% 14-21.07.24 2 425 000.00 2 623 254.42 0.05
usD BPCE SA-144A-SUB 5.70000% 13-22.10.23 566 000.00 619 236.04 0.01
usb BRISTOL-MYERS SQUIBB CO0-144A 3.20000% 19-15.06.26 3 465 000.00 3 585 581.65 0.07
usD BRIXMOR OPERATING PARTNERSHIP LP 3.85000% 15-01.02.25 2 000 000.00 2 065 410.80 0.04
usD BROADCOM CORP/CAYMAN FIN LTD 2.37500% 18-15.01.20 2 000 000.00 1 997 215.58 0.04
usb BROADCOM CORP/CAYMAN FIN LTD 3.00000% 18-15.01.22 3 500 000.00 3 513 653.15 0.07
usD BROADCOM CORP/CAYMAN FIN LTD 3.62500% 18-15.01.24 5 412 000.00 5 468 452.03 0.11
usD BROADCOM CORP/CAYMAN FIN LTD 3.87500% 18-15.01.27 3 010 000.00 2 944 373.57 0.06
usD BROADCOM CORP/CAYMAN FIN LTD 3.12500% 18-15.01.25 2 300 000.00 2 231 717.31 0.04
usD BROADCOM INC-144A 3.12500% 19-15.10.22 4 195 000.00 4 209 411.08 0.08
usb BROADCOM INC-144A 4.25000% 19-15.04.26 15 127 000.00 15 242 549.10 0.29
usD BUNGE LTD FINANCE CORP 3.50000% 15-24.11.20 954 000.00 963 833.64 0.02
usD BUNGE LTD FINANCE CORP 3.00000% 17-25.09.22 1 300 000.00 1 303 201.12 0.02
usb CANADIAN NATURAL RESOURCES LTD 3.45000% 11-15.11.21 750 000.00 764 092.73 0.01
usD CAPITAL ONE NA 2.65000% 17-08.08.22 1 825 000.00 1 830 909.53 0.04
usD CARLYLE HOLDINGS FINANCE LLC-REG-S 3.87500% 13-01.02.23 777 000.00 801 003.08 0.02
usb CATALENT PHARMA SOLUTIONS INC-144A 4.87500% 17-15.01.26 304 000.00 310 080.00 0.01
usD CBS CORP 2.90000% 18-01.06.23 1 400 000.00 1 408 503.46 0.03
usD CBS CORP 3.37500% 12-01.03.22 1 000 000.00 1 020 927.10 0.02
usb CBS CORP 3.50000% 15-15.01.25 900 000.00 926 902.62 0.02
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usD CBS CORP 3.70000% 18-01.06.28 1 035 000.00 1 049 192.13 0.02
usD CCO HOLDINGS LLC/CAPITAL CORP-144A 4.00000% 17-01.03.23 788 000.00 791 940.00 0.02
usb CCO LLC/CAPITAL 3.75000% 17-15.02.28 2 532 000.00 2 547 465.19 0.05
usD CCO LLC/CAPITAL 4.46400% 16-23.07.22 2 890 000.00 3 026 480.83 0.06
usD CCO LLC/CAPITAL 4.90800% 16-23.07.25 2 950 000.00 3 180 663.75 0.06
usb CCO LLC/CAPITAL 5.37500% 17-01.05.47 700 000.00 736 859.90 0.01
usD CCO LLC/CAPITAL 6.48400% 16-23.10.45 500 000.00 590 274.85 0.01
usD CELGENE CORP 3.25000% 12-15.08.22 7 690 000.00 7 883 362.74 0.15
usb CELGENE CORP 3.62500% 14-15.05.24 2 000 000.00 2 083 733.00 0.04
usD CELULOSA ARAUCO Y CONSTITUCION SA 4.50000% 14-01.08.24 650 000.00 683 109.38 0.01
usD CENOVUS ENERGY INC 3.00000% 12-15.08.22 9 443 000.00 9 451 494.92 0.18
usb CENOVUS ENERGY INC 5.70000% 10-15.10.19 1 575 000.00 609 821.82 0.01
usD CENOVUS ENERGY INC 6.75000% 10-15.11.39 1 825 000.00 2 189 932.66 0.04
usD CENTENE CORP 4.75000% 14-15.05.22 1 175 000.00 1 188 876.75 0.02
usb CENTENE CORP-144A 5.37500% 18-01.06.26 363 000.00 383 418.75 0.01
usD CENTENNIAL RESOURCE PRODUCTION LLC-144A 5.37500% 17-15.01.26 100 000.00 92 500.00 0.00
usD CENTENNIAL RESOURCE PRODUCTION LLC-144A 6.87500% 19-01.04.27 205 000.00 199 875.00 0.00
usb CENTERPOINT ENERGY INC 2.50000% 17-01.09.22 725 000.00 724 721.92 0.01
usD CENTERPOINT ENERGY INC 3.85000% 18-01.02.24 6 255 000.00 6 543 884.05 0.13
usD CENTRAL GARDEN & PET CO 6.12500% 15-15.11.23 185 000.00 191 937.50 0.00
usb CF INDUSTRIES INC-144A 4.50000% 16-01.12.26 1 800 000.00 1 911 837.78 0.04
usD CHANGE HC HLDS LLC/CHNG HC FIN INC-144A 5.75000% 17-01.03.25 219 000.00 219 481.80 0.00
usD CHENIERE ENERGY PARTNERS LP 5.25000% 18-01.10.25 550 000.00 569 948.50 0.01
usD CHOBANI LLC/FINANCE CORP-144A 7.50000% 17-15.04.25 180 000.00 167 850.00 0.00
usD CHURCHILL DOWNS INC-144A 4.75000% 17-15.01.28 250 000.00 250 312.50 0.01
usb CHURCHILL DOWNS INC-144A 5.50000% 19-01.04.27 448 000.00 469 420.00 0.01
usD CIMAREX ENERGY CO 3.90000% 17-15.05.27 2 090 000.00 2 122 889.49 0.04
usD CLEAN HARBORS INC-144A 5.12500% 19-15.07.29 528 000.00 556 538.40 0.01
usb CLEAR CHANNEL INTERNATIONAL BV-144A 8.75000% 15-15.12.20 146 000.00 148 555.00 0.00
usD CLECO CORPORATE HOLDINGS LLC 3.74300% 17-01.05.26 2 400 000.00 2 440 953.60 0.05
usD CLEVELAND ELECTRIC ILLUMINATING CO-144A 3.50000% 17-01.04.28 530 000.00 544 000.32 0.01
usb COMCAST CORP 3.37500% 15-15.08.25 4 650 000.00 4 855 021.29 0.09
usD COMMSCOPE INC-144A 5.00000% 14-15.06.21 1 500 000.00 1 500 000.00 0.03
usD COMPASS BANK-SUB 5.50000% 05-01.04.20 1 490 000.00 1 517 590.18 0.03
usb CONSTELLATION BRANDS INC 2.00000% 17-07.11.19 1 200 000.00 1 197 904.15 0.02
usD CONTINENTAL ~ AIRLINES 4.00000% 12-29.10.24 2 170 000.00 1 644 538.96 0.03
usD CONTINENTAL RESOURCES INC 5.00000% 12-15.09.22 3 622 000.00 3 645 173.19 0.07
usb CONTINENTAL RESOURCES INC 3.80000% 14-01.06.24 4 390 000.00 4 492 766.83 0.09
usD COVENTRY HEALTH CARE INC 5.45000% 11-15.06.21 1 900 000.00 1 985 650.10 0.04
usD COX COMMUNICATION INC-144A 3.35000% 16-15.09.26 4 350 000.00 4 412 867.07 0.08
usb COX COMMUNICATIONS INC-144A 3.15000% 17-15.08.24 1 940 000.00 1 974 395.81 0.04
usD CROWN AMERICAS LLC/CAPITAL CORP V 4.25000% 17-30.09.26 182 000.00 184 766.40 0.00
usD CROWNROCK LP / CROWNROCK FIN INC-144A 5.62500% 17-15.10.25 70 000.00 68 950.00 0.00
usb CSC HOLDINGS INC-144A 5.37500% 18-01.02.28 300 000.00 312 750.00 0.01
usD CSC HOLDINGS LLC-144A 5.37500% 18-15.07.23 382 000.00 391 651.00 0.01
usD CSC HOLDINGS LLC-144A 5.50000% 18-15.05.26 300 000.00 313 500.00 0.01
usD CSX CORP 2.60000% 16-01.11.26 2 000 000.00 1 997 167.36 0.04
usD DAIMLER FINANCE NORTH AMERICA LLC-144A 2.45000% 15-18.05.20 1 400 000.00 1 398 136.36 0.03
usb DAIMLER FINANCE NORTH AMERICA LLC-144A 3.70000% 18-04.05.23 3 215 000.00 3 331 166.31 0.06
usb DAIMLER FINANCE NORTH AMERICA LLC-144A 3.40000% 19-22.02.22 5 900 000.00 6 011 483.45 0.12
usD DELL INTERNATIONAL LLC / EMC CORP-144A 6.02000% 16-15.06.26 943 000.00 1 042 621.44 0.02
usb DELL INTERNATIONAL LLC / EMC CORP-REG-S 4.42000% 16-15.06.21 6 195 000.00 6 369 764.67 0.12
usD DEUTSCHE TELEKOM INTL FINANCE BV-144A 2.48500% 16-19.09.23 730 000.00 728 010.02 0.01
usD DEVON ENERGY CORP 5.85000% 15-15.12.25 1 950 000.00 2 300 355.53 0.04
usb DIGITAL REALTY TRUST LP 3.62500% 12-01.10.22 4 550 000.00 4 671 504.11 0.09
usD DIGITAL REALTY TRUST LP 3.95000% 15-01.07.22 425 000.00 441 626.68 0.01
usD DISCOVER BANK 3.10000% 15-04.06.20 5 000 000.00 5 019 535.50 0.10
usb DISCOVER BANK 3.35000% 18-06.02.23 2 521 000.00 2 583 930.72 0.05
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usD DISCOVER BANK-SUB 7.00000% 10-15.04.20 600 000.00 618 454.98 0.01
usD DISCOVER BANK-SUB 8.70000% 09-18.11.19 300 000.00 305 155.65 0.01
usb DISCOVER FINANCIAL SERVICES 3.85000% 13-21.11.22 3 515 000.00 3 649 267.38 0.07
usD DOMINION ENERGY INC 3.90000% 15-01.10.25 1 500 000.00 1 594 402.35 0.03
usD DOMINION ENERGY INC 4.25000% 18-01.06.28 2 900 000.00 3 166 069.20 0.06
usb DOMINION ENERGY INC-SUB STEP-UP 16-01.04.21 7 350 000.00 7 512 463.67 0.14
usD DOMINION ENERGY INC-SUB STEP-UP 17-01.07.20 5 130 000.00 5 130 487.86 0.10
usD DOW CHEMICAL CO-144A 4.55000% 18-30.11.25 3 275 000.00 3 555 100.59 0.07
usb DOW CHEMICAL CO-144A 3.62500% 19-15.05.26 2 756 000.00 2 847 966.63 0.05
usD DTE ENERGY CO 3.50000% 14-01.06.24 2 100 000.00 2 174 547.90 0.04
usD DUKE ENERGY CORP 2.40000% 17-15.08.22 4 460 000.00 4 465 282.86 0.09
usb DUKE ENERGY CORP 3.05000% 12-15.08.22 2 685 000.00 2 724 452.85 0.05
usD DUQUESNE LIGHT HOLDINGS INC-144A 6.40000% 10-15.09.20 1 622 000.00 1 683 031.15 0.03
usD ECOLAB INC 4.35000% 11-08.12.21 1 306 000.00 1 366 370.24 0.03
usb EDP FINANCE BV-144A 4.12500% 14-15.01.20 491 000.00 491 962.36 0.01
usD ELANCO ANIMAL HEALTH INC 4.27200% 19-28.08.23 7 050 000.00 7 415 338.76 0.14
usD EMPRESAS PUBLICAS DE MEDELLIN ESP-144A 4.25000% 19-18.07.29 811 000.00 833 302.50 0.02
usb ENABLE MIDSTREAM PARTNERS LP 4.40000% 17-15.03.27 670 000.00 671 365.66 0.01
usD ENBRIDGE ENERGY PARTNERS LP 4.20000% 11-15.09.21 1 280 000.00 1 316 196.87 0.03
usD ENBRIDGE INC 4.25000% 16-01.12.26 6 265 000.00 6 818 440.71 0.13
usb ENEL FINANCE INTERNATIONAL NV-144A 3.62500% 17-25.05.27 1 880 000.00 1 908 200.00 0.04
usD ENEL FINANCE INTERNATIONAL NV-144A 2.87500% 17-25.05.22 1 445 000.00 1 453 673.18 0.03
usD ENEL FINANCE INTERNATIONAL NV-144A 3.50000% 17-06.04.28 460 000.00 461 096.92 0.01
usD ENERGY TRANSFER OPERATING LP 4.50000% 19-15.04.24 1 555 000.00 1 652 031.22 0.03
usD ENERSIS AMERICAS SA 4.00000% 16-25.10.26 686 000.00 702 935.63 0.01
usb ENI SPA-144A 4.25000% 19-09.05.29 867 000.00 921 136.43 0.02
usb ENLINK MIDSTREAM PARTNERS LP 4.40000% 14-01.04.24 10 150 000.00 10 317 982.50 0.20
usD EOG RESOURCES INC 4.10000% 10-01.02.21 2 010 000.00 2 066 368.64 0.04
usb EPR PROPERTIES 4.50000% 15-01.04.25 865 000.00 902 138.26 0.02
usD ERAC USA FINANCE LLC-REG-S 2.35000% 14-15.10.19 1 700 000.00 1 699 459.13 0.03
usD ERP OPERATING LP 3.25000% 17-01.08.27 1 460 000.00 1 516 726.11 0.03
usb ERP OPERATING LTD PARTNERSHIP 4.62500% 11-15.12.21 2 000 000.00 2 093 663.40 0.04
usD EXELON GENERATION CO LLC 4.25000% 13-15.06.22 2 320 000.00 2 420 340.69 0.05
usD EXPEDIA INC 5.00000% 16-15.02.26 2 306 000.00 2 534 469.49 0.05
usb EXPRESS SCRIPTS HOLDING CO 3.50000% 14-15.06.24 1 243 000.00 1 284 671.20 0.02
usD FAMILY DOLLAR STORES INC 5.00000% 11-01.02.21 1 500 000.00 1 547 384.85 0.03
usD FARMERS EXCHANGE CAPITAL-144A-SUB 7.05000% 98-15.07.28 1 915 000.00 2 331 297.44 0.04
usb FIDELITY NATIONAL INFORMATION SERVICES 3.50000% 13-15.04.23 1 481 000.00 1 531 754.16 0.03
usD FIRST DATA CORP-144A 5.37500% 15-15.08.23 1 400 000.00 1 437 380.00 0.03
usD FIRST DATA CORP-144A 5.00000% 15-15.01.24 1 224 000.00 1 253 988.00 0.02
usb FIRST MIDWEST BANCORP INC/IL-SUB 5.87500% 16-29.09.26 6 695 000.00 7 229 893.01 0.14
usD FMG RESOURCES AUGUST 2006 PTY LTD-144A 5.12500% 17-15.05.24 1 305 000.00 1 352 058.30 0.03
usD FORD MOTOR CREDIT CO LLC 4.37500% 13-06.08.23 5 700 000.00 5 859 798.36 0.11
usb FORD MOTOR CREDIT CO LLC 4.14000% 18-15.02.23 2 660 000.00 2 720 974.12 0.05
usD FORTIS INC 3.05500% 17-04.10.26 3 880 000.00 3 885 806.42 0.07
usD GANNETT CO INC-144A 4.87500% 14-15.09.21 545 000.00 545 681.25 0.01
usD GENERAL DYNAMICS CORP 3.37500% 18-15.05.23 1 093 000.00 1 136 091.41 0.02
usD GENERAL DYNAMICS CORP 3.00000% 18-11.05.21 1 675 000.00 1 700 921.63 0.03
usb GENERAL ELECTRIC CO 2.70000% 12-09.10.22 8 440 000.00 8 423 146.50 0.16
usD GENERAL MOTORS CO 4.20000% 17-01.10.27 2 200 000.00 2 233 852.28 0.04
usD GENERAL MOTORS FINANCIAL CO INC 3.70000% 15-24.11.20 2 000 000.00 2 024 303.00 0.04
usb GENERAL MOTORS FINANCIAL CO INC 4.15000% 18-19.06.23 7 707 000.00 7 963 112.86 0.15
usD GENERAL MOTORS FINANCIAL CO INC 5.10000% 19-17.01.24 2 130 000.00 2 281 523.09 0.04
usD GEORGIA-PACIFIC LLC-144A 5.40000% 10-01.11.20 651 000.00 674 829.79 0.01
usb GEORGIA-PACIFIC LLC-144A 3.73400% 13-15.07.23 2 508 000.00 2 621 897.55 0.05
usD GLENCORE FINANCE CANADA LTD-144A 4.95000% 11-15.11.21 3 080 000.00 3 223 158.40 0.06
usD GLENCORE FUNDING LLC-144A 4.12500% 13-30.05.23 1 445 000.00 1 500 560.25 0.03
usb GLENCORE FUNDING LLC-144A 4.12500% 19-12.03.24 2 455 000.00 2 545 548.99 0.05
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usD GLP CAPITAL LP / GLP FINANC Il INC 4.87500% 14-01.11.20 6 300 000.00 6 417 810.00 0.12
usD GLP CAPITAL LP / GLP FINANC Il INC 5.37500% 16-15.04.26 1 320 000.00 1 436 318.40 0.03
usb GOLDMAN SACHS GROUP INC 2.60000% 17-27.12.20 3 000 000.00 3 001 000.20 0.06
usD GOLDMAN SACHS GROUP INC 3.50000% 15-23.01.25 3 000 000.00 3 100 685.10 0.06
usD GOLDMAN SACHS GROUP INC 3.75000% 15-22.05.25 4 965 000.00 5 185 751.35 0.10
usb GROUP 1 AUTOMOTIVE INC-144A 5.25000% 15-15.12.23 390 000.00 398 287.50 0.01
usD GULF POWER CO 3.30000% 17-30.05.27 2 105 000.00 2 193 262.23 0.04
usD GULFPORT ENERGY CORP 6.37500% 17-15.05.25 59 000.00 45 135.00 0.00
usb HALFMOON PARENT INC-144A 3.40000% 18-17.09.21 5 690 000.00 5 790 476.30 0.11
usD HALFMOON PARENT INC-144A 3.75000% 18-15.07.23 1 559 000.00 1 619 217.63 0.03
usD HALFMOON PARENT INC-144A 4.12500% 18-15.11.25 2 127 000.00 2 258 751.69 0.04
usb HALFMOON PARENT INC-144A 4.37500% 18-15.10.28 12 725 000.00 13 801 085.81 0.26
usD HALFMOON PARENT INC-REG-S 3.75000% 18-15.07.23 3 800 000.00 3 946 778.04 0.08
usD HALFMOON PARENT INC-REG-S 4.12500% 18-15.11.25 5 400 000.00 5 734 489.50 0.11
usb HCA INC 5.00000% 14-15.03.24 3 700 000.00 4 013 680.82 0.08
usD HCP INC 4.25000% 13-15.11.23 1 314 000.00 1 394 574.35 0.03
usD HEALTHCARE TRUST OF AMERICA HOLDINGS LP 3.70000% 13-15.04.23 750 000.00 767 621.55 0.01
usb HESS CORP 7.87500% 99-01.10.29 1 000 000.00 1 241 320.10 0.02
usD HESS INFRASTRUCTURE PART/FIN CORP-144A 5.62500% 17-15.02.26 435 000.00 452 264.07 0.01
usD HEWLETT PACKARD ENTERPRISE CO STEP-UP/DOWN 16-15.10.22 4 440 000.00 4 668 368.29 0.09
usb HIGH STREET FUNDING TRUST-144A 4.11100% 18-15.02.28 2 485 000.00 2 614 220.00 0.05
usD HOLOGIC INC-144A 4.37500% 17-15.10.25 335 000.00 336 420.40 0.01
usD HOSPITALITY PROPERTIES TRUST 3.95000% 17-15.01.28 1 188 000.00 1 120 903.63 0.02
usD HOST HOTELS & RESORTS LP 5.25000% 12-15.03.22 1 250 000.00 1 318 333.37 0.03
usD HOST HOTELS & RESORTS LP 3.87500% 17-01.04.24 4 121 000.00 4 255 997.78 0.08
usb HUMANA INC 3.95000% 17-15.03.27 1 055 000.00 1 108 964.41 0.02
usD HUSKY ENERGY INC 4.00000% 14-15.04.24 2 240 000.00 2 354 258.82 0.05
usD HUSKY ENERGY INC 4.40000% 19-15.04.29 650 000.00 680 139.53 0.01
usb HUSKY ENERGY INC 4.40000% 19-15.04.29 2 634 000.00 2 768 866.07 0.05
usD IHS MARKIT LTD-144A 4.75000% 17-15.02.25 957 000.00 1 025 942.28 0.02
usD IHS MARKIT LTD-144A 4.00000% 17-01.03.26 1 206 000.00 1 257 546.49 0.02
usb ING BANK NV-144A-SUB 5.80000% 13-25.09.23 1 173 000.00 1 295 036.10 0.03
usD INTESA SANPAOLO SPA-144A 3.12500% 17-14.07.22 1 586 000.00 1 581 281.97 0.03
usD INTESA SANPAOLO SPA-144A 3.37500% 18-12.01.23 2 165 000.00 2 169 128.22 0.04
usb INVERSIONES CMPC SA-144A 4.37500% 17-04.04.27 1 434 000.00 1 502 249.36 0.03
usD INVISTA FINANCE LLC-144A 4.25000% 14-15.10.19 700 000.00 701 050.00 0.01
usD IPALCO ENTERPRISES INC 3.70000% 18-01.09.24 955 000.00 981 724.53 0.02
usb JACKSON NATIONAL LIFE GLOBAL FUND-144A 2.50000% 17-27.06.22 1 980 000.00 1 978 975.31 0.04
usD JACKSON NATIONAL LIFE GLOBAL FUND-REG-S 3.30000% 19-01.02.22 1 925 000.00 1 961 205.40 0.04
usD JERSEY CENTRAL POWER & LIGHT CO-144A 4.70000% 13-01.04.24 1 573 000.00 1 707 972.68 0.03
usb JERSEY CENTRAL POWER & LIGHT CO-144A 4.30000% 15-15.01.26 1 896 000.00 2 050 553.76 0.04
usD JPMORGAN CHASE & CO-SUB 3.37500% 13-01.05.23 2 810 000.00 2 881 459.42 0.06
usD KEYBANK NA/CLEVELAND OH 2.40000% 17-09.06.22 4 480 000.00 4 491 024.38 0.09
usb KEYSPAN GAS EAST CORP-144A 2.74200% 16-15.08.26 1 250 000.00 1 247 673.87 0.02
usD KINDER MORGAN ENERGY PARTNERS LP 4.30000% 14-01.05.24 6 130 000.00 6 509 005.64 0.12
usD KINDER MORGAN ENERGY PARTNERS LP 5.80000% 05-15.03.35 1 973 000.00 2 288 629.89 0.04
usb KINDER MORGAN ENERGY PARTNERS LP 5.30000% 10-15.09.20 1 925 000.00 1 981 486.81 0.04
usD KINDER MORGAN ENERGY PARTNERS LP 3.50000% 13-01.09.23 1 325 000.00 1 363 783.94 0.03
usb KINDER MORGAN INC 5.00000% 13-15.02.21 5 665 000.00 5 857 838.86 0.11
usD KINDER MORGAN INC-144A 5.62500% 13-15.11.23 565 000.00 624 690.21 0.01
usD KRAFT HEINZ FOODS CO 3.50000% 12-06.06.22 3 750 000.00 3 836 569.12 0.07
usb KRAFT HEINZ FOODS CO 4.37500% 16-01.06.46 1 400 000.00 1 344 292.20 0.03
usD KRAFT HEINZ FOODS CO 3.00000% 16-01.06.26 3 600 000.00 3 540 818.56 0.07
usD KRAFT HEINZ FOODS CO 2.80000% 16-02.07.20 3 925 000.00 3 930 256.76 0.08
usb KRAFT HEINZ FOODS CO 3.50000% 16-15.07.22 1 000 000.00 1 022 043.50 0.02
usD LABORATORY CORP AMERICA HOLDINGS 4.62500% 10-15.11.20 1 500 000.00 1 532 090.25 0.03
usD LABORATORY CORP AMERICA HOLDINGS 3.20000% 15-01.02.22 501 000.00 509 197.16 0.01
usb LABORATORY CORP AMERICA HOLDINGS 3.60000% 15-01.02.25 529 000.00 546 562.17 0.01
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usD LAMB WESTON HOLDINGS INC-144A 4.62500% 16-01.11.24 75 000.00 77 982.75 0.00
usD LENNAR CORP STEP-UP/DOWN 13-15.11.22 700 000.00 724 584.00 0.01
usb LEUCADIA NATIONAL CORP 5.50000% 13-18.10.23 1 750 000.00 1 892 915.85 0.04
usD LIBERTY MUTUAL GROUP INC-144A 4.56900% 19-01.02.29 5 000 000.00 5 515 419.50 0.11
usD LIFE STORAGE LP 4.00000% 19-15.06.29 625 000.00 647 389.19 0.01
usb LINCOLN NATIONAL CORP 4.00000% 13-01.09.23 2 075 000.00 2 192 878.26 0.04
usD LLOYDS BANKING GROUP PLC-SUB 4.58200% 16-10.12.25 2 475 000.00 2 571 838.09 0.05
usD LLOYDS BANKING GROUP PLC 4.37500% 18-22.03.28 400 000.00 423 394.60 0.01
usb LLOYDS BANKING GROUP PLC 3.75000% 17-11.01.27 4 800 000.00 4 869 938.88 0.09
usD LPL HOLDINGS INC-144A 5.75000% 17-15.09.25 796 000.00 825 850.00 0.02
usD LYONDELLBASELL INDUSTRIES NV 5.75000% 12-15.04.24 500 000.00 560 811.95 0.01
usb MARATHON OIL CORP 4.40000% 17-15.07.27 2 275 000.00 2 398 073.40 0.05
usD MARATHON PETROLEUM CORP 4.75000% 19-15.12.23 2 430 000.00 2 632 042.11 0.05
usD MARATHON PETROLEUM CORP 5.12500% 19-15.12.26 1 580 000.00 1 747 577.01 0.03
usb MASSMUTUAL GLOBAL FUNDING 11-144A 2.00000% 16-15.04.21 3 000 000.00 2 984 104.11 0.06
usD MASSMUTUAL GLOBAL FUNDING 11-144A 2.95000% 18-11.01.25 540 000.00 549 449.35 0.01
usD MATADOR RESOURCES CO 5.87500% 18-15.09.26 125 000.00 123 498.75 0.00
usb MATTHEWS INTERNATIONAL CORP-144A 5.25000% 17-01.12.25 250 000.00 245 000.00 0.00
usD MCCORMICK & CO 3.15000% 17-15.08.24 2 605 000.00 2 665 523.26 0.05
usD MCDONALD' S CORP 3.70000% 15-30.01.26 3 330 000.00 3 552 120.32 0.07
usb METROPOLITAN LIFE GLOBAL FUNDING-144A 3.87500% 12-11.04.22 1 170 000.00 1215 112.74 0.02
usD METROPOLITAN LIFE GLOBAL FUNDING 1-144A 3.00000% 13-10.01.23 1 500 000.00 1 527 689.70 0.03
usD MGM CHINA HOLDINGS LTD-144A 5.37500% 19-15.05.24 456 000.00 471 960.00 0.01
usD MICROCHIP TECHNOLOGY INC 3.92200% 18-01.06.21 2 100 000.00 2 136 196.23 0.04
usD MONDELEZ INTERNATIONAL HOLDING NET-144A 1.62500% 16-28.10.19 2 510 000.00 2 504 580.94 0.05
usb MORGAN STANLEY 3.70000% 14-23.10.24 5 020 000.00 5 264 012.16 0.10
usD MORGAN STANLEY 3.75000% 13-25.02.23 3 765 000.00 3 918 217.80 0.08
usD MORGAN STANLEY 3.87500% 14-29.04.24 2 000 000.00 2 112 539.20 0.04
usb MORGAN STANLEY 5.75000% 11-25.01.21 1 635 000.00 1712 915.76 0.03
usD MOTIVA ENTERPRISES LLC-144A 5.75000% 10-15.01.20 946 000.00 958 067.08 0.02
usD MYLAN INC-144A 3.12500% 12-15.01.23 3 090 000.00 3 101 116.27 0.06
usb MYLAN NV 3.15000% 17-15.06.21 4 300 000.00 4 336 454.97 0.08
usD MYLAN NV 3.95000% 17-15.06.26 9 925 000.00 10 127 217.90 0.19
usD NATIONAL AUSTRALIA BANK LTD/NY 3.70000% 18-04.11.21 2 670 000.00 2 748 925.20 0.05
usb NAVIENT CORP 6.62500% 16-26.07.21 790 000.00 838 047.80 0.02
usD NEWFIELD EXPLORATION CO 5.62500% 12-01.07.24 1 350 000.00 1 487 807.73 0.03
usD NEWMONT GOLDCORP CORP-144A 3.62500% 19-09.06.21 1 600 000.00 1 625 052.80 0.03
usb NEXTERA ENERGY CAPITAL HOLDINGS INC 3.55000% 17-01.05.27 1 375 000.00 1 441 562.10 0.03
usD NISOURCE INC 3.65000% 19-15.06.23 2 260 000.00 2 349 139.60 0.05
usD NORDEA BANK ABP-144A 3.75000% 18-30.08.23 1 065 000.00 1 107 610.65 0.02
usb NUTRIEN LTD 3.37500% 18-15.03.25 4 465 000.00 4 574 780.06 0.09
usD NXP BV / NXP FDNG LLC / NXP USA-144A 3.87500% 19-18.06.26 1 555 000.00 1 609 724.49 0.03
usD NXP BV / NXP FUNDING LLC-144A 4.12500% 16-01.06.21 2 475 000.00 2 531 262.19 0.05
usb OCCIDENTAL PETROLEUM CORP 2.60000% 16-15.04.22 2 145 000.00 2 145 256.75 0.04
usD 0l EUROPEAN GROUP BV-144A 4.00000% 17-15.03.23 99 000.00 99 495.00 0.00
usD ONCOR ELECTRIC DELIVERY CO 5.75000% 11-30.09.20 2 203 000.00 2 277 149.89 0.04
usD ONEOK PARTNERS LP 3.37500% 12-01.10.22 1 145 000.00 1 165 933.46 0.02
usD ONTARIO TEACHERS CADILLAC FAIRVIEW-144A 3.12500% 17-20.03.22 3 000 000.00 3 051 129.90 0.06
usb OWENS CORNING INC 4.20000% 12-15.12.22 1 800 000.00 1 885 566.06 0.04
usb PANTHER BF AGGR 2/PANTHER FIN CO0-144A 6.25000% 19-15.05.26 359 000.00 371 457.30 0.01
usD PARK AEROSPACE HOLDINGS LTD-144A 5.50000% 17-15.02.24 780 000.00 842 634.00 0.02
usb PARK AEROSPACE HOLDINGS LTD-144A 4.50000% 17-15.03.23 795 000.00 823 874.40 0.02
usD PDC ENERGY INC 5.75000% 18-15.05.26 777 000.00 751 133.67 0.01
usD PEIDMONT OPERATING PARTNERSHIP LP 3.40000% 13-01.06.23 1 500 000.00 1 502 992.05 0.03
usb PENNSYLVANIA  ELECTRIC CO-144A 3.25000% 17-15.03.28 305 000.00 308 705.11 0.01
usD PENSKE TRUCK LEASING/PTL FIN CORP-144A 3.90000% 18-01.02.24 2 500 000.00 2 619 067.00 0.05
usD PENSKE TRUCK LEASING/PTL FIN CORP-144A 4.45000% 19-29.01.26 2 680 000.00 2 877 358.68 0.06
usb PENSKE TRUCK LEASING/PTL FIN CORP-144A 3.45000% 19-01.07.24 2 865 000.00 2 956 319.01 0.06
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usD PERNOD RICARD SA-144A 4.45000% 11-15.01.22 2 000 000.00 2 095 228.80 0.04
usD PHILLIPS 66 4.30000% 12-01.04.22 920 000.00 967 300.69 0.02
usb PHILLIPS 66 PARTNERS LP 3.55000% 16-01.10.26 2 445 000.00 2 494 305.87 0.05
usD PILGRIMS PRIDE CORP-144A 5.87500% 17-30.09.27 258 000.00 270 900.00 0.01
usD PIPELINE FUNDING CO LLC-144A 7.50000% 09-15.01.30 1 550 000.00 1 768 936.17 0.03
usb PLAINS ALL AMERICAN PIPELINE LP 3.85000% 13-15.10.23 3 004 000.00 3 096 952.17 0.06
usb PLAINS ALL AMERICAN PIPELINE LP 4.65000%15-15.10.25 1 250 000.00 1 332 501.38 0.03
usD PNC BANK NATIONAL ASSOCIATION 2.50000% 18-22.01.21 1 815 000.00 1 819 411.90 0.04
usb PNC FINANCIAL SERVICES GROUP INC-SUB 3.90000% 14-29.04.24 5 170 000.00 5 457 454.58 0.10
usD POST HOLDINGS INC-144A 5.50000% 19-15.12.29 480 000.00 485 400.00 0.01
usD PROVIDENCE HEALTH & SERV OBLIG 4.37900% 13-01.10.23 2 500 000.00 2 691 033.50 0.05
usb PSEG POWER LLC 3.85000% 18-01.06.23 4 730 000.00 4 928 703.99 0.09
usD PUBLIC SERVICE ENTERPRISE GROUP INC 2.65000% 17-15.11.22 2 500 000.00 2 515 065.75 0.05
usD QUICKEN LOANS INC-REG-S 5.75000% 15-01.05.25 1 885 000.00 1 946 488.70 0.04
usb RABOBANK NEDERLAND NV-SUB 3.87500% 18-26.09.23 4 050 000.00 4 257 472.99 0.08
usD RECKITT BENCKISER TREAS SERV-144A 2.75000% 17-26.06.24 1 530 000.00 1 540 915.94 0.03
usD RECKITT BENCKISER TREAS SERV-REG-S 2.75000% 17-26.06.24 5 650 000.00 5 690 310.49 0.11
usb REGIONS BANK/BIRMINGHAM AL 2.75000% 18-01.04.21 6 850 000.00 6 872 081.66 0.13
usD RITE AID CORP-144A 6.12500% 15-01.04.23 602 000.00 507 937.50 0.01
usD ROCHE HOLDINGS INC-144A 2.25000% 14-30.09.19 1 500 000.00 1 499 880.75 0.03
usb ROCK-TENN CO 4.90000% 13-01.03.22 1 275 000.00 1 340 591.10 0.03
usD ROCKIES EXPRESS PIPELINE LLC-144A 5.62500% 10-15.04.20 755 000.00 772 659.07 0.01
usD RUBY PIPELINE LLC-144A 6.00000% 12-01.04.22 2 140 000.00 1 748 048.46 0.03
usD SABINE PASS LIQUEFACTION LLC 5.75000% 14-15.05.24 3 350 000.00 3 716 394.52 0.07
usD SABINE PASS LIQUEFACTION LLC 5.62500% 16-01.03.25 3 215 000.00 3 568 537.15 0.07
usb SANTANDER HOLDINGS USA INC/PA 2.65000% 15-17.04.20 1 640 000.00 1 639 752.08 0.03
usD SANTANDER UK PLC 3.75000% 18-15.11.21 2 695 000.00 2 764 048.32 0.05
usD SANTANDER UK PLC-144A-SUB 5.00000% 13-07.11.23 2 030 000.00 2 137 514.48 0.04
usb SES SA-144A 3.60000% 13-04.04.23 2 000 000.00 2 018 967.60 0.04
usD SIEMENS FINANCIERINGSMAATSCH NV-144A  2.00000% 16-15.09.23 1 000 000.00 986 422.35 0.02
usD SIRIUS XM RADIO INC-144A 3.87500% 17-01.08.22 325 000.00 328 250.00 0.01
usb SKANDINAVISKA ENSKILDA BANKEN AB 2.62500% 16-15.03.21 2 400 000.00 2 404 858.08 0.05
usD SKY PLC-144A 3.75000% 14-16.09.24 2 000 000.00 2 120 449.40 0.04
usD SMBC AVIATION CAPITAL FINANCE DAC-REG-S 2.65000% 16-15.07.21 9 915 000.00 9 887 963.88 0.19
usb SPRINT NEXTEL CORP-144A 7.00000% 12-01.03.20 655 000.00 668 918.75 0.01
usD SPRINT SPECTRUM CO 111 LLC-144A STEP-DOWN 16-20.09.21 1 750 000.00 987 328.12 0.02
usD SPRINT SPECTRUM CO 111 LLC-144A 4.73800% 18-20.03.25 2 500 000.00 2 628 125.00 0.05
usb SPRINT SPECTRUM CO 111 LLC-144A 5.15200% 18-20.03.28 2 305 000.00 2 449 062.50 0.05
usD SRC ENERGY INC 6.25000% 18-01.12.25 3 560 000.00 3 097 200.00 0.06
usD SUNCOR ENERGY INC 3.60000% 14-01.12.24 1 665 000.00 1 734 165.60 0.03
usb SUNOCO LOGISTICS PARTNERS OPERATIONS LP 4.25000% 14-01.04.24 1 260 000.00 1 322 602.60 0.03
usD SUNOCO LP/FINANCE CORP 4.87500% 18-15.01.23 748 000.00 760 865.60 0.01
usD SYMANTEC CORP 3.95000% 12-15.06.22 605 000.00 610 575.86 0.01
usb TAKEDA PHARMACEUTICAL CO LTD-REG-S 2.45000% 17-18.01.22 3 000 000.00 2 985 930.00 0.06
usD TARGA RESOURCES PARTNERS-144A 6.87500% 19-15.01.29 173 000.00 190 767.10 0.00
usD TC PIPELINES LP 3.90000% 17-25.05.27 1 800 000.00 1 849 826.16 0.04
usD TC PIPELINES LP 4.65000% 11-15.06.21 620 000.00 638 620.28 0.01
usD TENET HEALTHCARE CORP 4.37500% 13-01.10.21 190 000.00 193 562.50 0.00
usb TENET HEALTHCARE ESCROW CORP 6.00000% 14-01.10.20 1 696 000.00 1 744 760.00 0.03
usD TERVITA ESCROW CORP-144A 7.62500% 16-01.12.21 563 000.00 574 260.00 0.01
usD TEVA PHARMACEUTICAL FINANCE CO BV 3.65000% 11-10.11.21 3 578 000.00 3 401 291.52 0.07
usb TEVA PHARMACEUTICAL FINANCE NL 111 BV 6.00000% 18-15.04.24 4 300 000.00 3 989 110.00 0.08
usD TEXAS EASTERN TRANSMISSION LP-144A 2.80000% 12-15.10.22 1 375 000.00 1 370 785.23 0.03
usD THOMSON REUTERS CORP 4.30000% 13-23.11.23 2 516 000.00 2 665 940.77 0.05
usb TOTAL SYSTEM SERVICES INC 3.75000% 13-01.06.23 688 000.00 710 400.73 0.01
usD TRANSCONTINENTAL GAS PIPE LINE 4.60000% 18-15.03.48 1 955 000.00 2 077 453.38 0.04
usD TRANSOCEAN GUARDIAN LTD-144A 5.87500% 18-15.01.24 290 000.00 263 907.25 0.00
usb TRANSOCEAN PONTUS LTD-144A 6.12500% 18-01.08.25 255 000.00 248 912.11 0.00
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usD TRANSOCEAN POSEIDON LTD-144A 6.87500% 19-01.02.27 256 000.00 273 285.12 0.01
usD TRIMBLE INC 4.75000% 14-01.12.24 1 300 000.00 1 386 145.67 0.03
usb TUCSON ELECTRIC POWER CO 3.05000% 15-15.03.25 1 425 000.00 1 437 130.17 0.03
usD UBS GROUP FUNDING SWITZERLAND AG-REG-S 3.49100% 17-23.05.23 1 850 000.00 1 891 876.78 0.04
usD UNITED AIRLINES AA PASS THROUGH TRUST 3.50000% 18-01.03.30 1 350 000.00 1 352 806.40 0.03
usb UNIVERSAL HEALTH SERVICES INC-144A 4.75000% 14-01.08.22 1 555 000.00 1 574 437.50 0.03
usD UNUM GROUP 4.00000% 19-15.06.29 2 000 000.00 2 052 285.60 0.04
usD US BANK NA/CINCINNATI OH 3.40000% 18-24.07.23 3 785 000.00 3 936 990.46 0.08
usb VALEANT PHARMACEUTICALS INTL-144A 7.00000% 17-15.03.24 525 000.00 553 875.00 0.01
usb VALEANT PHARMACEUTICALS INTL-144A 9.25000% 18-01.04.26 85 000.00 95 025.13 0.00
usD VENTAS REALITY LP/VENT CAP CORP 3.25000% 12-15.08.22 2 000 000.00 2 039 512.60 0.04
usb VENTAS REALTY LP 4.12500% 15-15.01.26 1 960 000.00 2 090 356.86 0.04
usD VERISK ANALYTICS INC 4.12500% 12-12.09.22 1 500 000.00 1 568 121.60 0.03
usD VERIZON COMMUNICATIONS INC 2.45000% 12-01.11.22 5 000 000.00 5 021 820.00 0.10
usb VERIZON COMMUNICATIONS INC-144A 4.01600% 19-03.12.29 5 491 000.00 5 956 204.66 0.11
usD VERIZON COMMUNICATIONS INC-REG-S 4.01600% 19-03.12.29 1 556 000.00 1 687 826.34 0.03
usD VIACOM INC 3.87500% 11-15.12.21 833 000.00 855 238.10 0.02
usb VIRGINIA ELECTRIC & POWER CO 4.00000% 16-15.11.46 725 000.00 782 637.94 0.01
usD VM HOLDING SA-144A 5.37500% 17-04.05.27 730 000.00 768 325.00 0.01
usD VOLKSWAGEN GRP OF AMERICA FINANCE-144A 3.87500% 18-13.11.20 625 000.00 635 460.25 0.01
usb VOLKSWAGEN GRP OF AMERICA FINANCE-144A 4.00000% 18-12.11.21 9 315 000.00 9 598 628.71 0.18
usD VOLKSWAGEN GRP OF AMERICA FINANCE-144A 4.25000% 18-13.11.23 7 175 000.00 7 619 972.69 0.15
usD VOLKSWAGEN GRP OF AMERICA FINANCE-144A 4.62500% 18-13.11.25 1 445 000.00 1 587 192.63 0.03
usD WALGREEN CO 3.10000% 12-15.09.22 2 295 000.00 2 331 159.79 0.04
usD WALGREENS BOOTS ALLIANCE INC 3.30000% 14-18.11.21 3 100 000.00 3 156 414.73 0.06
usb WALT DISNEY CO-144A 3.00000% 19-15.09.22 2 250 000.00 2 298 139.65 0.04
usD WALT DISNEY CO-144A 7.75000% 19-20.01.24 478 000.00 577 757.17 0.01
usD WALT DISNEY CO-REG-S 3.00000% 19-15.09.22 6 600 000.00 6 741 209.64 0.13
usb WALT DISNEY CO-REG-S 3.70000% 19-15.09.24 1 600 000.00 1 701 640.48 0.03
usD WALT DISNEY CO-REG-S 6.15000% 19-01.03.37 1 305 000.00 1 782 224.28 0.03
usD WASTE MANAGEMENT INC 3.15000% 17-15.11.27 1 700 000.00 1 755 787.37 0.03
usb WEA FIN LLC/ WESTF UK&EUR FIN PLC-144A 2.70000% 14-17.09.19 4 000 000.00 3 999 320.00 0.08
usD WEA FIN LLC/ WESTF UK&EUR FIN PLC-144A 3.75000% 14-17.09.24 605 000.00 633 821.35 0.01
usD WEA FIN LLC/ WESTF UK&EUR FIN PLC-REG-S 3.25000% 15-05.10.20 3 200 000.00 3 224 549.12 0.06
usb WEA FINANCE LLC-144A 4.12500% 18-20.09.28 6 685 000.00 7 148 489.76 0.14
usD WELLCARE HEALTH PLANS INC-144A 5.37500% 18-15.08.26 74 000.00 78 264.62 0.00
usD WELLS FARGO BANK NA 2.60000% 18-15.01.21 2 645 000.00 2 654 376.79 0.05
usb WELLTOWER INC 3.75000% 12-15.03.23 500 000.00 519 119.50 0.01
usD WELLTOWER INC 4.25000% 16-01.04.26 1 230 000.00 1 318 229.13 0.03
usD WILLIAMS COMPANIES INC 3.70000% 12-15.01.23 1 181 000.00 1 219 470.25 0.02
usb WILLIAMS COS INC/THE 3.75000% 17-15.06.27 4 225 000.00 4 350 507.01 0.08
usD WILLIAMS COS INC/THE 4.00000% 11-15.11.21 640 000.00 658 500.10 0.01
usD WM WRIGLEY JR CO-144A 2.90000% 13-21.10.19 1 900 000.00 1 901 036.26 0.04
usb WRKCO INC 3.00000% 19-15.09.24 1 630 000.00 1 637 903.55 0.03
usD WRKCO INC 3.75000% 19-15.03.25 2 240 000.00 2 331 782.88 0.04
usD WRKCO INC 4.65000% 19-15.03.26 730 000.00 794 370.30 0.02
usD XYLEM INC/NY 4.87500% 12-01.10.21 500 000.00 524 767.40 0.01
usD YAMANA GOLD INC 4.62500% 18-15.12.27 1 140 000.00 1 181 416.20 0.02
usb YAMANA GOLD INC 4.95000% 14-15.07.24 1 862 000.00 1 953 478.57 0.04
usD ZF NORTH AMERICA CAPITAL INC-144A 4.00000% 15-29.04.20 1 518 000.00 1 524 737.49 0.03
usD ZF NORTH AMERICA CAPITAL INC-144A 4.75000% 15-29.04.25 2 065 000.00 2 124 252.49 0.04

1 012 037 973.22 19.38
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usD AMERICAN EXPRESS CO 3M LIBOR+65BP 18-27.02.23 3 000 000.00 3 006 490.50 0.06
usD AT&T INC 3M LIBOR+118 BP 18-12.06.24 14 695 000.00 14 966 416.65 0.29
usb BANCO SANTANDER SA 3M LIBOR+112BP 18-12.04.23 400 000.00 401 879.80 0.01
usD BANK OF AMERICA CORP 2.738%/VAR 18-23.01.22 1 090 000.00 1 093 287.77 0.02
usD BANK OF AMERICA CORP 3.419%/VAR 18-20.12.28 9 553 000.00 9 842 701.42 0.19
usb BECTON DICKINSON & CO 3M LIBOR+87.5BP 18-29.12.20 4 305 000.00 4 306 075.82 0.08
usD BK OF AMERICA CORP 3.004%/VAR 18-20.12.23 2 861 000.00 2 900 696.94 0.06
usD BNP PARIBAS SA-REG-S 5.198%/VAR 19-10.01.30 2 650 000.00 3 034 375.35 0.06
usb CITIZENS BANK NA/PROVIDENCE RI 3M LIBOR+95BP 18-29.03.23 9 370 000.00 9 447 595.78 0.18
usD CONAGRA BRANDS INC 3M LIBOR+50BP 17-09.10.20 2 000 000.00 1 997 670.68 0.04
usD DUPONT DE NEMOURS INC 3M LIBOR+111BP 18-15.11.23 2 380 000.00 2 398 903.15 0.05
usD FARMERS EXCHANGE CAPITAL 11-144A-SUB 6.151%/VAR 13-01.11.53 1 000 000.00 1 172 297.40 0.02
usD FORD MOTOR CREDIT CO LLC 3M LIBOR+108BP 17-03.08.22 1 750 000.00 1 718 709.20 0.03
usb HARTFORD FINANCIAL-144A-SUB 3M LIBOR+212.5BP 17-12.02.47 2 070 000.00 1 790 550.00 0.03
usD HSBC HOLDINGS PLC 4.292%/VAR 18-12.09.26 2 120 000.00 2 247 509.95 0.04
usD JPMORGAN CHASE & CO 3.559%/VAR 18-23.04.24 8 581 000.00 8 891 463.16 0.17
usb JPMORGAN CHASE & CO 3.207%/VAR 19-01.04.23 4 000 000.00 4 065 904.40 0.08
usD JPMORGAN CHASE BANK NA 2.604%/3M LIBOR+28BP 18-01.02.21 5 735 000.00 5 740 074.33 0.11
usD LLOYDS BANKING GROUP PLC 2.907%/3M LIBOR+81BP 17-07.11.23 3 410 000.00 3 391 818.02 0.06
usb MACQUARIE GROUP LTD-144A 3.189%/VAR 17-28.11.23 7 935 000.00 8 057 913.15 0.15
usD NATIONWIDE MUT INS-144A-SUB 5.81%/3M LIBOR+229BP 08-15.12.24 3 000 000.00 3 000 055.50 0.06
usD NEXTERA ENERGY CAP 3M LIBOR+55BP 18-28.08.21 1 000 000.00 1 000 033.90 0.02
usb PRUDENTIAL FINANCIAL INC-SUB 5.875%/VAR 12-15.09.42 2 070 000.00 2 212 353.90 0.04
usD PRUDENTIAL FINANCIAL INC-SUB 5.625%/VAR 12-15.06.43 6 349 000.00 6 792 858.59 0.13
usD REYNOLDS GROUP INC/LLC/LUX-144A 3M LIBOR+350BP 16-15.07.21 200 000.00 200 750.00 0.00
usb ROYAL BANK OF SCOTLAND GROUP PLC 3M LIBOR+147BP 17-15.05.23 1 070 000.00 1 073 744.79 0.02
usD ROYAL BK OF SCOTLAND GP PLC 3.498%/VAR 17-15.05.23 1 900 000.00 1 908 429.73 0.04
usD STATE STREET CORP 3.776%/3M LIBOR+77BP 18-03.12.24 3 755 000.00 3 949 591.61 0.08
usb TEACHER  INS&AN-144A-SUB 4.375%/3M LIBOR+266.1BP 14-15.09.54 400 000.00 414 228.36 0.01
usD TYSON FOODS INC 3M LIBOR+45BP 17-21.08.20 1 000 000.00 999 526.38 0.02
usD VOYA FINANCIAL INC-SUB 5.650%/VAR 13-15.05.53 1 470 000.00 1 550 644.20 0.03
usb VULCAN MATERIALS CO 3M LIBOR+60BP 17-15.06.20 2 865 000.00 2 867 191.73 0.05
usD WELLS FARGO BANK NA 3.325%/VAR 18-23.07.21 5 500 000.00 5 546 119.15 0.11

121 987 861.31 2.34

121 987 861.31 2.34
usD AIB GROUP PLC-144A 4.75000% 18-12.10.23 1 755 000.00 1 844 998.16 0.03
usD BANK OF AMERICA CORP-SUB 4.00000% 15-22.01.25 2 862 000.00 3 004 088.86 0.06
usb BPCE SA-144A-SUB 4.62500% 14-11.07.24 4 620 000.00 4 877 790.46 0.09
usD GENERAL ELECTRIC CO 5.55000% 05-05.01.26 1 095 000.00 1 228 391.47 0.02
usD GOLDMAN SACHS GROUP INC/THE 3.85000% 14-08.07.24 16 760 000.00 17 557 973.76 0.34
usb HYUNDAI CAPITAL AMERICA-144A 2.55000% 17-03.04.20 1 511 000.00 1 510 225.45 0.03
usD MASSMUTUAL GLOBAL FUNDING 11-144A 3.40000% 19-08.03.26 6 100 000.00 6 357 743.91 0.12
usD MCDONALD" S CORP 3.35000% 18-01.04.23 2 400 000.00 2 487 292.32 0.05
usb NISSAN MOTOR ACCEPTANCE CORP-144A 2.25000% 17-13.01.20 1 930 000.00 1 926 294.40 0.04
usD PNC BANK NATIONAL ASSOCIATION-SUB 2.95000% 13-30.01.23 3 500 000.00 3 558 897.65 0.07
usD RABOBANK NEDERLAND NVNY 2.50000% 16-19.01.21 4 000 000.00 4 006 579.60 0.08
usD SOCIETE GENERALE SA-144A 3.87500% 19-28.03.24 4 655 000.00 4 818 829.00 0.09
usD SOCIETE GENERALE-144A 2.62500% 15-16.09.20 740 000.00 741 325.19 0.01
usb TORONTO-DOMINION BANK 2.12500% 16-07.04.21 5 000 000.00 4 993 782.45 0.09
usD TORONTO-DOMINION BANK 3.25000% 18-11.06.21 2 675 000.00 2 722 102.21 0.05
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usD TOYOTA MOTOR CREDIT CORP 3.40000% 18-14.04.25 3 460 000.00 3 644 405.55 0.07
usD US BANCORP 3.95000% 18-17.11.25 2 700 000.00 2 919 688.74 0.06
usb WELLS FARGO & CO 2.60000% 15-22.07.20 4 500 000.00 4 510 556.10 0.09
usD WELLS FARGO & CO 3.00000% 15-19.02.25 3 500 000.00 3 564 291.15 0.07
usD WELLS FARGO & CO-SUB 3.45000% 13-13.02.23 1 670 000.00 1 716 037.39 0.03

77 991 293.82 1.49

77 991 293.82 1.49
usD AVALON BAY COMMUNITIES INC 3M LIBOR+43BP 17-15.01.21 3 000 000.00 2 999 134.05 0.06
usD BANK OF AMERICA CORP 2.881%/VAR 17-24.04.23 4 495 000.00 4 532 340.40 0.09
usb BANK OF AMERICA CORP 2.369%/VAR 17-21.07.21 6 630 000.00 6 621 072.91 0.13
usD BANK OF AMERICA CORP 3M LIBOR+79BP 18-05.03.24 3 000 000.00 3 001 623.00 0.06
usD BANK OF AMERICA CORP 3.974%/VAR 19-07.02.30 1 300 000.00 1 392 985.49 0.02
usD GENERAL ELECTRIC CO 3M LIBOR+48BP 06-15.08.36 8 476 000.00 6 289 775.06 0.12

24 836 930.91 0.48

24 836 930.91 0.48
usb ALLIANCE PIPELINE LTD-144A 6.99600% 01-31.12.19 5 600 000.00 185 403.89 0.00
usD ALTA WIND HOLDINGS LLC-144A 7.00000% 10-30.06.35 1 500 000.00 932 444 .32 0.02
usD AMERICA WEST AIRLINES PASS THROUGH TRST 7.10000% 02-02.04.21 4 500 000.00 1 050 995.52 0.02
usb AMERICAN AIR 2013-2 CL B PASS TT-144A 5.60000% 14-15.07.20 4 347 000.00 1 734 484.20 0.03
usD AMERICAN AIRLINES 3.20000% 16-15.06.28 2 000 000.00 1 776 802.00 0.03
usD ANHEUSER-BUSCH INBEV WORLDWIDE INC 2.50000% 12-15.07.22 3 120 000.00 3 139 297.82 0.06
usb ANTHEM INC 3.30000% 12-15.01.23 1 200 000.00 1 230 933.00 0.02
usD BARNABAS HEALTH INC 4.00000% 12-01.07.28 2 000 000.00 2 135 780.20 0.04
usD BMW US CAPITAL LLC-144A 3.10000% 18-12.04.21 2 000 000.00 2 019 625.60 0.04
usD CAPITAL ONE BANK USA NA-SUB 3.37500% 13-15.02.23 8 300 000.00 8 476 863.04 0.16
usD COMCAST CORP 3.15000% 17-15.02.28 4 285 000.00 4 398 647.62 0.08
usb COMMONWEALTH BK OF AUSTRALIA-144A-SUB 4.50000% 15-09.12.25 3 295 000.00 3 486 472.45 0.07
usD CONTINENTAL AIRLINES PASS THRU TRUST 5.98300% 07-19.04.22 3 000 000.00 2 115 658.42 0.04
usD CONTINENTAL AIRLINES PASS THROUGH TRUST 6.90300% 07-19.04.22 16 415 000.00 2 914 836.20 0.06
usb CONTINENTAL RESOURCES INC 4.50000% 13-15.04.23 9 103 000.00 9 500 896.69 0.18
usD COX ENTERPRISES INC-144A 7.37500% 97-15.07.27 280 000.00 351 049.61 0.01
usD DANONE-REG-S 2.58900% 16-02.11.23 8 910 000.00 8 952 164.79 0.17
usb DELL INTERNATIONAL LLC / EMC CORP-144A 4.90000% 19-01.10.26 2 455 000.00 2 568 829.02 0.05
usD DELTA AIR LINES INC PASS THROUGH TRUSTS 6.71800% 02-02.01.23 8 775 000.00 2 585 754.26 0.05
usD DELTA AIR LINES INC 6.82100% 07-10.08.22 1 700 000.00 796 640.63 0.02
usb DEUTSCHE TELEKOM INTL FINANCE BV-144A 4.37500% 18-21.06.28 1 200 000.00 1 309 289.76 0.03
usD DOW CHEMICAL CO 3.50000% 14-01.10.24 1 145 000.00 1 186 796.51 0.02
usD ENERGY TRANSFER OPERATING LP 4.25000% 19-15.03.23 1 750 000.00 1 824 922.93 0.03
usb ENTERPRISE PRODUCTS OPERATING LLC 3.75000% 14-15.02.25 1 230 000.00 1 298 168.45 0.03
usD FARMERS INSURANCE EXCHANGE-144A-SUB 8.62500% 94-01.05.24 700 000.00 837 406.85 0.02
usD FIFTH THIRD BANCORP-SUB 4.30000% 13-16.01.24 2 200 000.00 2 340 861.82 0.04
usb FIVE CORNERS FUNDING TRUST-144A 4.41900% 13-15.11.23 11 320 000.00 12 079 819.91 0.23
usD INTERSTATE POWER & LIGHT CO 3.60000% 19-01.04.29 4 280 000.00 4 460 663.51 0.09
usD MAGNA INTERNATIONAL INC 3.62500% 14-15.06.24 2 800 000.00 2 918 195.56 0.06
usb METLIFE INC 4.36800% 13-15.09.23 975 000.00 1 052 231.70 0.02
usD METROPOLITAN EDISON CO-144A 4.00000% 14-15.04.25 2 400 000.00 2 509 072.32 0.05
usD MYLAN INC 4.20000% 13-29.11.23 2 190 000.00 2 273 627.56 0.04
usD NBD BANK NA MICHIGAN-SUB 8.25000% 94-01.11.24 1 300 000.00 1 636 663.21 0.03
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usb PACIFIC LIFE CORP-144A 6.60000% 03-15.09.33 4 500 000.00 5 751 855.45 0.11
usb PEOPLES UNITED BANK-SUB 4.00000% 14-15.07.24 1 450 000.00 1 507 773.80 0.03
usb PUGET ENERGY INC 6.00000% 11-01.09.21 2 500 000.00 2 662 299.25 0.05
usb ROCHESTER GAS & ELECTRIC CORP-144A 3.10000% 17-01.06.27 2 000 000.00 2 033 684.20 0.04
usb SEAGATE HDD CAYMAN 4.87500% 17-01.03.24 3 079 000.00 3 153 359.08 0.06
usb SEALED AIR CORP-144A 5.50000% 15-15.09.25 480 000.00 519 600.00 0.01
usb SMBC AVIATION CAPITAL FINANCE DAC-144A 3.00000% 17-15.07.22 1 750 000.00 1 757 427.53 0.03
usb SUTTER HEALTH 3.69500% 18-15.08.28 9 125 000.00 9 772 498.14 0.19
usb SYDNEY AIRPORT FINANCE CO PTY LTD-144A 3.62500% 16-28.04.26 520 000.00 531 866.40 0.01
usb US AIRWAYS 2012-1 CLASS A PAS THRO TRST 5.90000% 12-01.10.24 1 000 000.00 685 139.42 0.01
usb VENTAS REALTY LP/VENTAS CAP CORP 4.25000% 12-01.03.22 2 050 000.00 2 133 569.28 0.04
usb WILLIAMS COMPANIES INC 7.50000% 01-15.01.31 150 000.00 194 542.55 0.00
126 784 914.47 2.42
126 784 914.47 2.42
usb BANK OF AMERICA CORP-SUB 5.125%/VAR 19-PRP 2 693 000.00 2 723 430.90 0.05
usb CITIZENS FINANCIAL GROUP INC-SUB 5.500%/VAR 15-PRP 301 000.00 303 257.50 0.01
usb GOLDMAN SACHS GROUP INC 4.223%/VAR 18-01.05.29 495 000.00 533 147.97 0.01
usb GOLDMAN SACHS GROUP INC-SUB 5.500%/VAR 19-PRP 957 000.00 988 102.50 0.02
usb JP MORGAN CHASE & CO 3.514%/VAR 18-18.06.22 2 870 000.00 2 924 509.33 0.06
usb JPMORGAN CHASE &CO-SUB 5.000%/VAR 19-PRP 1 269 000.00 1 281 690.00 0.02
usb M & T BK CORP COM-SUB 5.000%/VAR 19-PRP 1 617 000.00 1 641 255.00 0.03
usb METLIFE CAPITAL TRUST IV-144A-SUB 7.875%/VAR 07-15.12.37 1 200 000.00 1 539 924.00 0.03
usb WELLS FARGO & CO-SUB 7.980%/3M LIBOR+377BP 08-PRP 1 955 000.00 1 967 218.75 0.04
13 902 535.95 0.27
13 902 535.95 0.27

T-note

usb AMERICA, UNITED STATES OF 2.12500% 19-31.05.21 2 785 000.00 2 795 008.46 0.05
2 795 008.46 0.05
T-note 2 795 008.46 0.05
usb CALIFORNIA, STATE OF 7.95000% 10-01.03.36 1 500 000.00 1 548 840.00 0.03
usb CALIFORNIA, STATE OF 4.60000% 18-01.04.38 3 600 000.00 4 030 020.00 0.08
usb HOUSTON TEXAS WATER & SEWER SYSTEM 3.82800% 14-15.05.28 800 000.00 862 096.00 0.02
usb LOS ANGELES DEPARTMENT OF POWER 5.51600% 10-01.07.27 1 520 000.00 1 850 448.00 0.04
usb NEW YORK CITY TRANS FINANCE AUTH REV 5.26700% 10-01.05.27 1 400 000.00 1 642 438.00 0.03
usb NEW YORK CITY TRANS FIN AUTH REV-SUB 3.95000% 18-01.08.32 1 000 000.00 1 091 180.00 0.02
usb NEW YORK STATE DORMITORY AUTHORITY 5.50000% 10-15.03.30 1 765 000.00 2 087 571.40 0.04
usb RUTGERS STATE UNIVERSITY 4.14600% 18-01.05.48 5 655 000.00 5 912 811.45 0.11
usb UNIVERSITY OF CALIFORNIA 4.60100% 13-15.05.31 1 385 000.00 1 590 894.10 0.03
usb WASHINGTON, STATE OF 5.04000% 10-01.08.31 925 000.00 1 087 837.00 0.02
21 704 135.95 0.42

21 704 135.95 0.42
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usD CALIFORNIA, STATE OF VAR 17-01.04.47 1 000 000.00 999 550.00 0.02
999 550.00 0.02
999 550.00 0.02
1 467 507 049.73 28.11
usD NAVIENT STUDENT LOAN TRUST-144A VAR 16-25.06.65 1 000 000.00 1 038 679.40 0.02
1 038 679.40 0.02
1 038 679.40 0.02
usD BANK 2017-BNK6-SUB 3.12500% 17-01.07.60 6 000 000.00 6 162 573.00 0.12
usD FANNIE MAE 3.11000% 15-01.06.27 770 000.00 751 932.48 0.01
usb FANNIE MAE 3.46000% 15-01.12.30 795 000.00 797 959.79 0.02
usD FANNIE MAE 3.50000% 15-01.08.30 795 000.00 794 766.89 0.01
usD FANNIE MAE 3.55000% 15-01.08.30 825 000.00 833 966.28 0.02
usb JP MORGAN CHASE COM MTG SEC TRUST-SUB 3.80460% 14-01.07.47 4 750 000.00 5 026 697.00 0.10
14 367 895.44 0.28

14 367 895.44 0.28

usb AIR CANADA CLASS AA PASS THR TRT-144A 3.30000% 17-15.01.30 1 750 000.00 1 678 201.48 0.03
usb ALEXANDRIA REAL ESTATE EQUITIES INC 4.00000% 18-15.01.24 4 185 000.00 4 432 140.15 0.07
usD ALEXANDRIA REAL ESTATE EQUITIES INC 3.80000% 19-15.04.26 5 470 000.00 5 746 250.32 0.11
usb ALIMENTATION COUCHE TARD INC-144A 3.55000% 17-26.07.27 3 530 000.00 3 609 670.69 0.07
usD AMERICAN EXPRESS CO 2.50000% 19-30.07.24 1 750 000.00 1 744 573.99 0.03
usD AMERICAN WATER CAPITAL CORP 2.95000% 17-01.09.27 3 250 000.00 3 279 832.72 0.06
usb BANQUE FEDERATIVE DU CREDIT MUT-144A 3.75000% 18-20.07.23 2 470 000.00 2 580 140.26 0.05
usD BAYER US FINANCE Il LLC-144A 3.50000% 18-25.06.21 1 900 000.00 1 926 425.77 0.04
usD BAYLOR SCOTT & WHITE HOLDINGS 1.94700% 16-15.11.21 2 000 000.00 1 969 264.38 0.04
usb BEMIS CO INC-144A 6.80000% 19-01.08.19 1 750 000.00 1 750 000.00 0.03
usD BOEING CO 2.95000% 19-01.02.30 3 820 000.00 3 833 063.25 0.07
usD BP CAPITAL MARKETS PLC 3.21600% 18-28.11.23 3 765 000.00 3 874 690.26 0.08
usb CCO HOLDINGS LLC/CAPITAL CORP-144A 5.00000% 17-01.02.28 850 000.00 872 355.00 0.02
usD CCO LLC/CAPITAL 4.20000% 17-15.03.28 1 450 000.00 1 505 456.84 0.03
usD CCO LLC/CAPITAL 5.05000% 19-30.03.29 2 342 000.00 2 569 497.43 0.05
usb CHS/COMMUNITY HEALTH SYSTEMS INC-144A 8.62500% 18-15.01.24 108 000.00 108 000.00 0.00
usD CHS/COMMUNITY HEALTH SYSTEMS INC-144A 8.00000% 19-15.03.26 161 000.00 154 358.75 0.00
usD CITIZENS BANK NA/PROVIDENCE Rl 2.65000% 17-26.05.22 1 000 000.00 1 005 310.80 0.02
usb CITIZENS BANK NA/PROVIDENCE RI 3.25000% 19-14.02.22 1 750 000.00 1 780 826.25 0.04
usD COMERICA BANK 2.50000% 19-23.07.24 5 700 000.00 5 692 103.33 0.11
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usD COMPASS BANK 2.87500% 17-29.06.22 1 830 000.00 1 842 348.47 0.04
usD CONCHO RESOURCES INC 3.75000% 17-01.10.27 2 030 000.00 2 090 936.54 0.04
usb CUMBERLAND FARMS INC-144A 6.75000% 17-01.05.25 200 000.00 212 000.00 0.01
usD CVS HEALTH CORP 4.78000% 18-25.03.38 490 000.00 519 688.12 0.01
usD DANSKE BANK AS-144A 5.00000% 19-12.01.22 800 000.00 837 914.56 0.02
usb DPL INC-REG-S 4.35000% 19-15.04.29 1 690 000.00 1 650 566.66 0.03
usD EMERA US FINANCE LP 2.70000% 17-15.06.21 8 260 000.00 8 269 225.60 0.16
usD ENERGY TRANSFER OPERATING LP 5.25000% 19-15.04.29 1 885 000.00 2 106 466.76 0.04
usb ENSTAR GROUP LTD 4.50000% 17-10.03.22 6 870 000.00 7 072 352.42 0.14
usD ESSEX PORTFOLIO LP 3.00000% 19-15.01.30 3 025 000.00 2 997 843.97 0.06
usD EVERSOURCE ENERGY 4.25000% 18-01.04.29 2 065 000.00 2 266 053.56 0.04
usb FORD MOTOR CREDIT CO LLC 3.35000% 19-01.11.22 1 500 000.00 1 498 962.75 0.03
usD FOX CORP-144A 4.70900% 19-25.01.29 2 922 000.00 3 271 922.35 0.06
usD HEALTHCARE TRUST OF AMERICA HOLDINGS LP 2.95000% 17-01.07.22 2 800 000.00 2 819 522.73 0.05
usb HUNTINGTON BANCSHARES INC/OH 4.00000% 18-15.05.25 4 400 000.00 4 679 973.76 0.09
usD HUNTINGTON BANCSHARES INC/OH 2.62500% 19-06.08.24 2 500 000.00 2 495 694.90 0.05
usD HUNTINGTON NATIONAL BANK 2.50000% 17-07.08.22 2 610 000.00 2 618 814.49 0.05
usb IHS MARKIT LTD-144A 5.00000% 16-01.11.22 3 417 000.00 3 612 791.02 0.07
usD INGERSOLL-RAND LUXEMBOURG FINANCE SA 3.50000% 19-21.03.26 2 725 000.00 2 821 020.55 0.05
usD JACKSON NATIONAL LIFE GLOBAL FUND-REG-S 2.50000% 17-27.06.22 2 200 000.00 2 198 861.46 0.04
usb KEURIG DR PEPPER INC 4.05700% 19-25.05.23 9 085 000.00 9 539 732.42 0.18
usD KEURIG DR PEPPER INC 4.41700% 19-25.05.25 5 155 000.00 5 536 960.76 0.11
usD KFC HLDG/P1ZZA HUT HLDG/TACO BELL-144A 4.75000% 17-01.06.27 300 000.00 307 125.00 0.01
usD KLA-TENCOR CORP 4.10000% 19-15.03.29 1 162 000.00 1 249 146.17 0.02
usD LAS VEGAS SANDS CORP 3.50000% 19-18.08.26 4 065 000.00 4 086 474.18 0.08
usb LAS VEGAS SANDS CORP 3.90000% 19-08.08.29 3 000 000.00 3 037 537.20 0.06
usD LAS VEGAS SANDS CORP 3.20000% 19-08.08.24 2 759 000.00 2 772 956.95 0.05
usD MARSH & MCLENNAN COS INC 3.87500% 19-15.03.24 1 930 000.00 2 043 826.57 0.04
usb MARSH & MCLENNAN COS INC 4.37500% 19-15.03.29 6 785 000.00 7 550 029.11 0.15
usD MICRON TECHNOLOGY INC 4.64000% 19-06.02.24 1 129 000.00 1 190 128.12 0.02
usD MICRON TECHNOLOGY INC 4.97500% 19-06.02.26 1 768 000.00 1 873 312.69 0.04
usb NEXTERA ENERGY CAPITAL HOLDINGS INC 2.80000% 17-15.01.23 3 160 000.00 3 189 637.01 0.06
usD NRG ENERGY INC-144A 3.75000% 19-15.06.24 4 500 000.00 4 604 595.30 0.09
usD NUVEEN LLC-REG-S 4.00000% 18-01.11.28 6 415 000.00 7 050 822.08 0.14
usb 0" REILLY AUTOMOTIVE INC 4.35000% 18-01.06.28 2 415 000.00 2 639 313.65 0.05
usD ONEOK INC 4.00000% 17-13.07.27 536 000.00 559 492.72 0.01
usD OWENS CORNING 3.95000% 19-15.08.29 2 000 000.00 1 995 700.82 0.04
usb PARSLEY ENERGY LLC/FINANCE CORP-144A 5.37500% 16-15.01.25 200 000.00 202 512.00 0.00
usD PRINCIPAL FINANCIAL GROUP 3.70000% 19-15.05.29 435 000.00 458 940.57 0.01
usD PROTECTIVE LIVE CORP-REG-S 4.30000% 18-30.09.28 5 700 000.00 6 059 338.26 0.12
usb REGIONS FINANCIAL CORP 2.75000% 17-14.08.22 3 750 000.00 3 773 687.63 0.07
usD SABRA HEALTH CARE LP 4.80000% 19-01.06.24 2 812 000.00 2 898 890.80 0.06
usD SL GREEN OPERATING PARTNERSHIP LP 3.25000% 17-15.10.22 1 685 000.00 1 703 476.70 0.03
usb SMITHFIELD FOODS INC-REG-S 2.70000% 17-31.01.20 2 000 000.00 1 995 234.50 0.04
usD STRYKER CORP 3.65000% 18-07.03.28 1 160 000.00 1 238 330.97 0.02
usD SUNTRUST BANK/ATLANTA GA 2.80000% 19-17.05.22 2 220 000.00 2 241 665.87 0.04
usb TOTAL SYSTEM SERVICES INC 4.00000% 18-01.06.23 2 085 000.00 2 176 972.06 0.04
usD USA COMPRESSION PRTNR/FIN CORP-144A 6.87500% 19-01.09.27 184 000.00 191 343.44 0.00
usb VIRGINIA ELECTRIC & POWER CO 3.80000% 18-01.04.28 565 000.00 610 146.21 0.01
usD WEIBO CORP 3.50000% 19-05.07.24 3 269 000.00 3 282 010.62 0.06
usD WESTERN GAS PARTNERS LP 4.50000% 18-01.03.28 2 430 000.00 2 418 172.58 0.05
usb XCEL ENERGY INC 4.00000% 18-15.06.28 2 530 000.00 2 739 076.92 0.05

197 211 712.22 3.78

197 211 712.22 3.78
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usD CITIGROUP INC 3.980%/3M LIBOR+133.8BP 19-20.03.30 8 580 000.00 9 162 068.05 0.18
usD CONAGRA BRANDS INC 3M LIBOR+75BP 18-22.10.20 1 925 000.00 1 925 790.59 0.04
usb ENTERPRISE PRODUCTS-SUB 5.375%/VAR 18-15.02.78 1 975 000.00 1 886 125.00 0.04
usD GENERAL MILLS INC 3M LIBOR+101BP 18-17.10.23 1 005 000.00 1 012 309.56 0.02
usD GOLDMAN SACHS GROUP INC 3.272%/VAR 17-29.09.25 9 790 000.00 9 993 574.24 0.19
usb HALFMOON PARENT INC-144A 3M LIBOR+65BP 18-17.09.21 6 000 000.00 6 002 574.00 0.10
usD HSBC HOLDINGS PLC 3.803%/VAR 19-11.03.25 2 400 000.00 2 484 392.64 0.05
usD JPMORGAN CHASE & CO 3.220%/VAR 17-01.03.25 17 153 000.00 17 605 487.56 0.34
usb JPMORGAN CHASE & CO 3.509%/3M LIBOR+94.5BP 18-23.01.29 8 705 000.00 9 072 560.78 0.17
usD JPMORGAN CHASE & CO 3.960%/3M LIBOR+124.5BP 19-29.01.27 3 874 000.00 4 144 578.37 0.08
usD KINDER MORGAN INC 3M LIBOR+128BP 17-15.01.23 2 725 000.00 2 749 712.48 0.05
usD MARTIN MARIETTA MATERIALS INC 3M LIBOR+65BP 17-22.05.20 1 835 000.00 1 837 716.35 0.03
usD PNC BANK NATIONAL ASSOCIATION 2.232%/VAR 19-22.07.22 3 180 000.00 3 175 395.93 0.06
usb SANTANDER UK GRP HOLD PLC 4.796%/3M LIBOR+157BP 18-15.11.24 3 710 000.00 3 940 116.46 0.08
usD WABTEC CORP 3M LIBOR+105BP 18-15.09.21 1 835 000.00 1 835 435.44 0.04

76 827 837.45 1.47

76 827 837.45 1.47
usb AIG GLOBAL FUNDING-REG-S 1.95000% 17-18.10.19 1 595 000.00 1 593 832.09 0.03
usD BB&T CORP 2.50000% 19-01.08.24 2 950 000.00 2 946 039.27 0.06
usD METROPOLITAN LIFE GLOBAL FUNDING-REG-S 3.60000% 19-11.01.24 7 570 000.00 7 953 976.14 0.15
usb METROPOLITAN LIFE GLOBAL FUNDING-REG-S 2.40000% 19-17.06.22 2 875 000.00 2 881 005.02 0.05
usD ROYAL BANK OF CANADA 2.55000% 19-16.07.24 2 985 000.00 2 984 142.44 0.06
usD RYDER SYSTEM INC 2.50000% 17-01.09.22 1 235 000.00 1 233 378.18 0.02
usD SUNTRUST BANK ATLANTA GA 3.00000% 18-02.02.23 2 515 000.00 2 557 313.11 0.05

22 149 686.25 0.42

22 149 686.25 0.42
usb AIB GROUP PLC-144A 4.263%/3M LIBOR+187.4BP 19-10.04.25 883 000.00 904 863.08 0.02
usD BANK OF AMERICA CORP 3.559%/VAR 19-23.04.27 8 410 000.00 8 766 923.77 0.17
usD BANK OF AMERICA CORP 3.194%/VAR 19-23.07.30 11 110 000.00 11 189 282.07 0.22
usb MORGAN STANLEY 2.720%/VAR 19-22.07.25 5 965 000.00 5 963 384.20 0.11
usD MORGAN STANLEY 4.431%/VAR 19-23.01.30 1 086 000.00 1 201 186.82 0.02
usD WELLS FARGO & CO 3.196%/3M LIBOR+117BP 19-17.06.27 5 320 000.00 5 426 205.82 0.10

33 451 845.76 0.64

33 451 845.76 0.64
usD ADVOCATE HEALTH & HOSPITALS CORP 3.82900% 18-15.08.28 980 000.00 1 063 402.80 0.02
usb ARES CAPITAL CORP 3.50000% 17-10.02.23 4 165 000.00 4 163 254.98 0.08
usD DUKE ENERGY FLORIDA LLC 3.80000% 18-15.07.28 1 575 000.00 1 710 132.64 0.03
usD ENERGY TRANSFER OPERATING LP 5.87500% 19-15.01.24 1 000 000.00 1 110 624.40 0.02
usb ENERGY TRANSFER OPERATING LP 5.50000% 19-01.06.27 494 000.00 553 480.52 0.01
usD ENTERGY ARKANSAS LLC 4.00000% 18-01.06.28 5 500 000.00 5 960 411.05 0.11
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usD MASSMUTUAL GLOBAL FUNDING I1-REG-S 2.25000% 19-01.07.22 2 900 000.00 2 892 000.61 0.06
usD NORTHWELL HEALTHCARE INC 3.39100% 17-01.11.27 8 000 000.00 8 099 102.40 0.16
25 552 409.40 0.49

25 552 409.40 0.49

usD ENTERPRISE PRODUCT OPERATING LP-SUB 4.875%/VAR 17-16.08.77 2 290 000.00 2 197 163.40 0.04
2 197 163.40 0.04

2 197 163.40 0.04

usD LOS ANGELES UNIFIED SCHOOL DISTRICT A-1 5.75000% 09-01.07.34 2 000 000.00 2 560 260.00 0.05
2 560 260.00 0.05

2 560 260.00 0.05

usD BANK OF MONTREAL-SUB 4.338%/VAR 18-05.10.28 8 910 000.00 9 352 648.80 0.18
9 352 648.80 0.18

9 352 648.80 0.18

384 710 138.12 7.37

usD ASB BANK LTD-144A 3.12500% 19-23.05.24 5 985 000.00 6 098 009.37 0.12
usb AVOLON HOLDINGS FUNDING LTD-144A 4.37500% 19-01.05.26 6 380 000.00 6 594 112.80 0.13
usD BAUSCH HEALTH COS INC-144A 5.75000% 19-15.08.27 37 000.00 38 945.39 0.00
usD BRISTOL-MYERS SQUIBB CO-144A 2.90000% 19-26.07.24 2 940 000.00 3 006 433.71 0.06
usb BRISTOL-MYERS SQUIBB CO0-144A 3.40000% 19-26.07.29 15 541 000.00 16 243 669.22 0.31
usD CCO HOLDINGS LLC/CAPITAL CORP-144A 5.37500% 19-01.06.29 472 000.00 489 110.00 0.01
usD DAIMLER FINANCE NORTH AMERICA LLC-144A 3.65000% 19-22.02.24 5 879 000.00 6 123 214.25 0.12
usb EG GLOBAL FINANCE PLC-144A 6.75000% 19-07.02.25 413 000.00 409 644.37 0.01
usD HARLEY-DAVIDSON FIN.SERV INC-144A 4.05000% 19-04.02.22 1 425 000.00 1 466 284.82 0.03
usD IMPERIAL BRANDS FINANCE PLC-144A 3.50000% 19-26.07.26 926 000.00 921 157.58 0.02
usb 1QVIA INC-144A 5.00000% 19-15.05.27 236 000.00 246 001.68 0.00
usD JACKSON NATIONAL LIFE GLOBAL FUND-144A 2.65000% 19-21.06.24 6 130 000.00 6 143 189.93 0.12
usD MARS INC-144A 3.87500% 19-01.04.39 5 405 000.00 5 913 995.88 0.11
usb MIDWEST CONNECTOR CAPITAL CO LLC-144A 3.90000% 19-01.04.24 7 420 000.00 7 715 074.11 0.15
usD MIDWEST CONNECTOR CAPITAL CO LLC-144A 3.62500% 19-01.04.22 3 180 000.00 3 246 259.43 0.06
usD NRG ENERGY INC-144A 4.45000% 19-15.06.29 2 435 000.00 2 510 877.77 0.05
usb RELIANCE STAND LIFE-144A 2.62500% 19-22.07.22 4 780 000.00 4 778 740.85 0.09
usD ROCKIES EXPRESS PIPELINE LLC-144A 4.95000% 19-15.07.29 775 000.00 794 891.85 0.01
usD SMITHFIELD FOODS INC-144A 5.20000% 19-01.04.29 4 395 000.00 4 772 478.19 0.09
usb SS&C TECHNOLOGIES INC-144A 5.50000% 19-30.09.27 229 000.00 238 160.00 0.00
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usD VISTRA OPERATIONS CO LLC-144A 3.55000% 19-15.07.24 9 220 000.00 9 283 765.52 0.18
usD XPO LOGISTICS INC-144A 6.75000% 19-15.08.24 1 435 000.00 1 529 638.25 0.03
88 563 654.97 1.70
88 563 654.97 1.70
usD SWISS RE FINANCE LUXEMBOURG-144A-SUB 5.000%/VAR 19-02.04.49 3 024 000.00 3 272 098.03 0.06
3 272 098.03 0.06
3 272 098.03 0.06
91 835 753.00 1.76
5 071 276 802.12 97.15
EUR EURO-BUND FUTURE 06.09.19 -3.00 -16 979.35 0.00
usb US 10YR TREASURY NOTE FUTURE 19.09.19 -230.00 -290 171.55 -0.01
usD US 5YR TREASURY NOTE FUTURE 30.09.19 589.00 760 902.97 0.02
usD US ULTRA LONG BOND (CBT) FUTURE 19.09.19 -25.00 -141 484.30 0.00
usb US 10YR ULTRA NOTE FUTURE 19.09.19 374.00 1 213 203.09 0.02
usD US 2YR TREASURY NOTE FUTURE 30.09.19 426.00 95 921.79 0.00
usD US LONG BOND FUTURE 19.09.19 -205.00 -1 111 796.82 -0.02
509 595.83 0.01
509 595.83 0.01
509 595.83 0.01
CHF 1 125 465 388.82 usD 1 135 336 000.00 16.8.2019 2 949 806.59 0.06
GBP 79 285 209.01 usD 98 968 000.00 16.8.2019 -1 821 547.11 -0.04
JPY 2 449 896 432.00 usb 22 560 000.00 16.8.2019 27 044.50 0.00
EUR 1 441 155 263.58 usD 1 618 965 000.00 16.8.2019 -12 584 368.75 -0.24
JPY 215 904 600.00 usD 2 000 000.00 16.8.2019 -9 447.77 0.00
usb 778 272.73 EUR 697 139.00 4.9.2019 1.29 0.00

-11 438 511.25 -0.22

106 776 064.05 2.05
-479 915.02 -0.01

53 214 484.85 1.02

5 219 858 520.58  100.00
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EUR CRC BREEZE FINANCE SA 5.29000% 06-08.05.26 1 550 000.00 712 580.91 0.01
EUR CRC BREEZE FINANCE SA 6.11000% 06-08.05.26 550 000.00 150 330.79 0.00
EUR CRC BREEZE FINANCE SA 6.70800% 07-19.04.27 900 000.00 272 605.57 0.01
EUR CRC BREEZE FINANCE SA 4.52400% 07-19.04.27 4 100 000.00 1 713 738.27 0.04

2 849 255.54 0.06

2 849 255.54 0.06
CHF SELECTA GROUP BV-REG-S 5.87500% 18-01.02.24 1 375 000.00 1 440 361.12 0.03

1 440 361.12 0.03
EUR 3AB OPTIQUE DEVELOPPEMENT SAS-REG-S 4.00000% 17-01.10.23 2 485 000.00 2 852 929.45 0.06
EUR ADIENT GLOBAL HOLDINGS LTD-REG-S 3.50000% 16-15.08.24 1 500 000.00 1 340 255.25 0.03
EUR ALGECO SCOTSMAN GLOBAL FINANCE-REG-S 6.50000% 18-15.02.23 2 823 000.00 3 270 613.47 0.07
EUR ALTICE FINCO SA-REG-S 9.00000% 13-15.06.23 500 000.00 578 890.06 0.01
EUR ALTICE FINCO SA-REG-S 4.75000% 17-15.01.28 1 250 000.00 1 259 533.75 0.03
EUR ALTICE FRANCE-REG-S 5.87500% 18-01.02.27 4 010 000.00 4 863 300.81 0.11
EUR ALTICE LUXEMBOURG SA-REG-S 8.00000% 19-15.05.27 1 600 000.00 1 832 193.23 0.04
EUR ARAMARK INTERNATIONAL FIN SARL-REG-S 3.12500% 17-01.04.25 2 101 000.00 2 410 600.63 0.05
EUR ARDAGH PACKAGING FINANCE/MP-REG-S 4.12500% 16-15.05.23 4 950 000.00 5 648 672.34 0.13
EUR ARDAGH PACKAGING FINANCE/MP-REG-S 6.75000% 16-15.05.24 3 960 000.00 4 663 643.36 0.10
EUR ARDAGH PACKAGING FINANCE/MP-REG-S 2.12500% 19-15.08.26 3 320 000.00 3 719 960.69 0.08
EUR AVANTOR INC-REG-S 4.75000% 17-01.10.24 1 160 000.00 1 381 952.08 0.03
EUR AVIS BUDGET FINANCE PLC-REG-S 4.75000% 18-30.01.26 2 550 000.00 3 005 198.98 0.07
EUR BALL CORP 4.37500% 15-15.12.23 6 000 000.00 7 799 367.00 0.17
EUR BANIJAY GROUP SAS-REG-S 4.00000% 17-01.07.22 300 000.00 341 535.45 0.01
EUR BLITZ F18-674 GMBH-REG-S 6.00000% 18-30.07.26 2 175 000.00 2 585 445.07 0.06
EUR CEMEX SAB DE CV-REG-S 2.75000% 17-05.12.24 4 810 000.00 5 543 127.31 0.12
EUR CEMEX SAB DE CV-REG-S 3.12500% 19-19.03.26 1 150 000.00 1 332 002.45 0.03
EUR CONSUS REAL ESTATE AG-REG-S 9.62500% 19-15.05.24 2 500 000.00 2 651 283.75 0.06
EUR COTY INC-REG-S 4.00000% 18-15.04.23 1 475 000.00 1 624 200.08 0.04
EUR COTY INC-REG-S 4.75000% 18-15.04.26 3 150 000.00 3 472 453.55 0.08
EUR CROWN EUROPEAN HOLDINGS SA-REG-S 2.25000% 18-01.02.23 1 000 000.00 1177 554.11 0.03
EUR CROWN EUROPEAN HOLDINGS SA-REG-S 2.87500% 18-01.02.26 1 350 000.00 1 630 606.15 0.04
EUR DIAMOND BC BV-REG-S 5.62500% 17-15.08.25 950 000.00 824 750.16 0.02
EUR DIGI COMMUNICATIONS NV-REG-S 5.00000% 16-15.10.23 900 000.00 1 035 879.52 0.02
EUR DKT FINANCE APS-REG-S 7.00000% 18-17.06.23 9 375 000.00 11 363 256.01 0.25
EUR DUFRY FINANCE SCA-REG-S 4.50000% 15-01.08.23 4 350 000.00 4 964 130.09 0.11
EUR DUFRY ONE BV-REG-S 2.50000% 17-15.10.24 900 000.00 1 034 927.57 0.02
EUR EDREAMS ODIGEO SA-REG-S 5.50000% 18-01.09.23 1 320 000.00 1 549 206.94 0.03
EUR EG GLOBAL FINANCE PLC-REG-S 4.37500% 19-07.02.25 3 050 000.00 3 387 380.32 0.08
EUR EL CORTE INGLES SA-REG-S 3.00000% 18-15.03.24 8 090 000.00 9 435 257.79 0.21
EUR EQUINIX INC 2.87500% 17-01.02.26 1 800 000.00 2 091 800.25 0.05
EUR EQUINIX INC 2.87500% 18-15.03.24 2 350 000.00 2 727 690.82 0.06
EUR EUROPCAR MOBILITY GROUP-REG-S 4.12500% 17-15.11.24 4 057 000.00 4 729 483.25 0.11
EUR EUROPCAR MOBILITY GROUP-REG-S 4.00000% 19-30.04.26 3 050 000.00 3 497 542.35 0.08
EUR FINANCIAL & RISK US HOLDINGS INC-REG-S 6.87500% 18-15.11.26 3 000 000.00 3 722 318.88 0.08
EUR FINANCIAL & RISK US HOLDINGS INC-REG-S 4.50000% 18-15.05.26 6 250 000.00 7 466 042.88 0.17
EUR GARRETT LX I SARL/BORROWING LLC-REG-S 5.12500% 18-15.10.26 4 250 000.00 4 462 796.68 0.10
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EUR GETLINK SE-REG-S 3.62500% 18-01.10.23 5 070 000.00 5 864 751.88 0.13
EUR HOUSE OF FINANCE NV/THE-REG-S 4.37500% 19-15.07.26 2 230 000.00 2 541 633.69 0.06
EUR IHO VERWALTUNGS GMBH-REG-S (PIK) 3.62500% 19-15.05.25 4 802 000.00 5 386 645.90 0.12
EUR IHO VERWALTUNGS GMBH-REG-S (PIK) 3.87500% 19-15.05.27 6 093 000.00 6 757 556.65 0.15
EUR INEOS FINANCE PLC-REG-S 2.87500% 19-01.05.26 1 800 000.00 2 024 161.20 0.05
EUR INFOR US INC 5.75000% 16-15.05.22 3 500 000.00 3 934 622.00 0.09
EUR INTERNATIONAL DESIGN GROUP SPA-REG-S 6.50000% 18-15.11.25 6 770 000.00 7 641 361.62 0.17
EUR INTERNATIONAL GAME TECHNOLOGY PLC-REG-S 4.75000% 15-15.02.23 3 500 000.00 4 354 629.86 0.10
EUR INTERNATIONAL GAME TECHNOLOGY PLC-REG-S 3.50000% 19-15.06.26 705 000.00 827 396.93 0.02
EUR INTERTRUST GROUP BV-REG-S 3.37500% 18-15.11.25 3 900 000.00 4 607 572.09 0.10
EUR INTERXION HOLDING NV-REG-S 4.75000% 18-15.06.25 12 420 000.00 15 041 457.70 0.33
EUR 1QVIA INC-REG-S 2.25000% 19-15.01.28 3 235 000.00 3 632 824.90 0.08
EUR JAGUAR LAND ROVER AUTOMOTIVE PLC-REG-S 4.50000% 18-15.01.26 600 000.00 580 660.36 0.01
EUR JAMES HARDIE INTERNATIONAL LTD-REG-S 3.62500% 18-01.10.26 2 560 000.00 3 027 649.92 0.07
EUR KLEOPATRA HOLDGS 1 SCA-REG-S (PIK) STEP UP 17-30.06.23 2 800 000.00 1 826 554.97 0.04
EUR KRONOS INTERNATIONAL INC-REG-S 3.75000% 17-15.09.25 4 795 000.00 5 231 977.94 0.12
EUR LA FINANCIERE ATALIAN SA-REG-S 5.12500% 18-15.05.25 3 848 000.00 2 977 632.42 0.07
EUR LHMC FINCO SARL-REG-S 6.25000% 18-20.12.23 2 090 000.00 2 503 025.38 0.06
EUR LINCOLN FINANCING SARL-REG-S 3.62500% 19-01.04.24 5 070 000.00 5 814 286.14 0.13
EUR LOXAM SAS-REG-S 2.87500% 19-15.04.26 2 000 000.00 2 203 529.94 0.05
EUR LOXAM SAS-REG-S 3.75000% 19-15.07.26 1 740 000.00 1 956 689.16 0.04
EUR LOXAM SAS-REG-S-SUB 5.75000% 19-15.07.27 2 305 000.00 2 588 688.90 0.06
EUR MATTERHORN TELECOM SA-REG-S 4.00000% 17-15.11.27 3 050 000.00 3 463 108.23 0.08
EUR NETFLIX INC 3.62500% 17-15.05.27 10 985 000.00 13 117 424.67 0.29
EUR NETFLIX INC-REG-S 3.87500% 19-15.11.29 2 200 000.00 2 625 979.73 0.06
EUR NETFLIX INC-REG-S 4.62500% 18-15.05.29 6 136 000.00 7 733 691.28 0.17
EUR NIDDA BONDCO GMBH-REG-S 5.00000% 17-30.09.25 850 000.00 952 747.85 0.02
EUR NIDDA HEALTHCARE HOLDING AG-REG-S 3.50000% 17-30.09.24 7 375 000.00 8 526 639.88 0.19
EUR NITROGENMUVEK RT-REG-S 7.00000% 18-14.05.25 1 110 000.00 976 958.39 0.02
EUR NOMAD FOODS BONDCO PLC-REG-S 3.25000% 17-15.05.24 2 900 000.00 3 338 641.24 0.07
EUR 0l EUROPEAN GROUP BV-REG-S 6.75000% 10-15.09.20 2 000 000.00 1 194 544.59 0.03
EUR PETROBRAS GLOBAL FINANCE BV 4.75000% 14-14.01.25 1 000 000.00 1 291 972.88 0.03
EUR PIAGGIO & C SPA-REG-S 3.62500% 18-30.04.25 1 930 000.00 2 256 305.10 0.05
EUR PICARD BONDCO SA-REG-S 5.50000% 17-30.11.24 1 500 000.00 1 582 052.33 0.04
EUR PLAYTECH PLC-REG-S 3.75000% 18-12.10.23 1 300 000.00 1 505 678.65 0.03
EUR PLAYTECH PLC-REG-S 4.25000% 19-07.03.26 1 325 000.00 1 569 081.21 0.04
EUR PROGROUP AG-REG-S 3.00000% 18-31.03.26 7 350 000.00 8 498 554.37 0.19
EUR PROMONTORIA  HOLDING-REG-S 6.75000% 18-15.08.23 2 300 000.00 2 358 515.21 0.05
EUR PVH CORP-REG-S 3.12500% 17-15.12.27 1 800 000.00 2 259 476.96 0.05
EUR QUINTILES IMS INC-REG-S 2.87500% 17-15.09.25 5 125 000.00 5 877 919.45 0.13
EUR RAFFINERIE HEIDE GMBH-REG-S 6.37500% 17-01.12.22 1 460 000.00 1 346 349.79 0.03
EUR REKEEP SPA-REG-S 9.00000% 17-15.06.22 1 600 000.00 1 538 273.44 0.03
EUR SALINI IMPREGILO SPA-REG-S 1.75000% 17-26.10.24 800 000.00 760 006.84 0.02
EUR SAPPI PAPIER HOLDING GMBH-REG-S 3.12500% 19-15.04.26 2 500 000.00 2 836 560.48 0.06
EUR SCHAEFFLER FINANCE BV-REG-S 3.25000% 15-15.05.25 2 500 000.00 2 880 031.78 0.06
EUR SCIENTIFIC GAMES INTERNATIONAL-REG-S 5.50000% 18-15.02.26 1 400 000.00 1 535 316.24 0.03
EUR SELECTA GROUP BV-REG-S 5.87500% 18-01.02.24 2 900 000.00 3 351 466.27 0.07
EUR SILGAN HOLDINGS INC 3.25000% 18-15.03.25 1 760 000.00 2 017 979.61 0.04
EUR SMURFIT KAPPA AQUISITION-REG-S 4.12500% 13-30.01.20 2 826 000.00 3 205 936.65 0.07
EUR SOFTBANK GROUP CORP-REG-S 3.12500% 17-19.09.25 1 700 000.00 1 985 829.07 0.04
EUR SOFTBANK GROUP CORP-REG-S 4.00000% 17-19.09.29 4 640 000.00 5 572 165.11 0.12
EUR SOFTBANK GROUP CORP-REG-S 5.00000% 18-15.04.28 5 731 000.00 7 399 350.12 0.16
EUR SOFTBANK GROUP CORP-REG-S 4.00000% 18-20.04.23 1 950 000.00 2 373 956.96 0.05
EUR SOFTBANK GROUP CORP-REG-S 4.50000% 18-20.04.25 1 575 000.00 1 977 926.15 0.04
EUR SPCM SA-REG-S 2.87500% 15-15.06.23 2 600 000.00 2 916 551.30 0.06
EUR TASTY BONDCO-REG-S 6.25000% 19-15.05.26 2 325 000.00 2 742 679.97 0.06
EUR TELE COLUMBUS AG-REG-S 3.87500% 18-02.05.25 600 000.00 620 609.16 0.01
EUR TELENET FINANCE LUXEMBOURG-REG-S 3.50000% 17-01.03.28 5 300 000.00 6 225 576.10 0.14
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EUR TEVA PHARMACEUTICAL FINANCE Il BV 3.25000% 18-15.04.22 300 000.00 320 448.77 0.01
EUR TEVA PHARMACEUTICAL FINANCE 11 BV 4.50000% 18-01.03.25 1 165 000.00 1 206 718.58 0.03
EUR THOMAS COOK GROUP PLC-REG-S 6.25000% 16-15.06.22 400 000.00 121 805.96 0.00
EUR UNILABS SUBHOLDING AB-REG-S 5.75000% 17-15.05.25 450 000.00 513 455.54 0.01
EUR UNITED GROUP BV-REG-S 4.37500% 17-01.07.22 2 025 000.00 2 305 364.29 0.05
EUR UNITED GROUP BV-REG-S 4.87500% 19-01.07.24 2 025 000.00 2 344 468.67 0.05
EUR VALEANT PHARMACEUTICALS INTL-REG-S 4.50000% 15-15.05.23 16 577 000.00 18 659 856.95 0.41
EUR VERITAS US INC / BERMUDA LTD-REG-S 7.50000% 16-01.02.23 2 925 000.00 3 045 009.82 0.07
EUR VICTORIA PLC-REG-S 5.25000% 19-15.07.24 3 240 000.00 3 661 527.24 0.08
EUR VIRIDIAN GROUP FIN/ POWER & ENER-REG-S 4.00000% 17-15.09.25 2 275 000.00 2 575 539.14 0.06
EUR WIND TRE SPA-REG-S 2.62500% 17-20.01.23 7 075 000.00 7 965 262.99 0.18
EUR WIND TRE SPA-REG-S 3.12500% 17-20.01.25 3 150 000.00 3 538 774.89 0.08
EUR WMG ACQUISITION CORP-REG-S 3.62500% 18-15.10.26 7 875 000.00 9 377 543.02 0.21

394 654 725.00 8.76
GBP ARDAGH PACKAGING FINANCE/MP-REG-S 4.75000% 17-15.07.27 2 750 000.00 3 400 909.87 0.08
GBP CPUK FINANCE LTD-REG-S 4.87500% 17-28.08.25 800 000.00 998 048.70 0.02
GBP El GROUP PLC-REG-S 7.50000% 18-15.03.24 640 000.00 830 202.02 0.02
GBP HEATHROW FINANCE PLC-REG-S 5.75000% 14-03.03.25 2 058 000.00 2 760 267.89 0.06
GBP LA FINANCIERE ATALIAN SA-REG-S 6.62500% 18-15.05.25 1 700 000.00 1 441 483.76 0.03
GBP OCADO GROUP PLC-REG-S 4.00000% 17-15.06.24 531 000.00 669 122.78 0.02
GBP PINNACLE BIDCO PLC-REG-S 6.37500% 18-15.02.25 2 225 000.00 2 871 164.75 0.06
GBP SHOP DIRECT FUNDING PLC-REG-S 7.75000% 17-15.11.22 700 000.00 772 504.04 0.02
GBP STONEGATE PUB CO FIN PLC-REG-S 4.87500% 17-15.03.22 2 200 000.00 2 749 713.08 0.06
GBP VIRGIN MEDIA SECURED FINANCE PLC-REG-S 5.25000% 19-15.05.29 1 750 000.00 2 240 284.33 0.05

18 733 701.22 0.42
usD ACADIA HEALTHCARE CO INC 6.50000% 16-01.03.24 2 350 000.00 2 408 750.00 0.05
usb ADVANCED MICRO DEVICES INC 7.50000% 13-15.08.22 500 000.00 565 625.00 0.01
usD AECOM GLOBAL Il LLC/URS FOX US LP STEP-UP/DOWN 14-01.04.22 2 480 000.00 2 550 308.00 0.06
usD AES CORP 4.00000% 18-15.03.21 450 000.00 456 750.00 0.01
usD AES CORP 4.87500% 13-15.05.23 2 000 000.00 2 025 040.00 0.05
usD AES CORP 5.50000% 15-15.04.25 1 031 000.00 1 069 662.50 0.02
usb AES CORP 6.00000% 16-15.05.26 2 510 000.00 2 673 903.00 0.06
usD AK STEEL CORP 7.62500% 14-01.10.21 460 000.00 457 125.00 0.01
usD AKER BP ASA-144A 5.87500% 18-31.03.25 2 040 000.00 2 146 829.70 0.05
usb ALLY FINANCIAL INC 4.12500% 15-13.02.22 751 000.00 773 304.70 0.02
usD ALTICE FINANCING SA-144A 6.62500% 15-15.02.23 1 350 000.00 1 392 187.50 0.03
usD ALTICE FINCO SA-144A 8.12500% 13-15.01.24 606 000.00 625 695.00 0.01
usb ALTICE FRANCE-144A 7.37500% 16-01.05.26 13 097 000.00 13 956 490.63 0.31
usD ALTICE LUXEMBOURG SA-144A 10.50000% 19-15.05.27 3 697 000.00 3 869 603.68 0.09
usD AMC ENTERTAINMENT HOLDINGS INC-SUB 5.75000% 15-15.06.25 2 214 000.00 2 091 515.98 0.05
usb AMC ENTERTAINMENT HOLDINGS INC-SUB 5.87500% 17-15.11.26 2 155 000.00 1 955 662.50 0.04
usD AMC ENTERTAINMENT HOLDINGS INC-SUB 6.12500% 17-15.05.27 2 350 000.00 2 109 125.00 0.05
usD AMC NETWORKS INC 4.75000% 17-01.08.25 1 000 000.00 1 017 500.00 0.02
usb AMERICAN AXLE & MANUFACTURING INC 6.25000% 18-15.03.26 1 900 000.00 1 892 875.00 0.04
usD AMERICAN EQTY INVT LIFE HLD 5.00000% 17-15.06.27 3 325 000.00 3 424 016.50 0.08
usD AMERIGAS FINANCE LLC/AMERIGAS FIN CORP 5.62500% 16-20.05.24 2 100 000.00 2 228 625.00 0.05
usb AMERIGAS FINANCE LLC/AMERIGAS FIN CORP 5.87500% 16-20.08.26 2 125 000.00 2 252 500.00 0.05
usD AMERIGAS PARTNERS LP/FINANCE CORP 5.50000% 16-20.05.25 1 255 000.00 1 317 750.00 0.03
usD AMERIGAS PARTNERS LP/FINANCE CORP 5.75000% 17-20.05.27 800 000.00 840 000.00 0.02
usb ANIXTER INC 5.12500% 14-01.10.21 950 000.00 988 000.00 0.02
usD ANIXTER INC 5.50000% 16-01.03.23 250 000.00 266 875.00 0.01
usD ANTERO RESOURCES CORP 5.62500% 15-01.06.23 2 526 000.00 2 387 070.00 0.05
usb ARAMARK SERVICES INC 5.12500% 15-15.01.24 960 000.00 984 364.80 0.02
usD ARCONIC INC 5.12500% 14-01.10.24 1 575 000.00 1 679 406.75 0.04
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usb ARCONIC INC 5.40000% 11-15.04.21 425 000.00 440 425.25 0.01
usD ARCONIC INC 5.95000% 07-01.02.37 670 000.00 715 307.48 0.02
usD ARCONIC INC 6.15000% 10-15.08.20 1 000 000.00 1 032 400.00 0.02
usb ARDAGH PACKAGING FINANCE/MP-144A 4.62500% 16-15.05.23 2 800 000.00 2 870 000.00 0.06
usD ARDAGH PACKAGING FINANCE/MP-144A 7.25000% 16-15.05.24 5 790 000.00 6 111 460.80 0.14
usD ARDAGH PACKAGING FINANCE/MP-144A 4.12500% 19-15.08.26 850 000.00 851 062.50 0.02
usb ARDAGH PACKAGING FINANCE/MP-144A 5.25000% 19-15.08.27 2 550 000.00 2 553 187.50 0.06
usD B&G FOODS INC 5.25000% 17-01.04.25 1 640 000.00 1 631 800.00 0.04
usb BALL CORP 4.00000% 13-15.11.23 510 000.00 529 125.00 0.01
usD BANFF MERGER SUB INC-144A 9.75000% 18-01.09.26 1 725 000.00 1 535 250.00 0.03
usD BARRY CALLEBAUT SERVICES NV-REG-S 5.50000% 13-15.06.23 1 954 000.00 2 134 745.00 0.05
usb BAUSCH HEALTH COS INC-REG-S 6.50000% 17-15.03.22 1 600 000.00 1 658 800.00 0.04
usD BCP SINGAPORE VI CAYMAN FIN CO LTD-144A 8.00000% 14-15.04.21 2 613 000.00 2 379 503.41 0.05
usD BEAZER HOMES USA INC 7.25000% 13-01.02.23 30 000.00 29 400.00 0.00
usb BLUE CUBE SPINCO INC 9.75000% 16-15.10.23 1 160 000.00 1 276 000.00 0.03
usD BLUE CUBE SPINCO INC 10.00000% 16-15.10.25 3 900 000.00 4 392 375.00 0.10
usD BOMBARDIER INC-144A 8.75000% 16-01.12.21 4 157 000.00 4 531 130.00 0.10
usb BRAZOS VALLEY LONGHORN LLC 6.87500% 17-01.02.25 1 584 000.00 1 465 200.00 0.03
usD BUCKEYE PARTNERS LP 4.12500% 17-01.12.27 80 000.00 71 176.22 0.00
usD CABLEVISION SYSTEMS CORP 8.00000% 10-15.04.20 950 000.00 979 687.50 0.02
usb CABLEVISION SYSTEMS CORP 5.87500% 12-15.09.22 3 565 000.00 3 783 356.25 0.08
usD CALIFORNIA RESOURCES CORP 6.00000% 15-15.11.24 805 000.00 418 600.00 0.01
usD CALPINE CORP 5.37500% 14-15.01.23 1 750 000.00 1 744 487.50 0.04
usb CALPINE CORP 5.50000% 15-01.02.24 1 995 000.00 1 995 000.00 0.04
usD CAPITAL ONE FINANCIAL CORP-SUB 3.75000% 16-28.07.26 750 000.00 768 369.22 0.02
usD CDK GLOBAL INC 5.87500% 18-15.06.26 2 146 000.00 2 282 807.50 0.05
usb CEDAR FAIR LP/CANADA WL CO/MMC/MOP 5.37500% 18-15.04.27 650 000.00 685 750.00 0.02
usD CENTENE CORP 4.75000% 16-15.01.25 2 220 000.00 2 283 825.00 0.05
usD CENTURYLINK INC 5.62500% 15-01.04.25 1 000 000.00 1 013 000.00 0.02
usb CENTURYLINK INC 6.45000% 11-15.06.21 1 000 000.00 1 048 800.00 0.02
usD CENTURYLINK INC 6.75000% 13-01.12.23 3 958 000.00 4 271 275.70 0.09
usb CENTURYLINK INC 7.50000% 16-01.04.24 184 000.00 201 422.96 0.00
usD CF INDUSTRIES INC 4.95000% 13-01.06.43 1 000 000.00 913 750.00 0.02
usD CF INDUSTRIES INC 5.37500% 14-15.03.44 1 145 000.00 1 076 300.00 0.02
usb CHEMOURS CO/THE 7.00000% 16-15.05.25 1 574 000.00 1 543 885.45 0.03
usD CINEMARK USA INC 4.87500% 13-01.06.23 1 655 000.00 1 675 886.10 0.04
usD CIT GROUP INC 4.12500% 18-09.03.21 2 465 000.00 2 508 384.00 0.06
usb CIT GROUP INC-SUB 6.12500% 18-09.03.28 1 595 000.00 1 838 237.50 0.04
usD CITIGROUP INC-SUB 4.12500% 16-25.07.28 1 000 000.00 1 057 418.60 0.02
usD CLEARWATER SEAFOODS INC-144A 6.87500% 17-01.05.25 2 786 000.00 2 820 825.00 0.06
usb COLUMBIA HCA HEALTHCARE CORP 7.69000% 95-15.06.25 1 970 000.00 2 319 675.00 0.05
usD CORNERSTONE BUILDING BRANDS INC-144A 8.00000% 18-15.04.26 1 475 000.00 1 438 125.00 0.03
usD COVANTA HOLDING CORP 5.87500% 17-01.07.25 1 635 000.00 1 700 400.00 0.04
usb CRESTWOOD MIDSTREAM PART LP/FIN 6.25000% 16-01.04.23 4 869 000.00 4 954 450.95 0.11
usD CSC HOLDINGS LLC 6.75000% 11-15.11.21 2 000 000.00 2 140 000.00 0.05
usD DAVITA INC 5.12500% 14-15.07.24 2 770 000.00 2 767 285.40 0.06
usb DAVITA INC 5.75000% 12-15.08.22 1 700 000.00 1 717 850.00 0.04
usD DISH DBS CORP 6.75000% 11-01.06.21 3 288 000.00 3 422 643.60 0.08
usD DRAX FINCO PLC-144A 6.62500% 18-01.11.25 1 837 000.00 1 910 480.00 0.04
usb ENCOMPASS HEALTH CORP 5.75000% 16-15.09.25 6 451 000.00 6 709 040.00 0.15
usD ENLINK MIDSTREAM LLC 5.37500% 19-01.06.29 793 000.00 817 543.35 0.02
usD FIRST QUANTUM MINERALS LTD-144A 7.25000% 17-01.04.23 1 002 000.00 991 980.00 0.02
usb FREEPORT-MCMORAN INC  3.55000% 12-01.03.22 3 600 000.00 3 609 252.00 0.08
usD FREEPORT-MCMORAN  INC 4.55000% 14-14.11.24 285 000.00 292 182.00 0.01
usb GEMS MENASA CAYMAN LTD/GEDL-144A 7.12500% 19-31.07.26 2 873 000.00 2 932 255.63 0.07
usD GENESIS ENERGY LP 6.50000% 17-01.10.25 4 422 000.00 4 388 835.00 0.10
usD GROUP 1 AUTOMOTIVE INC 5.00000% 15-01.06.22 500 000.00 505 710.00 0.01
usb GULFPORT ENERGY CORP 6.00000% 17-15.10.24 500 000.00 384 950.00 0.01
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usb HALYARD HEALTH INC 6.25000% 15-15.10.22 2 400 000.00 2 445 000.00 0.05
usD HCA INC 5.37500% 18-01.09.26 3 510 000.00 3 799 575.00 0.08
usD HCA INC 5.62500% 18-01.09.28 875 000.00 964 862.50 0.02
usb HCA INC 5.87500% 15-15.02.26 1 980 000.00 2 202 750.00 0.05
usD HCA INC 5.87500% 19-01.02.29 2 543 000.00 2 838 623.75 0.06
usD HCA INC 7.50000% 11-15.02.22 7 799 000.00 8 635 052.80 0.19
usb HILTON WORLDWIDE FIN LLC/CORP 4.87500% 17-01.04.27 2 150 000.00 2 227 937.50 0.05
usD HOSPITALITY PROPERTIES TRUST 4.95000% 17-15.02.27 350 000.00 353 327.14 0.01
usb ICAHN ENTERPRISES LP/FINANCE CORP 6.25000% 17-01.02.22 635 000.00 652 538.70 0.01
usD ICAHN ENTERPRISES LP/FINANCE CORP 6.75000% 17-01.02.24 2 250 000.00 2 351 250.00 0.05
usD IHO VERWALTUNGS GMBH-144A (PIK) 6.37500% 19-15.05.29 789 501.00 779 209.31 0.02
usb INEOS GROUP HOLDINGS SA-144A 5.62500% 16-01.08.24 5 000 000.00 4 987 500.00 0.11
usD INMARSAT FINANCE PLC-144A 4.87500% 14-15.05.22 1 000 000.00 1 008 020.00 0.02
usD KB HOME 6.87500% 19-15.06.27 3 050 000.00 3 335 937.50 0.07
usb L BRANDS INC 6.87500% 15-01.11.35 250 000.00 222 500.00 0.01
usD L BRANDS INC 7.50000% 19-15.06.29 2 000 000.00 2 008 200.00 0.04
usD LAREDO PETROLEUM 6.25000% 15-15.03.23 2 800 000.00 2 513 000.00 0.06
usb LENNAR CORP 4.75000% 18-29.11.27 1 025 000.00 1 076 250.00 0.02
usD LEVEL 3 FINANCING INC 5.37500% 16-01.05.25 300 000.00 309 750.00 0.01
usD LEVEL 3 FINANCING INC 5.37500% 16-15.01.24 4 720 000.00 4 784 286.40 0.11
usb M/1 HOMES INC 5.62500% 17-01.08.25 1 770 000.00 1 796 550.00 0.04
usD MANITOWOC FOODSERVICE INC 9.50000% 16-15.02.24 7 435 000.00 7 992 625.00 0.18
usD MATTEL INC 2.35000% 16-15.08.21 1 350 000.00 1 324 687.50 0.03
usb MDC HOLDINGS INC 6.00000% 13-15.01.43 3 920 000.00 3 861 200.00 0.09
usD MERITAGE HOMES CORP 5.12500% 17-06.06.27 100 000.00 103 750.00 0.00
usD MGM RESORTS INTL 5.50000% 19-15.04.27 2 550 000.00 2 703 739.50 0.06
usb MGM RESORTS INTL 7.75000% 12-15.03.22 1 500 000.00 1 675 800.00 0.04
usD MGM RESORTS INTL-144A 6.62500% 12-15.12.21 3 405 000.00 3 686 287.05 0.08
usD MILLICOM INTERNATIONAL CELLULAR SA-144A 5.12500% 17-15.01.28 3 250 000.00 3 322 109.38 0.07
usb MPT OPERATING PARTNERSHIP LP/FIN CORP 5.00000% 17-15.10.27 8 870 000.00 9 180 450.00 0.20
usD MPT OPERATING PARTNERSHIP LP/FIN CORP 4.62500% 19-01.08.29 1 830 000.00 1 853 424.00 0.04
usb MURPHY OIL USA INC 5.62500% 17-01.05.27 935 000.00 977 075.00 0.02
usD MURPHY OIL USA INC 6.00000% 14-15.08.23 1 500 000.00 1 530 000.00 0.03
usD NAVIENT CORP 5.87500% 15-25.03.21 2 100 000.00 2 179 842.00 0.05
usb NAVIENT CORP 7.25000% 16-25.09.23 6 722 000.00 7 335 382.50 0.16
usD NCR CORP 5.87500% 14-15.12.21 2 831 000.00 2 851 383.20 0.06
usD NEPTUNE ENERGY BONDCO PLC-144A 6.62500% 18-15.05.25 2 550 000.00 2 569 125.00 0.06
usb NOBLE HOLDING INTERNATIONAL LTD 7.75000% 16-15.01.24 147 000.00 114 292.50 0.00
usD NOKIA 0YJ 3.37500% 17-12.06.22 550 000.00 558 701.00 0.01
usD NRG ENERGY INC 5.75000% 18-15.01.28 1 235 000.00 1 315 275.00 0.03
usb NRG ENERGY INC 7.25000% 17-15.05.26 3 035 000.00 3 276 646.70 0.07
usD NRG YIELD OPERATING LLC 5.00000% 17-15.09.26 250 000.00 250 000.00 0.01
usD NUSTAR LOGISTICS LP 5.62500% 17-28.04.27 2 000 000.00 2 064 320.00 0.05
usb OCEANEERING INTERNATIONAL INC 6.00000% 18-01.02.28 400 000.00 392 000.00 0.01
usD OCI NV-144A 6.62500% 18-15.04.23 372 000.00 388 089.00 0.01
usD OXFORD FINANCE LLC/ ISSUER 11 INC-144A 6.37500% 17-15.12.22 1 200 000.00 1 236 000.00 0.03
usb PRECISION DRILLING CORP 6.50000% 12-15.12.21 65 000.00 30 231.96 0.00
usD PULTEGROUP INC 5.00000% 16-15.01.27 2 980 000.00 3 136 450.00 0.07
usD QEP RESOURCES INC 5.37500% 12-01.10.22 600 000.00 556 500.00 0.01
usb QEP RESOURCES INC 5.62500% 17-01.03.26 2 775 000.00 2 372 680.50 0.05
usD RADIAN GROUP INC 4.87500% 19-15.03.27 900 000.00 902 250.00 0.02
usD RANGE RESOURCES CORP 4.87500% 16-15.05.25 1 550 000.00 1 302 000.00 0.03
usb RANGE RESOURCES CORP 5.87500% 17-01.07.22 250 000.00 235 000.00 0.01
usD RANGE RESOURCES CORP 5.75000% 17-01.06.21 2 771 000.00 2 757 145.00 0.06
usb REVLON CONSUMER PRODUCTS CORP 6.25000% 16-01.08.24 1 730 000.00 1 176 400.00 0.03
usD REYNOLDS GROUP INC/LLC/LUX 5.75000% 12-15.10.20 4 295 000.00 4 177 426.84 0.09
usD RHP HOTEL PROPERTIES/RHP FINANCE 5.00000% 15-15.04.23 637 000.00 651 332.50 0.01
usb ROYAL BANK OF SCOTLAND GROUP PLC-SUB 6.12500% 12-15.12.22 500 000.00 538 276.10 0.01
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usb SEALED AIR CORP-144A 5.12500% 14-01.12.24 306 000.00 325 890.00 0.01
usD SEMGRP/ROSE ROCK FIN CORP 5.62500% 15-15.11.23 2 588 000.00 2 490 950.00 0.06
usD SERVICE CORP INTERNATIONAL 5.12500% 19-01.06.29 680 000.00 716 762.50 0.02
usb SIGMA HOLDCO BV-144A 7.87500% 18-15.05.26 7 032 000.00 6 522 180.00 0.14
usD SM ENERGY CO 6.62500% 18-15.01.27 410 000.00 357 212.50 0.01
usD SM ENERGY CO 6.75000% 16-15.09.26 3 686 000.00 3 317 400.00 0.07
usD SPCM SA-144A 4.87500% 17-15.09.25 3 311 000.00 3 351 394.20 0.07
usD SPECTRUM BRANDS INC 5.75000% 16-15.07.25 3 370 000.00 3 491 151.50 0.08
usb SPRINGLEAF FINANCE CORP 5.62500% 17-15.03.23 1 825 000.00 1 952 750.00 0.04
usD SPRINGLEAF FINANCE CORP 7.12500% 18-15.03.26 3 120 000.00 3 504 150.00 0.08
usD SPRINGLEAF FINANCE CORP 6.12500% 19-15.03.24 700 000.00 758 406.25 0.02
usb SPRINGLEAF FINANCE CORP 6.62500% 19-15.01.28 1 325 000.00 1 434 312.50 0.03
usD SPRINT CORP 7.62500% 18-01.03.26 4 410 000.00 4 928 307.30 0.11
usD SPRINT NEXTEL CORP 6.00000% 12-15.11.22 1 570 000.00 1 668 125.00 0.04
usb SPRINT NEXTEL CORP 7.00000% 12-15.08.20 2 494 000.00 2 586 801.74 0.06
usD STARFRUIT US HOLDCO LLC / FINCO BV-144A 8.00000% 18-01.10.26 2 641 000.00 2 614 590.00 0.06
usD STEEL DYNAMICS INC 5.12500% 15-01.10.21 3 775 000.00 3 784 437.50 0.08
usb STUDIO CITY CO LTD-144A 7.25000% 16-30.11.21 420 000.00 432 217.80 0.01
usD SUMMIT MATERIALS LLC/FIN 6.12500% 15-15.07.23 8 961 000.00 9 073 012.50 0.20
usD SUMMIT MIDSTREAM HLDG LLC/FIN CORP 5.75000% 17-15.04.25 1 738 000.00 1 494 680.00 0.03
usb SYMANTEC CORP-REG-S 5.00000% 17-15.04.25 350 000.00 357 007.63 0.01
usD T-MOBILE USA INC 4.00000% 17-15.04.22 1 500 000.00 1 526 250.00 0.03
usD T-MOBILE USA INC 4.50000% 18-01.02.26 1 150 000.00 1 171 562.50 0.03
usb T-MOBILE USA INC 4.75000% 18-01.02.28 445 000.00 457 237.50 0.01
usD T-MOBILE USA INC 5.12500% 17-15.04.25 450 000.00 465 750.00 0.01
usD T-MOBILE USA INC 6.00000% 14-01.03.23 5 072 000.00 5 159 694.88 0.11
usb T-MOBILE USA INC 6.00000% 16-15.04.24 5 007 000.00 5 226 106.32 0.12
usD T-MOBILE USA INC 6.37500% 14-01.03.25 2 218 000.00 2 298 402.50 0.05
usD TALEN ENERGY SUPPLY LLC 6.50000% 16-01.06.25 1 450 000.00 1 167 250.00 0.03
usb TARGA RESOURCES PARTNERS 5.87500% 18-15.04.26 425 000.00 448 778.75 0.01
usD TELECOM ITALIA CAPITAL 6.37500% 04-15.11.33 1 110 000.00 1 165 722.00 0.03
usb TELECOM ITALIA CAPITAL 7.20000% 06-18.07.36 4 000 000.00 4 460 000.00 0.10
usD TELECOM ITALIA CAPITAL 7.72100% 08-06.04.38 5 350 000.00 6 179 250.00 0.14
usD TELECOM ITALIA SPA-144A 5.30300% 14-30.05.24 1 407 000.00 1 486 143.75 0.03
usb TELEFLEX INC 4.62500% 17-15.11.27 1 900 000.00 1 972 960.00 0.04
usD TELEFLEX INC 4.87500% 16-01.06.26 1 660 000.00 1 726 400.00 0.04
usD TENET HEALTHCARE CORP 6.75000% 15-15.06.23 2 080 000.00 2 134 600.00 0.05
usb TENET HEALTHCARE CORP 4.62500% 17-15.07.24 1 250 000.00 1 271 250.00 0.03
usD TENET HEALTHCARE CORP 111 5.12500% 17-01.05.25 5 164 000.00 5 145 719.44 0.11
usD TENNECO INC 5.00000% 16-15.07.26 750 000.00 581 250.00 0.01
usb TEVA PHARMACEUTICAL FINANCE NL 111 BV 2.20000% 16-21.07.21 550 000.00 518 375.00 0.01
usb TEVA PHARMACEUTICAL FINANCE NL 111 BV 2.80000% 16-21.07.23 950 000.00 823 976.51 0.02
usD TEVA PHARMACEUTICAL FINANCE NL 111 BV 3.15000% 16-01.10.26 500 000.00 392 500.00 0.01
usb TRANSDIGM INC-SUB 6.50000% 15-15.05.25 8 585 000.00 8 842 550.00 0.20
usD TRANSOCEAN LTD 7.50000% 01-15.04.31 200 000.00 165 000.00 0.00
usD TRANSOCEAN PHOENIX 2 LTD-144A 7.75000% 16-15.10.24 100 000.00 80 062.50 0.00
usb TRIBUNE MEDIA CO 5.87500% 16-15.07.22 4 386 000.00 4 458 369.00 0.10
usD TRINITY INDUSTRIES INC 4.55000% 14-01.10.24 1 400 000.00 1 396 055.69 0.03
usD TRIVIUM PACKAGING FINANCE BV-144A 5.50000% 19-15.08.26 3 873 000.00 3 994 031.25 0.09
usb TRIVIUM PACKAGING FINANCE BV-144A 8.50000% 19-15.08.27 2 257 000.00 2 381 789.53 0.05
usD UNITED RENTALS NORTH AMERICA INC 6.50000% 18-15.12.26 1 350 000.00 1 467 720.00 0.03
usD UNITED STATES STEEL CORP 6.87500% 17-15.08.25 2 614 000.00 2 542 115.00 0.06
usb UNITYMEDIA KABELBW GMBH-144A 6.12500% 14-15.01.25 8 880 000.00 9 246 300.00 0.21
usD VALARIS PLC 5.75000% 14-01.10.44 850 000.00 484 500.00 0.01
usb VALARIS PLC 7.75000% 18-01.02.26 700 000.00 511 000.00 0.01
usD VERISIGN INC 4.75000% 17-15.07.27 2 700 000.00 2 840 211.00 0.06
usD VIRGIN MEDIA FINANCE PLC-144A 6.00000% 14-15.10.24 2 500 000.00 2 596 875.00 0.06
usb VIRGIN MEDIA SECURED FINANCE PLC-144A 5.50000% 16-15.08.26 400 000.00 418 000.00 0.01
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usb VIRGIN MEDIA SECURED FINANCE PLC-144A 5.50000% 19-15.05.29 5 400 000.00 5 524 959.24 0.12
usD WELLCARE HEALTH PLANS INC 5.25000% 17-01.04.25 1 406 000.00 1 459 020.26 0.03
usD WESTERN DIGITAL CORP 4.75000% 18-15.02.26 1 120 000.00 1 107 400.00 0.02
usb WHITING PETROLEUM CORP 5.75000% 13-15.03.21 1 455 000.00 1 456 818.75 0.03
usD WHITING PETROLEUM CORP 6.25000% 15-01.04.23 1 611 000.00 1 574 913.60 0.03
usD WILLIAM LYON HOMES INC 7.00000% 15-15.08.22 33 000.00 33 049.50 0.00
usb WILLIAMS COMPANIES INC 4.55000% 14-24.06.24 730 000.00 783 510.83 0.02
usD WIND TRE SPA-144A 5.00000% 17-20.01.26 3 380 000.00 3 347 045.00 0.07
usb XEROX CORP 4.07000% 17-17.03.22 2 528 000.00 2 559 600.00 0.06
usD XEROX CORP 6.75000% 09-15.12.39 3 960 000.00 3 920 400.00 0.09
usD XEROX CORP STEP UP 17-15.03.23 1 750 000.00 1 754 375.00 0.04
usb YPF SA-144A 8.50000% 16-23.03.21 2 150 000.00 2 201 734.37 0.05
usD ZAYO GROUP LLC/ CAPITAL INC 6.37500% 15-15.05.25 2 102 000.00 2 154 865.30 0.05
usD ZAYO GROUP LLC/ CAPITAL INC 6.00000% 15-01.04.23 4 228 000.00 4 344 270.00 0.10
usb Z1GGO BOND CO BV-144A 6.00000% 16-15.01.27 5 345 000.00 5 419 830.00 0.12
usD Z1GGO BV-144A 5.50000% 16-15.01.27 10 989 000.00 11 222 516.25 0.25
495 628 458.58 10.99

910 457 245.92 20.20

EUR ALGECO SCOTSMAN FIN PLC-REG-S 3M EURIBOR+625BP 18-15.02.23 500 000.00 560 179.37 0.01
EUR BANCO DE SABADELL SA-REG-S-SUB 6.125%/VAR 17-PRP 2 400 000.00 2 634 215.33 0.06
EUR BNP PARIBAS CARDIF SA-SUB 4.032%/3M EURIBOR+393BP 14-PRP 3 300 000.00 4 117 330.93 0.09
EUR EDP-ENERGIAS DE PORTUGAL SA-REG-S-SUB 4.496%/VAR 19-30.04.79 4 200 000.00 5 161 444.05 0.11
EUR FIRE BC SPA-REG-S 3M EURIBOR+475BP 18-30.09.24 2 150 000.00 2 408 771.31 0.05
EUR GALAPAGOS SA/LUXEMBOURG-REG-S 3M EURIBOR+475BP 14-15.06.21 1 066 000.00 1 163 146.72 0.03
EUR GUALA CLOSURES SPA-REG-S 3M EURIBOR+350BP 18-15.04.24 650 000.00 732 756.37 0.02
EUR INTESA SANPAOLO SPA-SUB 8.375%/3M EURIBOR+687.1BP 09-PRP 450 000.00 508 421.20 0.01
EUR PARTS EUROPE SA-REG-S 3M EURIBOR+550BP 19-01.05.22 610 000.00 679 174.00 0.02
EUR WIND TRE SPA-REG-S 3M EURIBOR+275BP 17-20.01.24 1 325 000.00 1 462 376.02 0.03
19 427 815.30 0.43

GBP STONEGATE PUB CO FIN PLC-REG-S 3M LIBOR+625BP 19-15.03.22 275 000.00 338 306.52 0.01
GBP TVL FINANCE PLC-REG-S 3M LIBOR+537.5BP 19-15.07.25 1 075 000.00 1 289 958.08 0.03
1 628 264.60 0.04

usb ANHEUSER-BUSCH INBEV WORLDWIDE INC 3M LIBOR+74BP 18-12.01.24 800 000.00 803 751.76 0.02
usD BNP PARIBAS SA-REG-S-SUB 6.625%/VAR 19-PRP 460 000.00 479 550.00 0.01
usD COMMERZBANK AG-REG-S-SUB 7.000%/VAR 19-PRP 1 600 000.00 1 651 257.60 0.03
usb CREDIT SUISSE GROUP AG-144A-SUB 7.500%/VAR 13-PRP 1 250 000.00 1 378 750.00 0.03
usD DEUTSCHE BANK AG-SUB 4.296%/VAR 13-24.05.28 1 500 000.00 1 391 841.51 0.03
usD DEUTSCHE BANK AG/NEW YORK NY-SUB 4.875%/VAR 17-01.12.32 850 000.00 770 389.00 0.02
usb ROYAL BANK OF SCOTLAND GROUP PLC-SUB 8.625%/VAR 16-PRP 880 000.00 936 100.00 0.02
usD ROYAL BANK OF SCOTLAND GROUP PLC-SUB 7.500%/VAR 15-PRP 1 300 000.00 1 321 125.00 0.03
usD SKANDINAVISKA ENSKILDA BANKEN-REG-S-SUB 5.625%/VAR 17-PRP 1 800 000.00 1 821 369.60 0.04
usb SOCIETE GENERAL SA-REG-S-SUB 7.375%/VAR 18-PRP 2 500 000.00 2 603 125.00 0.06
usD SOCIETE GENERALE SA-REG-S-SUB 7.375%/VAR 16-PRP 1 250 000.00 1 301 562.50 0.03
usb SOFTBANK GROUP CORP-REG-S-SUB 6.000%/VAR 17-PRP 2 250 000.00 2 183 670.00 0.05
usD STANDARD CHARTERED PLC-144A 3M LIBOR+115BP 18-20.01.23 900 000.00 900 936.00 0.02
usD UBS GROUP FUNDING SWITZERLAND AG-144A-SUB 7.000%/VAR 19-PRP 1 000 000.00 1 055 000.00 0.02
18 598 427.97 0.41

39 654 507.87 0.88
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EUR  ALDESA FINANCIAL SERVICES SA REG-S 7.25000% 14-01.04.21 1 270 000.00 707 009.00  0.01
EUR  ALTICE FINANCING SA-REG-S 5.25000% 15-15.02.23 3 000 000.00 3 440 406.00  0.08
EUR  BANCO BPM SPA 2.50000% 19-21.06.24 1 050 000.00 1192 790.43  0.03
EUR  BANCO BPW SPA-REG-S-SUB 6.00000% 10-05.11.20 600 000.00 701 542.21 0.0l
EUR  BANCO BPM SPA-REG-S-SUB 6.37500% 11-31.05.21 2 850 000.00 3 419 905.53  0.08
EUR  BANCO DE SABADELL SA-REG-S-SUB 5.62500% 16-06.05.26 500 000.00 645 772.00 0.0l
EUR  BANK OF IRELAND-REG-S-SUB 10.00000% 12-19.12.22 1 500 000.00 2 125 289.10  0.05
EUR  BANQUE FEDER DU CREDIT MUTUE-REG-S-SUB 1.87500% 19-18.06.29 1 800 000.00 2134 331.88  0.05
EUR  CAIXABANK SA-REG-S 1.37500% 19-19.06.26 3 100 000.00 3566 835.25  0.08
EUR  CASINO GUICHARD PERRACHON SA STEP-UP 11-26.05.21 1 000 000.00 1057 952.68  0.02
EUR  CASINO GUICHARD PERRACHON SA-REG-S STEP-UP 14-07.03.24 4 800 000.00 4558 170.53  0.10
EUR  CASINO GUICHARD PERRACHON SA-REG-S STEP-UP 14-07.02.25 200 000.00 180 604.62 0.0
EUR  CASINO GUICHARD PERRACHON SA-REG-S 1.86500% 17-13.06.22 5 900 000.00 5452 109.59  0.12
EUR  CELLNEX TELECOM SA-REG-S 2.87500% 17-18.04.25 1 400 000.00 1706 842.20  0.04
EUR  COMMERZBANK AG-REG-S-SUB 4.00000% 16-23.03.26 3 000 000.00 3864 243.98  0.09
EUR  CONSTELLIUM SE-REG-S 4.62500% 14-15.05.21 1 895 000.00 2 115 167.73  0.05
ER  COTT CORP-REG-S 5.50000% 16-01.07.24 4 850 000.00 5616 799.60  0.12
EUR  DEUTSCHE BANK AG-REG-S 0.37500% 18-18.01.21 1 000 000.00 1106 706.24  0.02
EUR  DEUTSCHE BANK AG-REG-S 1.75000% 18-17.01.28 3 000 000.00 3418 078.10  0.08
EUR  DEUTSCHE BANK AG-SUB 5.00000% 10-24.06.20 1 250 000.00 1437 622.08  0.03
EUR  DEUTSCHE BANK AG-SUB 4.50000% 16-19.05.26 10 000 000.00 12 136 839.38  0.27
EUR  DOMETIC GROUP AB-REG-S 3.00000% 19-08.05.26 1 000 000.00 1130 323.68  0.02
ER  ELIS SA-REG-S 1.75000% 19-11.04.24 3 400 000.00 3955 910.20  0.09
ER  ELIS SA-REG-S 2.87500% 18-15.02.26 1 500 000.00 1822 363.01  0.04
EUR  FIAT CHRYSLER FINANCE EUROPE-REG-S 6.75000% 13-14.10.19 24 210 000.00 27 301 791.07  0.60
EUR  FIAT CHRYSLER FINANCE EUROPE-REG-S 4.75000% 14-22.03.21 600 000.00 718 248.55  0.02
EUR  GESTAWP AUTOMOCION SA-REG-S 3.25000% 18-30.04.26 1 530 000.00 1669 029.94  0.04
EUR  GLOBALWORTH REAL ESTATE INVEST-REG-S 3.00000% 18-29.03.25 1 950 000.00 2 342 784.97  0.05
EUR  GREIF LUXEMBOURG FINANCE SCA-REG-S 7.37500% 11-15.07.21 489 000.00 616 592.57 0.0l
EUR  INTESA SANPAOLO SPA-REG-S-SUB 6.62500% 13-13.09.23 1 000 000.00 1346 701.83  0.03
EUR  INTESA SANPAOLO SPA-REG-S-SUB 3.92800% 14-15.09.26 2 300 000.00 2822 279.73  0.06
EUR  INTRUM JUSTITIA AB-REG-S 3.50000% 19-15.07.26 2 680 000.00 3002 561.45  0.07
ER  IPD 3 BV-REG-S 4.50000% 17-15.07.22 5 250 000.00 5977 373.06  0.13
EUR  LEONARDO SPA-REG-S 1.50000% 17-07.06.24 1 250 000.00 1 445 699.80  0.03
EUR  MAX TWO LTD 5.70000% 04-02.04.24 350 000.00 121 936.78  0.00
EUR  MOBILUX FINANCE SAS-REG-S 5.50000% 16-15.11.24 2 789 000.00 3207 622.39  0.07
EUR  NOKIA OYJ-REG-S 1.00000% 17-15.03.21 1 400 000.00 1583 728.22  0.03
EUR  NOKIA OYJ-REG-S 2.00000% 17-15.03.24 4 450 000.00 5265 751.04  0.12
EUR  NOKIA OYJ-REG-S 2.00000% 19-11.03.26 3 475 000.00 4060 274.20  0.09
EUR  \YRSTAR NETHERLANDS-REG-S ~DEFAULTED 6.87500% 17-15.03.24 690 000.00 307 682.52 0.01
EUR  ORANO SA 4.87500% 09-23.09.24 4 200 000.00 5476 485.03  0.12
EUR  ORANO SA-REG-S 3.12500% 14-20.03.23 800 000.00 959 136.21  0.02
EUR  ORANO SA-REG-S 3.37500% 19-23.04.26 8 200 000.00 9 769 519.38 0.2
EUR  PHOENIX PIB DUTCH FINANCE BV-REG-S 3.12500% 13-27.05.20 500 000.00 569 036.47 0.0l
EUR  RAIFFEISEN BANK INTL AG-REG-S-SUB 6.00000% 13-16.10.23 2 000 000.00 2 674 943.50  0.06
EUR  ROADSTER FINANCE DESIGNATED ACTIVITY CO 2.37500% 17-08.12.27 400 000.00 457 429.26 0.0l
EUR  SAIPEM FINANCE INTERNATIONAL BV-REG-S 3.00000% 16-08.03.21 500 000.00 580 750.56 0.0l
EUR  SAIPEM FINANCE INTERNATIONAL BV-REG-S 2.75000% 17-05.04.22 1 059 000.00 1 251 649.48  0.03
EUR  SAIPEM FINANCE INTERNATIONAL BV-REG-S 2.62500% 17-07.01.25 1 200 000.00 1 409 564.40  0.03
EUR  SAMSONITE FINCO SARL-REG-S 3.50000% 18-15.05.26 1 310 000.00 1482 795.16  0.03
EUR  SEALED AIR CORP-REG-S 4.50000% 15-15.09.23 2 500 000.00 3168 625.06  0.07
EUR  STORA ENSO OYJ-REG-S 2.50000% 18-21.03.28 1 800 000.00 2 161 944.45  0.05
EUR  TAKKO LUXEMBOURG 2 S.C.A-REG-S 5.37500% 17-15.11.23 500 000.00 480 153.75 0.0l
EUR  TELECOM ITALIA FINANCE SA 7.75000% 03-24.01.33 1 000 000.00 1620 553.70  0.04
EUR  TELECOM ITALIA SPA-REG-S 2.50000% 17-19.07.23 2 000 000.00 2320 188.26  0.05
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EUR TELECOM ITALIA SPA-REG-S 2.87500% 18-28.01.26 5 320 000.00 6 160 219.52 0.14
EUR TELECOM ITALIA SPA-REG-S 4.00000% 19-11.04.24 6 133 000.00 7 481 162.19 0.17
EUR TELECOM ITALIA SPA-REG-S 2.75000% 19-15.04.25 4 732 000.00 5 459 574.78 0.12
EUR TELEFON AB L M ERICSSON REG-S 0.87500% 17-01.03.21 756 000.00 852 686.37 0.02
EUR TELEFON AB L M ERICSSON-REG-S 1.87500% 17-01.03.24 1 750 000.00 2 060 485.87 0.05
EUR TEOLLISUUDEN VOIMA OY-REG-S 2.00000% 18-08.05.24 1 400 000.00 1 639 546.01 0.04
EUR THYSSENKRUPP AG-REG-S 2.87500% 19-22.02.24 5 795 000.00 6 744 693.62 0.15
EUR VOLVO CAR AB-REG-S 2.12500% 19-02.04.24 3 460 000.00 3 969 784.04 0.09
EUR WEPA HYGIENEPRODUKTE GMBH-REG-S 3.75000% 16-15.05.24 3 394 000.00 3 862 997.46 0.09

201 906 597.67 4.48
GBP ANGLIAN WATER/OSPREY FINANCING-REG-S 5.00000% 15-30.04.23 906 000.00 1 122 053.78 0.02
GBP ANGLIAN WATER/OSPREY FINANCING-REG-S 4.00000% 17-08.03.26 1 000 000.00 1 134 146.81 0.03
GBP PETROBRAS GLOBAL FINANCE BV 6.25000% 11-14.12.26 1 500 000.00 2 148 906.44 0.05
GBP TELECOM ITALIA SPA 5.87500% 06-19.05.23 4 000 000.00 5 415 301.55 0.12
GBP THAMES WATER KEMBLE FINANCE PLC-REG-S 5.87500% 15-15.07.22 1 854 000.00 2 332 742.31 0.05
GBP WILLIAM HILL PLC-REG-S 4.75000% 19-01.05.26 800 000.00 986 906.70 0.02

13 140 057.59 0.29
usb ALTICE FINCO SA-144A-SUB 7.62500% 15-15.02.25 3 400 000.00 3 298 000.00 0.07
usD ALTICE LUXEMBOURG SA-144A 7.75000% 14-15.05.22 2 042 000.00 2 085 392.50 0.05
usD NAVIENT CORP 5.62500% 03-01.08.33 635 000.00 530 225.00 0.01
usb NAVIENT CORP 6.12500% 14-25.03.24 700 000.00 735 952.00 0.02
usD NAVIENT CORP 7.25000% 12-25.01.22 975 000.00 1 060 312.50 0.02
usD NAVIENT CORP 8.00000% 10-25.03.20 1 000 000.00 1 031 250.00 0.02
usb SPRINT CAPITAL CORPORATION 8.75000% 02-15.03.32 6 015 000.00 7 466 118.75 0.17

16 207 250.75 0.36

231 253 906.01 5.13

EUR AGEAS-REG-S-SUB  3.250%/3M EURIBOR+380BP 19-02.07.49 600 000.00 713 132.70 0.02
EUR ALLIANZ SE-REG-S-SUB 4.750%/3M EURIBOR+360BP 13-PRP 4 500 000.00 5 780 884.13 0.13
EUR ALLIED IRISH BANKS PLC-REG-S-SUB 4.125%/VAR 15-26.11.25 3 650 000.00 4 251 865.83 0.09
EUR AQUARIUS + INVESTMENTS PLC-SUB 4.250%/VAR 13-02.10.43 500 000.00 644 079.63 0.01
EUR ARKEMA SA-REG-S-SUB 2.750%/VAR 19-PRP 4 400 000.00 5 051 492.55 0.11
EUR ASS GENERALI-REG-S-SUB 7.750%/3W EURIBOR+711.3BP 12-12.12.42 400 000.00 536 658.80 0.01
EUR AXA SA-REG-S-SUB 3.250%/VAR 18-28.05.49 2 250 000.00 2 823 886.25 0.06
EUR AXA SA-REG-S-SUB 3.941%/VAR 14-PRP 2 750 000.00 3 456 093.81 0.08
EUR BANCA MONT DEI PAS DI SIENA-REG-S-SUB 5.375%/VAR 18-18.01.28 650 000.00 477 648.60 0.01
EUR BANCO COMERCIAL PORTUGUES-REG-S-SUB 4.500%/VAR 17-07.12.27 2 300 000.00 2 647 636.92 0.06
EUR BANCO DE SABADELL SA-REG-S-SUB 5.375%/VAR 18-12.12.28 1 300 000.00 1 606 633.31 0.04
EUR BANKIA SA-REG-S-SUB  3.750%/VAR 19-15.02.29 7 400 000.00 8 858 992.01 0.20
EUR BARCLAYS PLC-REG-S-SUB 2.000%/VAR 17-07.02.28 1 850 000.00 2 010 775.24 0.05
EUR CAIXABANK SA-REG-S-SUB 2.750%/VAR 17-14.07.28 1 200 000.00 1 414 147.15 0.03
EUR CAIXABANK-REG-S-SUB ~ 2.250%/VAR 18-17.04.30 500 000.00 570 880.27 0.01
EUR CREDIT SUISSE GROUP AG-REG-S 1.000%/VAR 19-24.06.27 1 900 000.00 2 172 133.17 0.05
EUR DANSKE BANK AS-REG-S-SUB 5.875%/VAR 15-PRP 400 000.00 471 524.90 0.01
EUR DEUTSCHE PFANDBRIEFBANK AG-REG-S-SUB 2.875%/VAR 17-28.06.27 800 000.00 911 794.43 0.02
EUR ELM BV SWISS LIFE INS & PEN GRP-REG-S-SUB 4.500%/VAR 16-PRP 400 000.00 521 563.77 0.01
EUR ERSTE GROUP BANK AG-REG-S-SUB 8.875%/VAR 16-PRP 1 600 000.00 2 046 126.36 0.05
EUR INTESA SANPAOLO SPA-REG-S-SUB 7.000%/VAR 16-PRP 3 451 000.00 4 015 248.86 0.09
EUR NAVIERA ARMAS SA-REG-S 3M EURIBOR+425BP 17-15.11.24 1 520 000.00 1 353 894.40 0.03
EUR NN GROUP NV-REG-S-SUB 3M EURIBOR+290BP 14-PRP 1 000 000.00 1 235 753.75 0.03
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EUR NN GROUP NV-REG-S-SUB 4.625%/VAR 17-13.01.48 2 720 000.00 3 542 548.86 0.08
EUR ORANGE SA REG-S-SUB 4.000%/VAR 14-PRP 400 000.00 480 988.80 0.01
EUR ORANGE SA REG-S-SUB 5.000%/VAR 14-PRP 6 200 000.00 8 311 277.25 0.18
EUR OTP BANK NYRT-REG-S-SUB 2.875%/VAR 19-15.07.29 2 050 000.00 2 297 876.67 0.05
EUR RAIFFEISEN BANK INT-REG-S-SUB 4.500%/EUSA5+330BP 14-21.02.25 500 000.00 569 921.62 0.01
EUR RWE AG-REG-S-SUB 2.750%/VAR 15-21.04.75 4 733 000.00 5 388 290.95 0.12
EUR TALANX FINANZ LUX-SUB 8.3673%/VAR 12-15.06.42 1 000 000.00 1 364 447.21 0.03
EUR TDC A/S 3.750%/RATING LINKED 12-02.03.22 350 000.00 435 478.58 0.01
EUR TOTAL SA-REG-S-SUB 2.625%/VAR 15-PRP 2 750 000.00 3 303 448.34 0.07
EUR TOTAL SA-REG-S-SUB 3.875%/VAR 16-PRP 1 500 000.00 1 820 492.51 0.04
EUR TOTAL SA-REG-S-SUB 3.369%/VAR 16-PRP 3 000 000.00 3 790 966.67 0.08
EUR UNICREDIT SPA-REG-S-SUB 5.750%/VAR 13-28.10.25 4 050 000.00 4 786 012.92 0.11
EUR UNICREDIT SPA-REG-S-SUB 4.375%/VAR 16-03.01.27 800 000.00 954 969.41 0.02
EUR UNIONE DI BANCHE ITALIANE-REG-S-SUB 4.250%/VAR 16-05.05.26 4 025 000.00 4 593 470.87 0.10
EUR UNIPOLSAI SPA-SUB 5.750%/VAR 14-PRP 1 500 000.00 1 704 003.03 0.04
96 917 040.53 2.15

usb BANK OF IRELAND GROUP PLC-REG-S-SUB 4.125%/VAR 17-19.09.27 720 000.00 703 441.81 0.01
usD ERSTE GROUP BANK AG-REG-S-SUB 5.500%/VAR 14-26.05.25 1 600 000.00 1 629 648.00 0.04
usD JPMORGAN CHASE & CO-SUB 6.750%/3M LIBOR+378BP 14-PRP 1 600 000.00 1 774 712.00 0.04
usD ROYAL BANK OF SCOTLAND GROUP PLC-SUB 8.000%/VAR 15-PRP 1 000 000.00 1 071 250.00 0.02
5 179 051.81 0.11

102 096 092.34 2.26

CHF MATTERHORN TELECOM SA-REG-S 3.62500% 15-01.05.22 3 680 000.00 3 738 419.07 0.08
CHF TEVA PHARMACEUTICAL FINANCE 0.50000% 16-28.07.22 525 000.00 493 181.82 0.01
CHF TEVA PHARMACEUTICAL FINANCE 1.00000% 16-28.07.25 300 000.00 250 151.51 0.01
4 481 752.40 0.10

EUR ADLER REAL ESTATE AG-REG-S 1.87500% 18-27.04.23 500 000.00 576 323.67 0.01
EUR ADLER REAL ESTATE AG-REG-S 3.00000% 18-27.04.26 400 000.00 479 373.04 0.01
EUR ADLER REAL ESTATE AG-REG-S 1.50000% 17-06.12.21 1 540 000.00 1 757 587.63 0.04
EUR ALMAVIVA-THE ITALIAN INNOVATION-REG-S 7.25000% 17-15.10.22 1 000 000.00 983 111.95 0.02
EUR ALTICE FRANCE-REG-S 5.62500% 14-15.05.24 11 626 000.00 8 030 154.89 0.18
EUR ALTICE LUXEMBOURG SA-REG-S 7.25000% 14-15.05.22 12 100 000.00 2 954 299.71 0.07
EUR ARDAGH PACKAGING FINANCE/MP-REG-S 2.75000% 17-15.03.24 1 676 000.00 1 912 896.46 0.04
EUR ARENA LUXEMBOURG FINANCE SARL-REG-S 2.87500% 17-01.11.24 4 150 000.00 4 793 032.68 0.11
EUR AXALTA COATING SYSTEMS LLC-REG-S 4.25000% 16-15.08.24 4 500 000.00 5 177 393.50 0.11
EUR AXALTA COATING SYSTEMS DUTCH HLDG-REG-S 3.75000% 16-15.01.25 5 000 000.00 5 747 370.79 0.13
EUR BELDEN INC-REG-S-SUB 4.12500% 16-15.10.26 4 550 000.00 5 384 315.55 0.12
EUR BELDEN INC-REG-S-SUB 3.37500% 17-15.07.27 2 250 000.00 2 646 565.72 0.06
EUR BELDEN INC-REG-S-SUB 3.87500% 18-15.03.28 4 468 000.00 5 310 461.51 0.12
EUR BILFINGER SE-REG-S 4.50000% 19-14.06.24 1 300 000.00 1 510 240.93 0.03
EUR BWAY HOLDING CO-REG-S 4.75000% 18-15.04.24 5 010 000.00 5 745 478.02 0.13
EUR CATALENT PHARMA SOLUTIONS INC-REG-S 4.75000% 16-15.12.24 2 675 000.00 3 074 962.51 0.07
EUR CEMEX FINANCE LLC-REG-S 4.62500% 16-15.06.24 1 590 000.00 1 858 906.46 0.04
EUR CHEMOURS CO/THE 4.00000% 18-15.05.26 6 665 000.00 7 016 747.84 0.16
EUR CIRSA FINANCE INTERNATIONAL-REG-S 4.75000% 19-22.05.25 460 000.00 542 181.93 0.01
EUR CMA CGM SA-REG-S 5.25000% 17-15.01.25 2 700 000.00 2 299 727.70 0.05
EUR COLFAX CORP-REG-S 3.25000% 17-15.05.25 1 750 000.00 1 996 771.56 0.04
EUR CONSTANTIN INVESTISSEMENT 3 SASU-REG-S 5.37500% 18-15.04.25 300 000.00 323 999.40 0.01
EUR CONTOURGLOBAL POWER HOLDINGS SA-REG-S 3.37500% 18-01.08.23 1 300 000.00 1 499 744.24 0.03
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EUR CORRAL PETROLEUM HOLDINGS-REG-S (PIK) 11.75000% 16-15.05.21 2 700 000.00 3 171 519.90 0.07
EUR CROWN EUROPEAN HOLDINGS SA-REG-S 4.00000% 14-15.07.22 2 000 000.00 2 455 047.00 0.05
EUR CROWN EUROPEAN HOLDINGS SA-REG-S 3.37500% 15-15.05.25 6 319 000.00 7 821 448.28 0.17
EUR CROWN EUROPEAN HOLDINGS SA-REG-S 2.62500% 16-30.09.24 5 340 000.00 6 434 637.43 0.14
EUR CRYSTAL ALMOND SARL-REG-S 10.00000% 16-01.11.21 1 696 000.00 1 978 116.32 0.04
EUR CTC BONDCO GMBH-REG-S 5.25000% 17-15.12.25 2 750 000.00 3 126 914.31 0.07
EUR EAGLE INTERMEDIATE GLO HOLDING BV-REG-S 5.37500% 18-01.05.23 500 000.00 534 779.94 0.01
EUR EC FINANCE PLC-REG-S 2.37500% 17-15.11.22 4 040 000.00 4 578 526.68 0.10
EUR EIRCOM FINANCE DAC-REG-S 3.50000% 19-15.05.26 7 600 000.00 8 802 682.91 0.20
EUR ENERGIZER GAMMA ACQUISITION BV-REG-S 4.62500% 18-15.07.26 5 700 000.00 6 615 466.51 0.15
EUR EQUINIX INC 2.87500% 17-01.10.25 12 084 000.00 13 989 431.04 0.31
EUR ETHIAS SA-REG-S SUB 5.00000% 15-14.01.26 1 100 000.00 1 445 291.18 0.03
EUR FAURECIA SA-REG-S 2.62500% 18-15.06.25 2 230 000.00 2 588 404.49 0.06
EUR FAURECIA SA-REG-S 3.12500% 19-15.06.26 2 675 000.00 3 140 664.81 0.07
EUR FAURECIA-REG-S 3.62500% 16-15.06.23 10 500 000.00 11 899 238.70 0.26
EUR FNAC DARTY SA-REG-S 2.62500% 19-30.05.26 1 550 000.00 1 820 687.35 0.04
EUR GALAPAGOS ~ SA/LUXEMBOURG-REG-S 5.37500% 14-15.06.21 1 680 000.00 1 831 605.34 0.04
EUR GLOBALWORTH REAL ESTATE INVEST-REG-S 2.87500% 17-20.06.22 480 000.00 572 039.97 0.01
EUR GOODYEAR DUNLOP TIRES EUROPE BV-REG-S 3.75000% 15-15.12.23 2 857 000.00 3 225 772.05 0.07
EUR GRIFOLS SA-REG-S 3.20000% 17-01.05.25 6 515 000.00 7 463 073.16 0.17
EUR GRUPO-ANTOLIN TRAUSA SA-REG-S 3.25000% 17-30.04.24 850 000.00 842 287.10 0.02
EUR HANESBRANDS FINANCE LUXEMBOURG SC-REG-S 3.50000% 16-15.06.24 1 750 000.00 2 167 486.95 0.05
EUR HERTZ HOLDINGS NETHER BV-REG-S 5.50000% 18-30.03.23 3 525 000.00 4 123 774.01 0.09
EUR HORIZON PARENT HOLDINGS-REG-S (PIK) 8.25000% 17-15.02.22 1 440 000.00 1 647 065.98 0.04
EUR HP PELZER HOLDING GMBH-REG-S 4.12500% 17-01.04.24 490 000.00 496 443.23 0.01
EUR IHO VERWALTUNGS GMBH-REG-S (PIK) 3.75000% 16-15.09.26 8 367 297.00 9 367 200.96 0.21
EUR INTER MEDIA COMMUNICATION SRL-REG-S 4.87500% 17-31.12.22 2 460 000.00 2 767 959.14 0.06
EUR INTRALOT CAPITAL LUXEMBOURG SA-REG-S 5.25000% 17-15.09.24 1 150 000.00 656 530.22 0.01
EUR INTRUM JUSTITIA AB-REG-S 2.75000% 17-15.07.22 6 800 000.00 7 627 903.40 0.17
EUR INTRUM JUSTITIA AB-REG-S 3.12500% 17-15.07.24 1 800 000.00 2 030 173.56 0.04
EUR JAGUAR LAND ROVER AUTOMOTIVE PLC-REG-S 2.20000% 17-15.01.24 725 000.00 682 983.00 0.02
EUR KAEFER ISOLIERTECHNIK-REG-S 5.50000% 18-10.01.24 2 425 000.00 2 875 494.68 0.06
EUR KIRK BEAUTY ONE GMBH-REG-S 8.75000% 15-15.07.23 5 035 000.00 3 677 795.96 0.08
EUR KIRK BEAUTY ZERO GMBH-REG-S 6.25000% 15-15.07.22 450 000.00 476 099.75 0.01
EUR KME AG-REG-S 6.75000% 18-01.02.23 3 120 000.00 3 334 855.68 0.07
EUR KRATON POLYMERS LLC/CAPITAL CORP-REG-S 5.25000% 18-15.05.26 4 660 000.00 5 307 259.37 0.12
EUR LA FINANCIERE ATALIAN SA-REG-S 4.00000% 17-15.05.24 790 000.00 609 602.35 0.01
EUR LECTA SA-REG-S 6.50000% 16-01.08.23 500 000.00 368 813.75 0.01
EUR LHC3 PLC-REG-S (PIK) 4.12500% 17-15.08.24 2 300 000.00 2 646 863.56 0.06
EUR LKQ EUROPEAN HOLDINGS BV-REG-S 3.62500% 18-01.04.26 8 560 000.00 10 007 239.20 0.22
EUR LKQ EUROPEAN HOLDINGS BV-REG-S 4.12500% 18-01.04.28 2 800 000.00 3 412 125.63 0.08
EUR LKQ ITALIA BONDCO SPA-REG-S 3.87500% 16-01.04.24 4 801 000.00 5 932 361.99 0.13
EUR LOUVRE BIDCO SAS-REG-S 4.25000% 17-30.09.24 1 540 000.00 1 698 415.54 0.04
EUR LOXAM SAS-REG-S 3.25000% 19-14.01.25 4 515 000.00 5 066 714.32 0.11
EUR LOXAM SAS-REG-S 3.50000% 16-03.05.23 3 070 000.00 3 477 955.42 0.08
EUR LOXAM SAS-REG-S 3.50000% 17-15.04.22 620 000.00 702 821.91 0.02
EUR LOXAM SAS-REG-S 4.25000% 17-15.04.24 560 000.00 648 841.95 0.01
EUR LOXAM SAS-REG-S 6.00000% 17-15.04.25 1 100 000.00 1 283 356.06 0.03
EUR LSF10 WOLVERINE INVESTMENTS SCA-REG-S 5.00000% 18-15.03.24 740 000.00 852 524.01 0.02
EUR LSF9 BALTA ISSUER SA-REG-S 7.75000% 15-15.09.22 1 330 000.00 1172 477.84 0.03
EUR MASARIA INVESTMENTS SAU-REG-S 5.00000% 17-15.09.24 500 000.00 563 430.50 0.01
EUR MATTERHORN TELECOM SA-REG-S 3.87500% 15-01.05.22 7 337 000.00 8 250 705.96 0.18
EUR MAXEDA DIY HOLDING BV-REG-S 6.12500% 17-15.07.22 3 040 000.00 3 332 983.38 0.07
EUR MEDIOBANCA SPA-SUB 5.75000% 13-18.04.23 1 000 000.00 1 279 537.09 0.03
EUR MEDIOBANCA-BANCA DI CREDITO FIN SPA-SUB 5.00000% 10-15.11.20 1 250 000.00 1 472 749.85 0.03
EUR MERLIN ENTERTAINMENTS PLC-REG-S 2.75000% 15-15.03.22 874 000.00 1 022 740.29 0.02
EUR METSA BOARD CORP-REG-S 2.75000% 17-29.09.27 850 000.00 1 025 366.24 0.02
EUR MOBY SPA-REG-S 7.75000% 16-15.02.23 2 000 000.00 656 906.00 0.01
EUR MPT OPERATING PARTNERSHIP LP/FIN CORP 4.00000% 15-19.08.22 750 000.00 922 772.00 0.02
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EUR MPT OPERATING PARTNERSHIP LP/FIN CORP 3.32500% 17-24.03.25 7 120 000.00 8 795 459.18 0.20
EUR NEMAK SAB DE CV-REG-S 3.25000% 17-15.03.24 747 000.00 860 958.13 0.02
EUR NEXANS SA-REG-S 3.25000% 16-26.05.21 2 000 000.00 2 335 801.86 0.05
EUR NEXANS SA-REG-S 3.75000% 18-08.08.23 1 600 000.00 1 967 208.56 0.04
EUR NEXI CAPITAL SPA-REG-S 4.12500% 18-01.11.23 5 625 000.00 6 451 287.34 0.14
EUR NH HOTEL GROUP SA-REG-S 3.75000% 16-01.10.23 2 800 000.00 2 876 739.74 0.06
EUR NYRSTAR NETHERLANDS-REG-S DEFAULTED 8.50000% 14-15.09.19 2 200 000.00 917 085.31 0.02
EUR OBRASCON HUARTE LAIN SA-REG-S 4.75000% 14-15.03.22 500 000.00 384 379.08 0.01
EUR 0CI NV-REG-S 5.0000% 18-15.04.23 379 000.00 443 183.03 0.01
EUR Ol EUROPEAN GROUP BV-REG-S 3.12500% 16-15.11.24 8 346 000.00 10 153 101.86 0.23
EUR OUTOKUMPU-REG-S 4.12500% 18-18.06.24 1 095 000.00 1 242 539.67 0.03
EUR PAPREC HOLDING-REG-S 4.00000% 18-31.03.25 2 170 000.00 2 373 796.63 0.05
EUR PHOENIX PIB DUTCH FINANCE BV-REG-S 3.62500% 14-30.07.21 1 000 000.00 1 180 649.36 0.03
EUR PLATIN 1426 GMBH-REG-S 5.37500% 17-15.06.23 4 150 000.00 4 663 119.61 0.10
EUR PLATIN 1426 GMBH-REG-S 6.87500% 18-15.06.23 670 000.00 752 842.49 0.02
EUR POLYGON AB-REG-S 4.00000% 18-23.02.23 2 200 000.00 2 519 902.56 0.06
EUR PRESTIGEBIDCO GMBH-REG-S 6.25000% 16-15.12.23 1 800 000.00 2 101 780.77 0.05
EUR PRO-GEST SPA-REG-S 3.25000% 17-15.12.24 870 000.00 904 242.24 0.02
EUR PVH CORP-REG-S 3.62500% 16-15.07.24 900 000.00 1 133 031.24 0.03
EUR QUINTILES IMS INC-REG-S 3.50000% 16-15.10.24 13 798 000.00 15 689 150.43 0.35
EUR QUINTILES IMS INC-REG-S 3.25000% 17-15.03.25 4 428 000.00 5 059 551.25 0.11
EUR RADISSON HOTEL-REG-S 6.87500% 18-15.07.23 3 040 000.00 3 700 024.17 0.08
EUR RESIDOMO SRO-REG-S 3.37500% 17-15.10.24 9 575 000.00 11 103 761.44 0.25
EUR REXEL SA-REG-S 2.75000% 19-15.06.26 6 915 000.00 8 043 467.47 0.18
EUR ROSSINI SARL-REG-S 6.75000% 18-30.10.25 2 540 000.00 3 053 962.14 0.07
EUR SAFARI HOLDING VERWALTUNGS GMBH-REG-S 5.37500% 17-30.11.22 2 730 000.00 2 719 817.98 0.06
EUR SALINI IMPREGILO SPA-REG-S 3.75000% 16-24.06.21 1 300 000.00 1 436 564.35 0.03
EUR SAPPI PAPIER HOLDING AG-REG-S 4.00000% 16-01.04.23 3 900 000.00 4 439 656.90 0.10
EUR SCHMOLZ + BICKENBACH LUXEMBOURG-REG-S 5.62500% 17-15.07.22 2 000 000.00 1 774 759.60 0.04
EUR SGL CARBON SE-REG-S 4.62500% 19-30.09.24 2 010 000.00 2 319 059.11 0.05
EUR SMURFIT KAPPA ACQUISITIONS-REG-S 2.87500% 18-15.01.26 6 585 000.00 7 964 468.08 0.18
EUR SMURFIT KAPPA AQUISITION-REG-S 3.25000% 14-01.06.21 3 500 000.00 4 096 616.13 0.09
EUR SPECTRUM BRANDS INC-REG-S 4.00000% 16-01.10.26 4 790 000.00 5 655 310.43 0.13
EUR SPIE SA-REG-S 2.62500% 19-18.06.26 12 300 000.00 14 139 901.65 0.31
EUR SPIE SA-REG-S 3.12500% 17-22.03.24 2 200 000.00 2 657 293.88 0.06
EUR STARFRUIT US HOLDCO LLC / FINCO BV-144A 6.50000% 18-01.10.26 4 200 000.00 4 658 743.95 0.10
EUR SUMMER BIDCO BV-REG-S 9.00000% 19-15.11.25 400 000.00 471 556.08 0.01
EUR SUMMIT GERMANY LTD-144A 2.00000% 18-31.01.25 1 560 000.00 1 692 091.88 0.04
EUR SUMMIT GERMANY LTD-REG-S 2.00000% 18-31.01.25 500 000.00 542 337.14 0.01
EUR SUNSHINE MID BV-REG-S 6.50000% 18-15.05.26 1 575 000.00 1 830 227.02 0.04
EUR SUPERIOR INDUSTRIES INTERNATIONAL-REG-S 6.00000% 17-15.06.25 1 000 000.00 918 555.00 0.02
EUR SYNLAB UNSECURED BONDCO PLC-REG-S 8.25000% 15-01.07.23 1 000 000.00 1 162 402.96 0.03
EUR TELENET FINANCE VI LUXEMBOURG SCA-REG-S 4.87500% 15-15.07.27 9 930 000.00 8 416 427.20 0.19
EUR TENNECO INC-REG-S 4.87500% 17-15.04.22 2 000 000.00 2 161 109.40 0.05
EUR TEREOS FINANCE GROUPE 1 SA-REG-S 4.12500% 16-16.06.23 1 000 000.00 871 792.20 0.02
EUR TEVA PHARMACEUTICAL FINANCE 11 BV-REG-S 1.25000% 15-31.03.23 2 500 000.00 2 422 563.55 0.05
EUR TEVA PHARMACEUTICAL FINANCE 11 BV-REG-S 1.87500% 15-31.03.27 3 900 000.00 3 310 973.25 0.07
EUR TEVA PHARMACEUTICAL FINANCE 11 BV-REG-S 0.37500% 16-25.07.20 3 000 000.00 3 288 226.49 0.07
EUR TEVA PHARMACEUTICAL FINANCE 11 BV-REG-S 1.12500% 16-15.10.24 12 755 000.00 11 519 820.25 0.26
EUR TEVA PHARMACEUTICAL FINANCE 11 BV-REG-S 1.62500% 16-15.10.28 3 720 000.00 3 030 921.53 0.07
EUR TITAN GLOBAL FINANCE PLC-REG-S 2.37500% 17-16.11.24 260 000.00 296 964.26 0.01
EUR TRANSCOM HOLDING AB 6.50000% 18-22.03.23 2 000 000.00 2 107 666.20 0.05
EUR TRIVIUM PACKAGING FINANCE BV-REG-S 3.75000% 19-15.08.26 4 350 000.00 5 012 272.38 0.11
EUR TUI AG-REG-S 2.12500% 16-26.10.21 2 000 000.00 2 287 591.64 0.05
EUR UGI INTERNATIONAL LLC-REG-S 3.25000% 18-01.11.25 2 070 000.00 2 437 260.43 0.05
EUR UNICREDIT SPA-REG-S-SUB 6.95000% 12-31.10.22 2 100 000.00 2 782 377.25 0.06
EUR UNITYMEDIA KABELBW GMBH-REG-S 3.75000% 15-15.01.27 4 250 000.00 5 031 245.83 0.11
EUR UNITYMEDIA NRW/HESSEN-REG-S 4.00000% 14-15.01.25 10 303 000.00 11 891 326.69 0.26
EUR UNITYMEDIA NRW/HESSEN-REG-S 3.50000% 15-15.01.27 3 244 000.00 3 833 638.39 0.09
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ELR  UNITYMEDIA NRW/HESSEN-REG-S 4.62500% 15-15.02.26 6 500 000.00 7 065 399.80  0.16
ELR  UPC HOLDING BV-REG-S 3.87500% 17-15.06.29 750 000.00 885 136.30  0.02
ELR  UPCB FINANCE IV LTD-REG-S 4.00000% 15-15.01.27 5 000 000.00 5289 624.23  0.12
ELR  UPCB FINANCE VIl LTD-REG-S 3.62500% 17-15.06.29 5 300 000.00 6 285 117.39  0.14
ELR  VALLOUREC SA-REG-S 2.25000% 14-30.09.24 2 500 000.00 2 059 845.67  0.05
ELR  VALLOUREC SA-REG-S 6.62500% 17-15.10.22 870 000.00 902 789.25  0.02
ELR  VALLOUREC SA-REG-S 6.37500% 18-15.10.23 570 000.00 571 967.50  0.01
ELR  VERISURE HOLDING AB-REG-S 3.50000% 18-15.05.23 2 250 000.00 2 605 356.00  0.06
ELR  VERISURE MIDHOLDING AB-REG-S 5.75000% 17-01.12.23 14 900 000.00 17 094 815.15  0.38
ELR  VIVION INVESTMENTS SARL-REG-S 3.00000% 19-08.08.24 2 900 000.00 3228 860.00  0.07
EUR  WIENERBERGER AG-REG-S 2.00000% 18-02.05.24 500 000.00 588 994.17  0.01
ELR  WITTUR INTERNATIONAL HOLDING GMBH-REG-S 8.50000% 15-15.02.23 2 700 000.00 3047 514.98  0.07
ELR NG ACQUISITION CORP-REG-S 4.12500% 16-01.11.24 5 020 000.00 5248 104.68  0.12
ELR  WORLDPAY FINANCE PLC-REG-S 3.75000% 15-15.11.22 2 053 000.00 2 557 181.59  0.06
EUR  ZF NORTH AMERICA CAPITAL INC 2.75000% 15-27.04.23 2 000 000.00 2382 787.34  0.05
ELR  ZIGGO BOND CO BV-REG-S 7.12500% 14-15.05.24 2 550 000.00 770 241.38  0.02
ELR  ZIGGO BOND CO BV-REG-S 4.62500% 15-15.01.25 3 680 000.00 4221 927.64  0.09
ELR  ZIGGO BV-REG-S 3.75000% 15-15.01.25 6 690 000.00 7672 105.38  0.17
ELR  ZIGGO BV-REG-S 4.25000% 16-15.01.27 7 682 000.00 9 167 254.16  0.20

579 139 200.14  12.85
GBP  AA BOND CO LTD-REG-S 5.50000% 15-31.07.22 2 125 000.00 2136 362.20  0.05
GBP  AMIGO LUXEMBOURG SA-REG-S 7.62500% 17-15.01.24 2 800 000.00 3514 171.50  0.08
GBP  ARQIVA BROADCAST FINANCE PLC-REG-S 6.75000% 18-30.09.23 2 580 000.00 3373 961.69  0.07
GBP  CPUK FINANCE LTD-REG-S 4.25000% 17-28.08.22 325 000.00 402 146.70  0.01
GBP  ENTERTAINVENT ONE LTD-REG-S 4.62500% 19-15.07.26 1 410 000.00 1769 636.36 0.0
GBP  HEATHROW FINANCE PLC-REG-S 4.75000% 18-01.03.24 350 000.00 456 628.01  0.01
GBP  MOTO FINANCE PLC-REG-S 4.50000% 17-01.10.22 1 880 000.00 2281 248.30  0.05
GBP NG FINCO PLC-REG-S 5.00000% 17-01.08.22 2 000 000.00 2 289 652.93  0.05
GBP  PENSION INSURANCE CORP PLC-REG-S-SUB 8.00000% 16-23.11.26 875 000.00 1302 600.52  0.03
GBP  RAC BOND CO PLC-REG-S 5.00000% 17-06.11.22 2 350 000.00 2 615 331.97  0.06
GBP  ROTHESAY LIFE PLC-REG-S-SUB 3.37500% 19-12.07.26 1 900 000.00 2291 907.14  0.05
GBP  SAGA PLC-REG-S 3.37500% 17-12.05.24 1 010 000.00 1069 691.28  0.02
GBP  VIRGIN MEDIA REC FINANCE NT I DAC-REG-S 5.50000% 16-15.09.24 2 080 000.00 2 620 409.20  0.06
GBP  VIRGIN MEDIA SECURED FINANCE PLC-REG-S 4.87500% 15-15.01.27 1 142 000.00 1441 941.16  0.03
GBP  VIRGIN MEDIA SECURED FINANCE PLC-REG-S 5.00000% 17-15.04.27 2 950 000.00 3738 551.96  0.08
GBP  WILLIAW HILL PLC-REG-S 4.87500% 16-07.09.23 600 000.00 775 076.85  0.02

32079 317.77  0.71
USD  ALCATEL-LUCENT USA INC 6.45000% 99-15.03.29 1 230 000.00 1242 300.00  0.03
USD  ALLEGHENY LUDLUM CORP 6.95000% 95-15.12.25 130 000.00 135 200.00  0.00
USD ALY FINANCIAL INC 4.62500% 15-19.05.22 2 000 000.00 2 071 960.00  0.04
USD  ALTICE FINANCING SA-144A 7.50000% 16-15.05.26 3 300 000.00 3 456 750.00  0.08
USD  ALTICE FRANCE-144A 6.25000% 14-15.05.24 1 352 000.00 1395 940.00  0.03
USD  BALL CORP 4.87500% 18-15.03.26 6 760 000.00 7 168 980.00  0.16
USD  CHEMOURS CO/THE 5.37500% 17-15.05.27 402 000.00 353 760.00  0.01
USD  DELL INC 7.10000% 98-15.04.28 2 000 000.00 2 255 000.00  0.05
USD  DENBURY RESOURCES INC-144A 9.00000% 16-15.05.21 820 000.00 772 850.00  0.02
USD' " DITECH HOLDING CORP (PIK) DEFAULTED 9.00000% 18-31.12.24 582 765.00 728.46  0.00
USD  HCA INC 5.37500% 15-01.02.25 5 300 000.00 5731 738.00  0.13
USD  ISTAR INC 6.00000% 17-01.04.22 885 000.00 907 125.00  0.02
USD  NEW ALBERTSONS LP 7.45000% 99-01.08.29 943 000.00 940 642.50  0.02
USD  SPRINT CAPITAL CORPORATION 6.87500% 98-15.11.28 5 407 000.00 5947 700.00  0.13
USD  T-MOBILE USA INC 6.50000% 15-15.01.26 1 975 000.00 2 102 782.50  0.04
USD  TELECOM ITALIA CAPITAL 6.00000% 05-30.09.34 800 000.00 812 000.00  0.02
USD  YUM BRANDS INC 6.87500% 07-15.11.37 1 275 000.00 1380 187.50  0.03

36 675 643.96  0.81

652 375 914.27  14.47
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EUR AAREAL BANK AG-REG-S-SUB 7.625%/VAR 14-PRP 1 200 000.00 1 384 512.90 0.03
EUR ABN AMRO BANK NV-REG-S-SUB 5.750%/VAR 15-PRP 3 500 000.00 4 067 202.33 0.09
EUR ABN AMRO BANK NV-REG-S-SUB 4.750%/VAR 17-PRP 1 600 000.00 1 845 037.41 0.04
EUR ACCOR SA-REG-S-SUB 4.125%/VAR 14-PRP 4 900 000.00 5 612 248.36 0.12
EUR ACCOR SA-REG-S-SUB 4.375%/VAR 19-PRP 3 000 000.00 3 596 326.54 0.08
EUR AKELIUS RESIDENTIAL PROPERT-REG-S-SUB 3.875%/VAR 18-05.10.78 1 430 000.00 1 683 329.20 0.04
EUR ARKEMA SA-REG-S-SUB 4.750%/VAR 14-PRP 300 000.00 351 556.05 0.01
EUR ASR NEDERLAND NV-REG-S-SUB 4.625%/VAR 17-PRP 790 000.00 912 570.47 0.02
EUR ASR NEDERLAND NV-REG-S-SUB 3.375%/VAR 19-02.05.49 2 125 000.00 2 528 550.61 0.06
EUR AUTODIS SA-REG-S 6M EURIBOR+437.5BP 16-01.05.22 700 000.00 669 446.02 0.01
EUR BANCO BPM SPA-REG-S-SUB 4.375%/VAR 17-21.09.27 1 000 000.00 1 115 916.28 0.02
EUR BANCO COMERCIAL PORTUGUES SA-REG-S-SUB 9.250%/VAR 19-PRP 600 000.00 737 255.62 0.02
EUR BANCO DE SABADELL SA-REG-S-SUB 6.500%/VAR 17-PRP 1 000 000.00 1 119 327.75 0.02
EUR BANCO SANTANDER SA-REG-S-SUB 6.250%/VAR 14-PRP 1 500 000.00 1 670 193.52 0.04
EUR BANCO SANTANDER SA-REG-S-SUB 6.250%/VAR 14-PRP 400 000.00 465 401.20 0.01
EUR BANKIA SA-REG-S-SUB 3.375%/VAR 17-15.03.27 500 000.00 589 832.56 0.01
EUR BANKINTER SA-REG-S-SUB 8.625%/VAR 16-PRP 1 200 000.00 1 483 048.80 0.03
EUR BANKINTER SA-REG-S-SUB 2.500%/VAR 17-06.04.27 4 000 000.00 4 682 693.18 0.10
EUR BAYER AG-REG-S-SUB 3.750/VAR 14-01.07.74 3 000 000.00 3 480 869.18 0.08
EUR BELFIUS BANK SA/NV-REG-S-SUB 3.625%/VAR 18-PRP 1 200 000.00 1195 716.78 0.03
EUR BHP BILLITON FINANCE LTD-REG-S-SUB 5.625%/VAR 15-22.10.79 1 000 000.00 1 349 997.50 0.03
EUR BNP PARIBAS SA-REG-S-SUB 6.125%/VAR 15-PRP 1 750 000.00 2 167 533.72 0.05
EUR CAIXABANK SA-REG-S-SUB 6.750%/VAR 17-PRP 2 400 000.00 2 910 789.24 0.06
EUR CPI PROPERTY GROUP SA-REG-S-SUB 4.875%/VAR 19-PRP 2 550 000.00 2 844 493.45 0.06
EUR CREDIT AGRICOLE ASSURANCES SA-REG-S-SUB 4.250%/VAR 15-PRP 2 300 000.00 2 832 907.13 0.06
EUR CREDIT AGRICOLE SA REG-S-SUB 6.500%/VAR 14-PRP 2 500 000.00 3 023 576.87 0.07
EUR DANSKE BANK AS-REG-S-SUB 5.750%/VAR 14-PRP 375 000.00 424 831.69 0.01
EUR DIOCLE SPA-REG-S 3M EURIBOR+387.5BP 19-30.06.26 850 000.00 957 746.68 0.02
EUR EDP-ENERGIAS DE PORTUGAL SA-REG-S-SUB 5.375%/VAR 15-16.09.75 1 600 000.00 1 915 689.32 0.04
EUR ELECTRICITE DE FRANCE SA-REG-S-SUB 4.000%/VAR 18-PRP 1 500 000.00 1 812 392.52 0.04
EUR ELM BV-REG-S-SUB 2.600%/VAR 15-PRP 2 500 000.00 2 994 489.30 0.07
EUR ENGIE SA-REG-S-SUB 3.87500%/VAR 14-PRP 4 000 000.00 4 982 358.11 0.11
EUR GAS NATURAL FENOSA FINANCE BV-REG-S-SUB 4.125%/VAR 14-PRP 4 700 000.00 5 651 618.40 0.13
EUR GAS NATURAL FENOSA FINANCE-REG-S-SUB 3.375%/VAR 15-PRP 500 000.00 588 625.63 0.01
EUR HEMA BONDCO I BV-REG-S 3M EURIBOR+625BP 17-15.07.22 2 925 000.00 2 996 159.40 0.07
EUR HOLCIM FINANCE LUXEMBOURG SA-REG-S-SUB 3.000%/VAR 19-PRP 4 475 000.00 5 157 229.93 0.11
EUR HSBC HOLDINGS PLC-144A-REG-S-SUB 5.250%/VAR 14-PRP 1 300 000.00 1 553 284.30 0.03
EUR IBERCAJA BANCO SA 5.000%/VAR REG-S-SUB 15-28.07.25 1 500 000.00 1 726 549.38 0.04
EUR INTERNATIONAL DESIGN GRP-REG-S 3M EURIBOR+600BP 18-15.11.25 1 200 000.00 1 337 335.92 0.03
EUR KBC GROEP NV-REG-S-SUB 4.250%/VAR 18-PRP 3 600 000.00 3 946 224.51 0.09
EUR LA POSTE SA-REG-S-SUB 3.125%/VAR 18-PRP 4 000 000.00 4 598 342.00 0.10
EUR LANXESS AG-REG-S-SUB 4.500%/VAR 16-06.12.76 500 000.00 612 298.74 0.01
EUR LIBERBANK SA-REG-S-SUB 6.875%/VAR 17-14.03.27 600 000.00 724 823.40 0.02
EUR LIMACORPORATE SPA-REG-S 3M EURIBOR+375BP 17-15.08.23 400 000.00 444 520.94 0.01
EUR LLOYDS BANKING GROUP PLC-REG-S-SUB 6.375%/VAR 14-PRP 601 000.00 687 884.34 0.02
EUR LOUVRE BIDCO SAS-REG-S 3M EURIBOR+537.5BP 18-30.09.24 470 000.00 525 260.37 0.01
EUR MASARIA INVESTMENTS SAU-REG-S 3M EURIBOR+525BP 17-15.09.24 1 000 000.00 1 117 152.16 0.02
EUR MERCK KGAA-REG-S-SUB 2.875%/VAR 19-25.06.79 4 100 000.00 4 838 562.50 0.11
EUR NAVIERA ARMAS SA-REG-S 3M EURIBOR+650BP 16-31.07.23 1 700 000.00 1 646 718.60 0.04
EUR NN GROUP NV-REG-S-SUB 4.625/3M EURIBOR+395BP 14-08.04.44 3 400 000.00 4 315 538.40 0.10
EUR NOVAFIVES SAS-REG-S 3M EURIBOR+450BP 18-15.06.25 650 000.00 680 287.39 0.01
EUR NOVEM GROUP GMBH-REG-S 3M EURIBOR+525BP 19-15.05.24 2 950 000.00 3 300 952.65 0.07
EUR OMV AG-REG-S-SUB 6.250%/VAR 15-PRP 800 000.00 1 131 631.26 0.03
EUR ORANGE SA-REG-S-SUB 4.250%/VAR 14-PRP 773 000.00 878 439.40 0.02
EUR ORANGE-SUB-REG-S 5.25000%/VAR 14-PRP 1 200 000.00 1 575 003.17 0.03
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EUR ORIGIN ENERGY FINANCE LTD-REG-S-SUB 4.000%/VAR 14-16.09.74 1 500 000.00 1 674 976.69 0.04
EUR ORSTED A/S-SUB VAR 13-PRP 4 400 000.00 5 829 762.40 0.13
EUR PICARD GROUPE SA-REG-S 3M EURIBOR+300BP 17-30.11.23 2 675 000.00 2 920 267.27 0.06
EUR RABOBANK NEDERLAND NV REG-S 5.500%/VAR 15-PRP 1 000 000.00 1 156 477.45 0.03
EUR RABOBANK NEDERLAND NV-REG-S-SUB 6.625%/VAR 16-PRP 1 800 000.00 2 209 542.30 0.05
EUR RAIFFEISEN BANK INTL AG-REG-S-SUB 6.125%/VAR 17-PRP 600 000.00 701 599.66 0.02
EUR REPSOL INTERNATIONAL FINANCE BV-REG-S-SUB 3.875%/VAR 15-PRP 994 000.00 1 160 136.53 0.03
EUR REPSOL INTERNATIONAL FINANC-REG-S-SUB 4.500%/VAR 15-25.03.75 5 800 000.00 7 337 584.34 0.16
EUR SAMHALLSBYGGNADSBOLAGET 1 NOR-REG-S-SUB 4.625%/VAR 19-PRP 2 500 000.00 2 916 412.13 0.06
EUR SAMPO  OYJ-REG-S-SUB  3.375%/VAR 19-23.05.49 950 000.00 1 184 657.60 0.03
EUR SES SA-REG-S-SUB 5.625%/VAR 16-PRP 2 000 000.00 2 461 647.23 0.05
EUR SOCIETE GENERALE-SUB 9.375%/3M EURIBOR+890.1BP 09-PRP 6 500 000.00 7 294 852.05 0.16
EUR SOLVAY FIN SA-REG-S-SUB 5.425%/VAR 13-PRP 6 900 000.00 8 873 241.30 0.20
EUR SOLVAY FINANCE SA-REG-S-SUB 5.869%/VAR 15-PRP 5 500 000.00 7 225 966.00 0.16
EUR SOLVAY SA-REG-S-SUB 4.250%/VAR 18-PRP 600 000.00 738 440.73 0.02
EUR SWISS LIFE AG VIA DEMETER INV BV-SUB 4.375%/VAR 15-PRP 2 912 000.00 3 732 606.70 0.08
EUR TAKKO LUXEMBOURG 2-REG-S 3M EURIBOR+537.5BP 17-15.11.23 500 000.00 467 628.00 0.01
EUR TELEFONICA EUROPE BV-REG-S-SUB 7.625%/VAR 13-PRP 6 000 000.00 7 634 441.29 0.17
EUR TELEFONICA EUROPE BV-REG-S-SUB 5.875%/VAR 14-PRP 3 200 000.00 4 115 126.39 0.09
EUR TELEFONICA EUROPE BV-REG-S-SUB 3.750%/VAR 16-PRP 1 500 000.00 1 761 955.50 0.04
EUR TELEFONICA EUROPE BV-REG-S-SUB 3.000%/VAR 18-PRP 12 400 000.00 14 099 540.89 0.31
EUR TELEFONICA EUROPE BV-REG-S-SUB 3.875%/VAR 18-PRP 5 300 000.00 6 187 856.78 0.14
EUR TELEFONICA EUROPE BV-REG-S-SUB 4.375%/VAR 19-PRP 8 500 000.00 10 268 331.50 0.23
EUR TENNET HOLDING BV-REG-S-SUB 2.993%/VAR 17-PRP 5 500 000.00 6 550 815.83 0.15
EUR TRIVIUM PACKAGING FIN BV-REG-S 3M EURIBOR+375BP 19-15.08.26 1 310 000.00 1 478 609.13 0.03
EUR UBS GROUP FUNDING SWITZERLAND AG-REG-S-SUB 5.750%/VAR 15-PRP 1 000 000.00 1 220 963.35 0.03
EUR UNIBAIL-RODAMCO SE-REG-S-SUB 2.125%/VAR 18-PRP 600 000.00 689 383.88 0.02
EUR UNIBAIL-RODAMCO SE-REG-S-SUB 2.875%/VAR 18-PRP 700 000.00 828 306.36 0.02
EUR UNICREDIT SPA-REG-S-SUB 7.500%/VAR 19-PRP 600 000.00 723 894.83 0.02
EUR VODAFONE GROUP PLC-REG-S-SUB 3.100%/VAR 18-03.01.79 2 750 000.00 3 153 705.50 0.07
EUR VODAFONE GROUP PLC-REG-S-SUB 4.200%/VAR 18-03.10.78 750 000.00 899 766.37 0.02
EUR VOLKSWAGEN INTL FIN NV-REG-S-SUB 3.875%/VAR 17-PRP 1 500 000.00 1 740 745.23 0.04
EUR VOLKSWAGEN INTL FINANCE NV-REG-S-SUB 4.625%/VAR 18-PRP 4 600 000.00 5 550 638.81 0.12
EUR VOLVO TREASURY AB-REG-S-SUB 4.200%/VAR 14-10.06.75 1 750 000.00 2 011 038.11 0.04
EUR VONOVIA FINANCE BV-REG-S-SUB 4.000%/VAR 14-PRP 1 400 000.00 1 679 563.90 0.04
245 922 765.11 5.46

GBP AVIVA PLC-REG-S-SUB 4.375%/FLR 16-12.09.49 1 025 000.00 1 332 684.28 0.03
GBP BARCLAYS PLC-REG-S-SUB 5.875%/VAR 17-PRP 850 000.00 999 122.06 0.02
GBP QUILTER PLC-REG-S-SUB 4.478%/VAR 18-28.02.28 1 775 000.00 2 235 579.69 0.05
GBP STONEGATE PUB CO FIN PLC-REG-S 3M LIBOR+437.5BP 17-15.03.22 2 850 000.00 3 490 827.12 0.08
8 058 213.15 0.18

usD BARCLAYS PLC-SUB 7.750%/VAR 18-PRP 1 100 000.00 1 120 625.00 0.02
usD CREDIT SUISSE GROUP AG-REG-S-SUB 7.125%/VAR 17-PRP 900 000.00 952 875.00 0.02
usb DANSKE BANK AS-REG-S-SUB 6.125%/VAR 17-PRP 1 300 000.00 1 285 375.00 0.03
usD DNB BANK ASA-REG-S-SUB 6.500%/VAR 16-PRP 800 000.00 843 240.00 0.02
usD PLAINS ALL AMERICAN PIPELINE LP 6.125%/VAR 17-PRP 1 445 000.00 1 393 644.70 0.03
usb SVENSKA HANDELSBANKEN AB-REG-S-SUB 5.250%/VAR 15-PRP 1 800 000.00 1 805 162.40 0.04
7 400 922.10 0.16

261 381 900.36 5.80
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EUR TELECOM ITALIA SPA-REG-S 1.12500% 15-26.03.22 4 900 000.00 5 469 299.15 0.12
5 469 299.15 0.12

5 469 299.15 0.12

EUR BANCO BILBALO VIZCAYA ARGENT-REG-S-SUB 5.875%/VAR 18-PRP 1 600 000.00 1 853 517.06 0.04
EUR BANKIA SA-REG-S-SUB 6.375%/VAR 18-PRP 1 000 000.00 1 170 695.56 0.02
EUR ERSTE GROUP BANK AG-REG-S-SUB 5.125%/VAR 19-PRP 1 000 000.00 1 187 329.76 0.03
EUR KBC GROUP NV-REG-S-SUB 4.750%/VAR 19-PRP 1 200 000.00 1 412 837.80 0.03
5 624 380.18 0.12
GBP BARCLAYS PLC-SUB COCO 7.125%/VAR 19-PRP 360 000.00 455 582.09 0.01
455 582.09 0.01
usD BARCLAYS PLC-SUB 8.000%/VAR 19-PRP 1 050 000.00 1 102 941.00 0.03
usb DANSKE BANK AS-REG-S-SUB 7.000%/VAR 18-PRP 1 450 000.00 1 505 578.50 0.03
usD LLOYDS BANKING GROUP PLC-SUB 6.750%/VAR 19-PRP 800 000.00 822 000.00 0.02
3 430 519.50 0.08
9 510 481.77 0.21
2 215 048 603.23 49.13

T-bill
usD AMERICA, UNITED STATES OF TB 0.00000% 18.04.19-17.10.19 2 700 000.00 2 688 218.04 0.06
2 688 218.04 0.06
T-bill 2 688 218.04 0.06
EUR ARD FINANCE SA (PIK) 6.62500% 17-15.09.23 8 050 000.00 9 276 570.45 0.21
9 276 570.45 0.21
GBP WAGAMAMA FINANCE PLC-REG-S 4.12500% 17-01.07.22 4 260 000.00 5 289 444.01 0.12
5 289 444.01 0.12
usb 1011778 BC ULC/NEW RED FINANCE INC-144A 4.62500% 15-15.01.22 7 589 000.00 7 596 589.00 0.17
usD 1011778 BC ULC/NEW RED FINANCE INC-144A 4.25000% 17-15.05.24 1 409 000.00 1 440 026.18 0.03
usD 1011778 BC ULC/NEW RED FINANCE INC-144A 5.00000% 17-15.10.25 10 078 000.00 10 279 560.00 0.23
usb ACADIA HEALTHCARE CO INC 5.62500% 15-15.02.23 2 300 000.00 2 318 078.00 0.05
usD ACCO BRANDS CORP-144A 5.25000% 16-15.12.24 3 454 000.00 3 540 350.00 0.08
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usb ACI WORLDWIDE INC-144A 5.75000% 18-15.08.26 5 599 000.00 5 822 960.00 0.13
usD ACRISURE LLC /7 FINANCE INC-144A 7.00000% 17-15.11.25 350 000.00 321 125.00 0.01
usD ACTUANT CORP 5.62500% 12-15.06.22 500 000.00 503 750.00 0.01
usb ADT CORP 4.12500% 13-15.06.23 1 900 000.00 1 909 500.00 0.04
usD ADVANCED DISPOSAL SERVICES INC-144A 5.62500% 16-15.11.24 2 842 000.00 2 983 247.40 0.07
usD AKER BP ASA-144A 4.75000% 19-15.06.24 2 825 000.00 2 909 750.00 0.06
usb ALBERTSONS COS LLC / SAFEWAY INC-144A 7.50000% 19-15.03.26 520 000.00 572 975.00 0.01
usD ALBERTSONS COS LLC / SAFEWAY INC 6.62500% 17-15.06.24 700 000.00 729 750.00 0.02
usb ALBERTSONS COS LLC / SAFEWAY INC 5.75000% 17-15.03.25 850 000.00 867 000.00 0.02
usD ALCOA NEDERLAND HOLDING BV-144A 6.75000% 16-30.09.24 3 905 000.00 4 100 250.00 0.09
usD ALCOA NEDERLAND HOLDING BV-144A 7.00000% 16-30.09.26 1 450 000.00 1 553 312.50 0.03
usb ALLEGHENY TECHNOLOGIES INC 5.95000% 11-15.01.21 1 697 000.00 1 737 303.75 0.04
usD ALLEGHENY TECHNOLOGIES INC STEP-UP 13-15.08.23 1 275 000.00 1 373 812.50 0.03
usD ALLIANCE DATA SYSTEMS CORP-144A 5.37500% 14-01.08.22 6 115 000.00 6 197 185.60 0.14
usb ALLIANCE ONE INTERNATIONAL INC 9.87500% 13-15.07.21 2 180 000.00 1 831 200.00 0.04
usD ALLIANCE RESOURCE OP PART/FIN CORP-144A 7.50000% 17-01.05.25 1 425 000.00 1 464 187.50 0.03
usD ALLIANT HLDG INTER LLC/CO ISSUER-144A 8.25000% 15-01.08.23 2 075 000.00 2 121 687.50 0.05
usb ALLISON TRANSMISSION INC-144A 4.75000% 17-01.10.27 5 460 000.00 5 466 825.00 0.12
usD ALLY FINANCIAL INC 8.00000% 08-01.11.31 2 100 000.00 2 806 650.00 0.06
usD ALPHA 2 BV-144A (PIK) 8.75000% 18-01.06.23 400 000.00 393 000.00 0.01
usb ALTICE FRANCE-144A 8.12500% 18-01.02.27 3 399 000.00 3 700 661.25 0.08
usD ALTICE LUXEMBOURG SA-144A 7.62500% 15-15.02.25 8 537 000.00 8 366 601.48 0.19
usD AMERI MIDSTRM PARTNERS LP/FIN CORP-144A STEP-UP 16-15.12.21 10 488 000.00 10 173 360.00 0.23
usb AMERICAN BUILDER & CONTRACT SUPPLY-144A 5.75000% 15-15.12.23 865 000.00 895 275.00 0.02
usD AMERICAN WOODMARK CORP-144A 4.87500% 18-15.03.26 550 000.00 544 500.00 0.01
usD AMSTED INDUSTRIES INC-144A 5.37500% 14-15.09.24 600 000.00 615 000.00 0.01
usb AMSTED INDUSTRIES INC-144A 5.62500% 19-01.07.27 1 000 000.00 1 042 500.00 0.02
usD AMWINS-144A 7.75000% 18-01.07.26 1 600 000.00 1 670 000.00 0.04
usD ANIXTER INC 6.00000% 19-01.12.25 850 000.00 926 500.00 0.02
usb ANTERO MIDSTREAM PARTNERS/FIN CORP-144A 5.75000% 19-01.03.27 1 153 000.00 1 080 960.56 0.02
usD ANTERO MIDSTREAM PARTNERS/FIN CORP-144A 5.75000% 19-15.01.28 1 650 000.00 1 540 687.49 0.03
usb ANTERO RESOURCES CORP 5.37500% 14-01.11.21 2 248 000.00 2 219 180.64 0.05
usD ANTERO RESOURCES FIN CORP 5.12500% 14-01.12.22 4 350 000.00 4 154 250.00 0.09
usD ARAMARK SERVICES INC-144A 5.00000% 17-01.04.25 575 000.00 592 135.00 0.01
usb ARAMARK SERVICES INC-144A 5.00000% 18-01.02.28 400 000.00 417 000.00 0.01
usD ARD FINANCE SA (PIK) 7.12500% 17-15.09.23 497 200.00 512 116.00 0.01
usD ASCEND LEARNING LLC-144A 6.87500% 19-01.08.25 2 893 000.00 2 997 871.25 0.07
usb ASCENT RESOURCES UTICA HOLDINGS-144A 10.00000% 17-01.04.22 4 456 000.00 4 400 300.00 0.10
usD ASCENT RESOURCES UTICA HOLDINGS-144A 7.00000% 18-01.11.26 5 202 000.00 4 161 600.00 0.09
usD ASHLAND INC 4.75000% 13-15.08.22 2 066 000.00 2 146 470.70 0.05
usb ASHLAND INC 6.87500% 13-15.05.43 1 585 000.00 1 723 687.50 0.04
usD AVANTOR INC-144A 6.00000% 17-01.10.24 1 250 000.00 1 337 512.50 0.03
usD AVIS BUDGET CAR RENT LLC/FIN INC 5.50000% 13-01.04.23 60 000.00 61 140.00 0.00
usb AVIS BUDGET CAR RENT LLC/FIN INC-144A 5.25000% 15-15.03.25 3 980 000.00 4 019 800.00 0.09
usD AVIS BUDGET CAR RENT LLC/FIN INC-144A 6.37500% 16-01.04.24 2 450 000.00 2 560 250.00 0.06
usD AXALTA COATING SYSTEMS LLC-144A 4.87500% 16-15.08.24 3 852 000.00 3 967 560.00 0.09
usb B&G FOODS HOLDINGS CORP 4.62500% 13-01.06.21 1 485 000.00 1 486 856.25 0.03
usD BASIC ENERGY SERVICES INC-144A 10.75000% 18-15.10.23 575 000.00 442 750.00 0.01
usD BAUSCH HEALTH COS INC-144A 7.25000% 19-30.05.29 469 000.00 488 170.38 0.01
usb BBA US HOLDINGS INC-144A 5.37500% 18-01.05.26 600 000.00 628 500.00 0.01
usD BEAZER HOMES USA INC 8.75000% 17-15.03.22 2 450 000.00 2 537 759.00 0.06
usD BEAZER HOMES USA INC 5.87500% 18-15.10.27 1 215 000.00 1 111 725.00 0.02
usb BERRY GLOBAL ESCROW CORP-144A 4.87500% 19-15.07.26 2 300 000.00 2 392 000.00 0.05
usD BERRY PLASTICS CORP 5.50000% 14-15.05.22 3 421 000.00 3 459 486.25 0.08
usb BERRY PLASTICS CORP 5.12500% 15-15.07.23 4 593 000.00 4 690 601.25 0.10
usD BERRY PLASTICS CORP-144A 4.50000% 18-15.02.26 1 085 000.00 1 087 712.50 0.02
usD BEVERAGES & MORE INC-144A 11.50000% 17-15.06.22 1 800 000.00 1 386 000.00 0.03
usb BIG RIVER STEEL LLC/BRS FIN CORP-144A 7.25000% 17-01.09.25 525 000.00 559 453.12 0.01

228/423



EDINETOOOO
0000000 DO000DO00dOn(es4110)
OOoooooooooooOooao

2019 31

usb BLUE RACER MIDSTREAM / FINANC CORP-144A 6.12500% 14-15.11.22 5 087 000.00 5 112 435.00 0.11
usD BLUE RACER MIDSTREAM / FINANC CORP-144A 6.62500% 18-15.07.26 2 765 000.00 2 761 543.75 0.06
usD BMC EAST LLC-144A 5.50000% 16-01.10.24 2 545 000.00 2 596 612.60 0.06
usb BOMBARDIER INC-144A 6.12500% 13-15.01.23 2 451 000.00 2 487 765.00 0.06
usD BOMBARDIER INC-144A 6.00000% 14-15.10.22 1 999 000.00 1 996 501.25 0.04
usD BOMBARDIER INC-144A 7.50000% 15-15.03.25 3 100 000.00 3 152 312.50 0.07
usb BOMBARDIER INC-144A 7.87500% 19-15.04.27 8 427 000.00 8 532 337.50 0.19
usD BOOZ ALLEN HAMILTON INC-144A 5.12500% 17-01.05.25 1 255 000.00 1 288 006.50 0.03
usb BOYD GAMING CORP 6.00000% 18-15.08.26 350 000.00 365 750.00 0.01
usD BOYNE USA INC-144A 7.25000% 18-01.05.25 500 000.00 545 000.00 0.01
usD BROOKFIELD PROPERTY REIT-144A 5.75000% 19-15.05.26 2 533 000.00 2 629 026.03 0.06
usb BROOKFIELD RESIDENT PROPERTIES INC-144A 6.37500% 15-15.05.25 1 050 000.00 1 063 125.00 0.02
usD BRUIN E&P PARTNERS LLC-144A 8.87500% 18-01.08.23 1 350 000.00 1 009 125.00 0.02
usD BUILDERS FIRSTSOURCE INC-144A 5.62500% 16-01.09.24 927 000.00 959 445.00 0.02
usb BUILDERS FIRSTSOURCE INC-144A 6.75000% 19-01.06.27 2 216 000.00 2 332 340.00 0.05
usD BWAY HOLDING CO-144A 5.50000% 17-15.04.24 4 234 000.00 4 227 437.30 0.09
usD BWAY HOLDING CO-144A 7.25000% 17-15.04.25 7 730 000.00 7 324 175.00 0.16
usb BWX TECHNOLOGIES INC-144A 5.37500% 18-15.07.26 2 323 000.00 2 404 305.00 0.05
usD C&S GROUP ENTERPRISES LLC-144A 5.37500% 14-15.07.22 1 125 000.00 1 125 000.00 0.03
usD CALIFORNIA RESOURCES CORP-144A 8.00000% 15-15.12.22 3 670 000.00 2 569 000.00 0.06
usb CALPINE CORP 5.75000% 14-15.01.25 1 017 000.00 1 011 609.90 0.02
usD CALPINE CORP-144A 5.87500% 13-15.01.24 775 000.00 792 437.50 0.02
usD CALPINE CORP-144A 5.25000% 16-01.06.26 1 440 000.00 1 454 428.80 0.03
usb CALUMET SPECIALTY PROD PART LP/FIN 7.62500% 14-15.01.22 10 130 000.00 9 724 800.00 0.22
usD CAMELOT FINANCE SA-144A 7.87500% 16-15.10.24 1 562 000.00 1 628 385.00 0.04
usD CARVANA  CO-144A 8.87500% 18-01.10.23 2 655 000.00 2 666 947.50 0.06
usb CATALENT PHARMA SOLUTIONS INC-144A 4.87500% 17-15.01.26 2 681 000.00 2 734 620.00 0.06
usD CATALENT PHARMA SOLUTIONS INC-144A 5.00000% 19-15.07.27 2 335 000.00 2 399 212.50 0.05
usD CCO HOLDINGS LLC/CAPITAL CORP 5.25000% 12-30.09.22 6 056 000.00 6 124 130.00 0.14
usb CCO HOLDINGS LLC/CAPITAL CORP 5.75000% 13-15.01.24 2 500 000.00 2 553 125.00 0.06
usD CCO HOLDINGS LLC/CAPITAL CORP-144A 5.12500% 15-01.05.23 3 062 000.00 3 135 181.80 0.07
usb CCO HOLDINGS LLC/CAPITAL CORP-144A 5.37500% 15-01.05.25 1 025 000.00 1 058 312.50 0.02
usD CCO HOLDINGS LLC/CAPITAL CORP-144A 5.87500% 15-01.05.27 9 245 000.00 9 661 025.00 0.21
usD CCO HOLDINGS LLC/CAPITAL CORP-144A 5.75000% 15-15.02.26 7 327 000.00 7 718 701.42 0.17
usb CCO HOLDINGS LLC/CAPITAL CORP-144A 5.87500% 16-01.04.24 1 510 000.00 1 570 400.00 0.03
usD CCO HOLDINGS LLC/CAPITAL CORP-144A 5.50000% 16-01.05.26 5 025 000.00 5 251 125.00 0.12
usD CCO HOLDINGS LLC/CAPITAL CORP-144A 5.12500% 17-01.05.27 2 200 000.00 2 268 750.00 0.05
usb CDK GLOBAL INC-144A 5.25000% 19-15.05.29 2 253 000.00 2 337 487.50 0.05
usD CDW LLC/CDW FINANCE CORP 5.50000% 14-01.12.24 3 827 000.00 4 129 715.70 0.09
usD CENGAGE LEARNING INC-144A 9.50000% 16-15.06.24 3 103 000.00 2 916 820.00 0.06
usb CENTENE CORP 6.12500% 16-15.02.24 6 976 000.00 7 307 360.00 0.16
usD CENTENE CORP-144A 5.37500% 18-01.06.26 2 430 000.00 2 566 687.50 0.06
usD CENTENNIAL RESOURCE PRODUCTION LLC-144A 5.37500% 17-15.01.26 1 250 000.00 1 156 250.00 0.03
usb CENTENNIAL RESOURCE PRODUCTION LLC-144A 6.87500% 19-01.04.27 1 344 000.00 1 310 400.00 0.03
usD CENTRAL GARDEN & PET CO 6.12500% 15-15.11.23 1 914 000.00 1 985 775.00 0.04
usD CENTURY COMMUNITIES INC 5.87500% 17-15.07.25 2 110 000.00 2 120 550.00 0.05
usb CENTURYLINK INC 7.60000% 09-15.09.39 600 000.00 559 500.00 0.01
usD CHANGE HC HLDS LLC/CHNG HC FIN INC-144A 5.75000% 17-01.03.25 8 708 000.00 8 727 157.60 0.19
usD CHAPARRAL ENERGY INC-144A 8.75000% 18-15.07.23 875 000.00 503 125.00 0.01
usb CHARLES RIVER LABORATORIES INC-144A 5.50000% 18-01.04.26 2 800 000.00 2 961 000.00 0.07
usD CHENIERE CORPUS CHRISTI HLDGS LLC 5.87500% 17-31.03.25 1 840 000.00 2 024 184.00 0.05
usD CHENIERE CORPUS CHRISTI HLDGS LLC 7.00000% 17-30.06.24 2 140 000.00 2 434 292.80 0.05
usb CHENIERE CORPUS CHRISTI HLDGS LLC 5.12500% 17-30.06.27 2 650 000.00 2 884 922.50 0.06
usD CHENIERE ENERGY PARTNERS LP 5.25000% 18-01.10.25 2 235 000.00 2 316 063.45 0.05
usb CHENIERE ENERGY PARTNERS LP-144A 5.62500% 18-01.10.26 2 035 000.00 2 152 012.50 0.05
usD CHESAPEAKE 7.00000% 18-01.10.24 3 108 000.00 2 540 790.00 0.06
usD CHOBANI LLC/FINANCE CORP-144A 7.50000% 17-15.04.25 1 640 000.00 1 529 300.00 0.03
usb CHS/COMMUNITY HEALTH SYSTEMS INC 5.12500% 14-01.08.21 2 575 000.00 2 549 250.00 0.06
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usb CHS/COMMUNITY HEALTH SYSTEMS INC 6.87500% 14-01.02.22 3 850 000.00 2 637 250.00 0.06
usD CHS/COMMUNITY HEALTH SYSTEMS INC-144A STEP DOWN 18-30.06.23 550 000.00 463 375.00 0.01
usD CHURCHILL DOWNS INC-144A 4.75000% 17-15.01.28 5 250 000.00 5 256 562.50 0.12
usb CHURCHILL DOWNS INC-144A 5.50000% 19-01.04.27 3 844 000.00 4 027 791.25 0.09
usD CINCINNATI BELL INC-144A 7.00000% 16-15.07.24 5 576 000.00 4 767 480.00 0.11
usD CIT GROUP INC 5.00000% 12-15.08.22 330 000.00 349 800.00 0.01
usb CLEAN HARBORS INC-144A 4.87500% 19-15.07.27 488 000.00 502 030.00 0.01
usD CLEAN HARBORS INC-144A 5.12500% 19-15.07.29 1 692 000.00 1 783 452.60 0.04
usb CLEAR CHANNEL WORLDWIDE HLDGS INC 6.50000% 13-15.11.22 2 500 000.00 2 552 500.00 0.06
usD CLEAR CHANNEL WRLDWDE HDGS INC-144A-SUB 9.25000% 19-15.02.24 722 000.00 783 370.00 0.02
usD CLEAVER-BROOKS INC-144A 7.87500% 17-01.03.23 1 925 000.00 1 780 625.00 0.04
usb CLEVELAND-CLIFFS INC-144A 5.87500% 19-01.06.27 1 050 000.00 1 055 250.00 0.02
usD CLEVELAND-CLIFFS INC 5.75000% 18-01.03.25 3 523 000.00 3 577 606.50 0.08
usD CLOUD CRANE LLC-144A 10.12500% 16-01.08.24 1 282 000.00 1 371 740.00 0.03
usb CNO FINANCIAL GROUP INC 5.25000% 19-30.05.29 900 000.00 972 000.00 0.02
usD COGENT COMMUNICATIONS GROUP INC-144A 5.37500% 15-01.03.22 500 000.00 521 250.00 0.01
usD COLFAX CORP-144A 6.00000% 19-15.02.24 802 000.00 849 368.13 0.02
usb COLFAX CORP-144A 6.37500% 19-15.02.26 954 000.00 1 021 085.28 0.02
usD COMMSCOPE FINANCE LLC-144A 8.25000% 19-01.03.27 4 246 000.00 4 182 310.00 0.09
usD COMMSCOPE FINANCE LLC-144A 6.00000% 19-01.03.26 3 358 000.00 3 394 770.10 0.08
usb COMMSCOPE INC-144A 5.00000% 14-15.06.21 881 000.00 881 000.00 0.02
usD COMMSCOPE INC-144A 5.50000% 14-15.06.24 1 600 000.00 1 476 000.00 0.03
usD COMMSCOPE TECHNOLOGIES LLC-144A 6.00000% 15-15.06.25 1 849 000.00 1 682 590.00 0.04
usb COMMSCOPE TECHNOLOGIES LLC-144A 5.00000% 17-15.03.27 1 970 000.00 1 661 576.80 0.04
usD COMMUNICATIONS SALES & LEASING INC-144A 6.00000% 15-15.04.23 515 000.00 491 181.25 0.01
usD COMMUNICATIONS SALES & LEASING INC 8.25000% 15-15.10.23 225 000.00 203 062.50 0.00
usb COMPASS GROUP DIVERSIFIED HOLDINGS-144A 8.00000% 18-01.05.26 2 186 000.00 2 284 370.00 0.05
usD CONSOL ENERGY INC 5.87500% 14-15.04.22 950 000.00 905 207.50 0.02
usD CONSOL ENERGY INC-144A 7.25000% 19-14.03.27 2 225 000.00 1 907 937.50 0.04
usb CONSTELLIUM SE-144A 5.87500% 17-15.02.26 2 360 000.00 2 436 700.00 0.05
usD CORE & MAIN LP-144A 6.12500% 17-15.08.25 3 300 000.00 3 399 000.00 0.08
usb CORECIVIC INC 4.75000% 17-15.10.27 900 000.00 780 750.00 0.02
usD COTT HOLDINGS INC-144A 5.50000% 17-01.04.25 1 870 000.00 1 916 750.00 0.04
usD COVANTA HOLDING CORP 5.875000% 14-01.03.24 2 000 000.00 2 055 000.00 0.05
usb CRC ESCROW ISSUER LLC / FINCO INC-144A 5.25000% 17-15.10.25 4 388 000.00 4 378 346.40 0.10
usD CROWN AMERICAS CAPITAL CORP VI 4.75000% 19-01.02.26 1 955 000.00 2 009 740.00 0.04
usD CROWN AMERICAS LLC/CAPITAL CORP V 4.25000% 17-30.09.26 790 000.00 802 008.00 0.02
usb CROWNROCK LP / CROWNROCK FIN INC-144A 5.62500% 17-15.10.25 11 225 000.00 11 056 625.00 0.25
usD CSC HOLDINGS INC-144A 5.37500% 18-01.02.28 600 000.00 625 500.00 0.01
usD CSC HOLDINGS LLC-144A 5.25000% 14-01.06.24 2 000 000.00 2 087 500.00 0.05
usb CSC HOLDINGS LLC-144A 5.50000% 16-15.04.27 1 900 000.00 1 990 250.00 0.04
usD CSC HOLDINGS LLC-144A 5.50000% 18-15.05.26 1 745 000.00 1 823 525.00 0.04
usD CSC HOLDINGS LLC-144A 5.12500% 18-15.12.21 4 119 000.00 4 119 000.00 0.09
usb CSC HOLDINGS LLC-144A 7.75000% 18-15.07.25 500 000.00 537 500.00 0.01
usD CSC HOLDINGS LLC-144A 7.50000% 18-01.04.28 503 000.00 553 928.75 0.01
usD CSC HOLDINGS LLC-144A 6.50000% 19-01.02.29 1 927 000.00 2 124 517.50 0.05
usb CSC HOLDINGS LLC-144A 10.87500% 15-15.10.25 2 944 000.00 3 353 422.08 0.07
usD CSC HOLDINGS LLC-144A 6.62500% 15-15.10.25 1 800 000.00 1 912 500.00 0.04
usD CURO GROUP HOLDINGS CORP-144A 8.25000% 18-01.09.25 2 230 000.00 1 967 975.00 0.04
usb CVR REFINING LLC/COFFEYVILLE FIN 6.50000% 13-01.11.22 1 187 000.00 1 201 837.50 0.03
usD CYRUSONE LP / CYRUSONE FIN CORP 5.00000% 18-15.03.24 750 000.00 771 037.50 0.02
usD DAE FUNDING LLC-144A 4.50000% 17-01.08.22 1 520 000.00 1 550 232.80 0.03
usb DAE FUNDING LLC-144A 5.00000% 17-01.08.24 4 355 000.00 4 604 106.00 0.10
usD DAE FUNDING LLC-144A 5.25000% 18-15.11.21 2 236 000.00 2 329 330.64 0.05
usb DANA FINANCING LUXEMBOURG SARL-144A 5.75000% 17-15.04.25 4 170 000.00 4 222 125.00 0.09
USD DBP HOLDING CORP-144A DEFAULT 7.75000% 12-15.10.20 1 605 000.00 577 800.00 0.01
usD DCP MIDSTREAM OPERATING LP-144A 5.35000% 10-15.03.20 400 000.00 406 040.00 0.01
usD DELL INTERNATIONAL LLC / EMC CORP-144A 4.42000% 16-15.06.21 210 000.00 215 924.23 0.00
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usb DELL INTERNATIONAL LLC / EMC CORP-144A 6.02000% 16-15.06.26 805 000.00 890 042.69 0.02
usb DELL INTERNATIONAL LLC / EMC CORP-144A 5.87500% 16-15.06.21 6 984 000.00 7 104 705.87 0.16
usD DELL INTERNATIONAL LLC / EMC CORP-144A 7.12500% 16-15.06.24 9 291 000.00 9 825 264.09 0.22
usb DELL INTERNATIONAL LLC / EMC CORP-REG-S 5.87500% 16-15.06.21 1 650 000.00 1 678 517.28 0.04
usD DELPHI JERSEY HOLDINGS PLC-144A 5.00000% 17-01.10.25 1 025 000.00 904 644.50 0.02
usD DIAMONDBACK ENERGY INC 4.75000% 17-01.11.24 205 000.00 210 893.75 0.00
usb DIAMONDBACK ENERGY INC 5.37500% 17-31.05.25 645 000.00 677 250.00 0.02
usD DIEBOLD INC 8.50000% 16-15.04.24 2 620 000.00 2 564 325.00 0.06
usb DIGICEL GROUP ONE LTD-144A 8.25000% 18-30.12.22 1 920 000.00 1 157 040.00 0.03
usD DIGICEL LTD-144A 6.00000% 13-15.04.21 465 000.00 319 687.50 0.01
usD DIGICEL LTD-144A 6.75000% 15-01.03.23 1 100 000.00 529 031.25 0.01
usb DIGICEL LTD-144A 8.25000% 18-30.09.22 3 000 000.00 568 125.00 0.01
usD DISH DBS CORP 5.00000% 13-15.03.23 3 210 000.00 3 097 650.00 0.07
usD DISH DBS CORP 5.87500% 12-15.07.22 6 222 000.00 6 289 010.94 0.14
usb DISH DBS CORP 5.87500% 14-15.11.24 98 000.00 91 141.96 0.00
usD DISH DBS CORP 7.75000% 16-01.07.26 5 600 000.00 5 488 000.00 0.12
usD DOLE FOOD CO INC-144A 7.25000% 17-15.06.25 2 117 000.00 2 080 481.75 0.05
usb DPL INC 7.25000% 12-15.10.21 438 000.00 469 207.50 0.01
usD EAGLE HOLDING CO Il LLC-144A (PIK) 7.62500% 17-15.05.22 5 246 000.00 5 285 345.00 0.12
usD EIG INVESTORS CORP 10.87500% 17-01.02.24 4 695 000.00 4 912 143.75 0.11
usb ELDORADO GOLD CORP-144A 9.50000% 19-01.06.24 903 000.00 930 090.00 0.02
usD ELDORADO RESORTS INC 7.00000% 16-01.08.23 4 572 000.00 4 777 740.00 0.11
usD ELDORADO RESORTS INC 6.00000% 17-01.04.25 2 084 000.00 2 196 015.00 0.05
usb ELDORADO RESORTS INC 6.00000% 19-15.09.26 1 644 000.00 1 774 895.28 0.04
usD ENDEAVOR ENERGY RESOURCES LP/FIN-144A 5.50000% 17-30.01.26 2 634 000.00 2 726 190.00 0.06
usD ENDEAVOR ENERGY RESOURCES LP/FIN-144A 5.75000% 17-30.01.28 1 286 000.00 1 363 160.00 0.03
usb ENDO FINANCE LLC-144A 5.87500% 17-15.10.24 654 000.00 577 155.00 0.01
usD ENDO FINANCE LLC-144A 6.00000% 15-15.07.23 925 000.00 587 375.00 0.01
usD ENERGIZER HOLDINGS INC-144A 6.37500% 18-15.07.26 3 765 000.00 3 925 012.50 0.09
usb ENERGIZER SPINCO INC-144A 5.50000% 15-15.06.25 650 000.00 659 953.12 0.01
usD ENERSYS-144A 5.00000% 15-30.04.23 350 000.00 357 000.00 0.01
usb ENOVA INTERNATIONAL INC-144A 8.50000% 17-01.09.24 4 086 000.00 3 942 990.00 0.09
usD ENPRO INDUSTRIES INC 5.75000% 19-15.10.26 3 316 000.00 3 423 770.00 0.08
usD ENSIGN DRILLING INC-144A 9.25000% 19-15.04.24 3 260 000.00 3 186 649.99 0.07
usb ENTEGRIS INC-144A 4.62500% 17-10.02.26 1 585 000.00 1 607 427.75 0.04
usD ENTERCOM MEDIA CORP-144A 7.25000% 16-01.11.24 700 000.00 733 250.00 0.02
usD ENTERPRISE MERGER SUB INC-144A 8.75000% 18-15.10.26 6 173 000.00 4 274 802.50 0.09
usb EP ENERGY LLC/ EVEREST ACQUIS FIN-144A 7.75000% 18-15.05.26 775 000.00 691 300.00 0.02
usD EQUINIX INC 5.87500% 15-15.01.26 1 600 000.00 1 699 520.00 0.04
usD EQUINIX INC-144A 5.75000% 14-01.01.25 2 604 000.00 2 691 963.12 0.06
usb ESH HOSPITALITY INC-144A 5.25000% 15-01.05.25 2 100 000.00 2 160 375.00 0.05
usD EVERI PAYMENTS INC-144A 7.50000% 17-15.12.25 5 207 000.00 5 480 367.50 0.12
usD EXELA INTERMEDIATE LLC/FIN INC-144A 10.00000% 17-15.07.23 7 239 000.00 5 919 330.30 0.13
usb EXTRACTION OIL & GAS INC-144A 7.37500% 17-15.05.24 275 000.00 223 437.50 0.01
usD EXTRACTION OIL & GAS INC-144A 5.62500% 18-01.02.26 696 000.00 513 661.92 0.01
usD FAGE DAIRY INDUSTRY SA/USA DAIRY-144A 5.62500% 16-15.08.26 1 750 000.00 1 522 500.00 0.03
usb FAIR ISSAC CORP-144A 5.25000% 18-15.05.26 1 930 000.00 2 033 737.50 0.05
usb FIDELITY&GUARANTY LIFE HOLDING INC-144A 5.50000% 18-01.05.25 3 200 000.00 3 344 000.00 0.07
usD FINANCIAL & RISK US HOLDINGS INC-144A 6.25000% 18-15.05.26 850 000.00 913 750.00 0.02
usb FINANCIAL & RISK US HOLDINGS INC-144A 8.25000% 18-15.11.26 4 994 000.00 5 525 861.00 0.12
usD FIRST DATA CORP-144A 5.37500% 15-15.08.23 4 348 000.00 4 464 091.60 0.10
usD FIRST DATA CORP-144A 5.00000% 15-15.01.24 550 000.00 563 475.00 0.01
usb FIRST QUALITY FINANCE CORP-144A 4.62500% 13-15.05.21 2 982 000.00 2 978 272.50 0.07
usD FIRST QUANTUM MINERALS LTD-144A 7.50000% 17-01.04.25 315 000.00 307 764.83 0.01
usb FIRST QUANTUM MINERALS LTD-144A 6.87500% 18-01.03.26 375 000.00 352 675.80 0.01
usD FIVE POINT OPERATING/CAPITAL CORP-144A 7.87500% 17-15.11.25 519 000.00 519 010.38 0.01
usD FLEX ACQUISITION CO INC-144A 6.87500% 17-15.01.25 750 000.00 665 625.00 0.01
usb FLEX ACQUISITION CO INC-144A 7.87500% 18-15.07.26 3 670 000.00 3 321 350.00 0.07
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usb FMG RESOURCES AUGUST 2006 PTY LTD-144A 4.75000% 17-15.05.22 4 695 000.00 4 803 407.55 0.11
usD FMG RESOURCES AUGUST 2006 PTY LTD-144A 5.12500% 17-15.05.24 1 780 000.00 1 844 186.80 0.04
usD FMG RESOURCES AUGUST 2006 PTY LTD-144A 5.12500% 18-15.03.23 3 340 000.00 3 462 143.80 0.08
usb FORESTAR GROUP INC-144A 8.00000% 19-15.04.24 2 023 000.00 2 154 495.00 0.05
usD FREEDOM MORTGAGE CORP-144A 8.25000% 18-15.04.25 4 872 000.00 4 250 820.00 0.09
usD FREEPORT-MCMORAN  INC 3.87500% 13-15.03.23 1 300 000.00 1 302 860.00 0.03
usD FREEPORT-MCMORAN  INC 5.45000% 13-15.03.43 1 424 000.00 1 321 044.80 0.03
usD FRONTIER COMMUNICATIONS CORP 7.62500% 13-15.04.24 230 000.00 126 799.00 0.00
usb FRONTIER COMMUNICATIONS CORP 11.00000% 16-15.09.25 1 400 000.00 813 750.00 0.02
usD FRONTIER COMMUNICATIONS CORPORATIO-144A 8.50000% 18-01.04.26 1 075 000.00 1 050 490.00 0.02
usD GARTNER INC-144A 5.12500% 17-01.04.25 1 836 000.00 1 888 785.00 0.04
usb GATEWAY CASINO & ENTERTAINMENT LTD-144A 8.25000% 17-01.03.24 2 000 000.00 2 105 000.00 0.05
usD GEMS MENASA CAYMAN LTD/GEDL-REG-S 7.12500% 19-31.07.26 475 000.00 486 281.25 0.01
usD GENESIS ENERGY LP 5.62500% 14-15.06.24 4 472 000.00 4 393 740.00 0.10
usb GENESIS ENERGY LP 6.00000% 15-15.05.23 10 065 000.00 10 115 325.00 0.22
usD GEO GROUP INC/THE 5.87500% 14-15.01.22 375 000.00 357 187.50 0.01
usD GEO GROUP INC/THE 5.87500% 14-15.10.24 250 000.00 208 750.00 0.00
usb GEO GROUP INC/THE 6.00000% 16-15.04.26 1 600 000.00 1 312 000.00 0.03
usD GETTY IMAGES INC-144A 9.75000% 19-01.03.27 2 370 000.00 2 476 650.00 0.06
usD GFL ENVIRONMENTAL INC-144A 5.37500% 18-01.03.23 1 225 000.00 1 241 843.75 0.03
usb GLP CAPITAL LP / GLP FINANC 11 INC 4.87500% 14-01.11.20 1 600 000.00 1 629 920.00 0.04
usD GOGO INTERMEDIATE HOLDINGS/FIN CO-144A 9.87500% 19-01.05.24 2 034 000.00 2 100 166.02 0.05
usD GOLDEN ENTERTAINMENT INC-144A 7.62500% 19-15.04.26 2 938 000.00 3 018 795.00 0.07
usb GOLDEN NUGGET INC-144A-SUB 8.75000% 17-01.10.25 1 397 000.00 1 463 357.50 0.03
usD GOLDEN NUGGET INC-144A 6.75000% 17-15.10.24 2 566 000.00 2 641 389.08 0.06
usD GRAHAM HOLDINGS CO-144A 5.75000% 18-01.06.26 2 147 000.00 2 286 984.40 0.05
usb GRANITE MERGER SUB 2 INC-144A 11.00000% 19-15.07.27 3 752 000.00 3 766 070.00 0.08
usD GRAY ESCROW INC-144A 7.00000% 18-15.05.27 2 110 000.00 2 307 812.50 0.05
usD GRAY TELEVISION INC-144A 5.12500% 16-15.10.24 425 000.00 436 156.25 0.01
usb GREAT LAKES DREDGE & DOCK CORP 8.00000% 17-15.05.22 4 890 000.00 5 218 608.00 0.12
usD GREAT WESTERN PETROLEUM/FIN INC-144A 9.00000% 16-30.09.21 925 000.00 800 125.00 0.02
usb GREYSTAR REAL ESTATE PARTNERS LLC-144A 5.75000% 17-01.12.25 7 137 000.00 7 297 582.50 0.16
usD GTCR AP FINANCE INC-144A 8.00000% 19-15.05.27 1 172 000.00 1 198 370.00 0.03
usD GTT COMMUNICATIONS INC-144A 7.87500% 17-31.12.24 4 462 000.00 3 469 205.00 0.08
usb GULFPORT ENERGY CORP 6.62500% 15-01.05.23 2 495 000.00 2 089 562.50 0.05
usD GULFPORT ENERGY CORP 6.37500% 17-15.05.25 536 000.00 410 040.00 0.01
usD H&E EQUIPMENT SERVICES INC 5.62500% 18-01.09.25 1 550 000.00 1 592 625.00 0.04
usb HARSCO CORP-144A 5.75000% 19-31.07.27 2 254 000.00 2 321 620.00 0.05
usD HC2 HOLDINGS INC-144A 11.50000% 18-01.12.21 490 000.00 426 300.00 0.01
usD HCA INC 5.00000% 14-15.03.24 795 000.00 862 398.98 0.02
usb HD SUPPLY INC-144A 5.37500% 18-15.10.26 1 200 000.00 1 264 140.00 0.03
usb HEARTLAND DENTAL LLC-144A 8.50000% 18-01.05.26 928 000.00 892 040.00 0.02
usD HECLA MINING CO 6.87500% 13-01.05.21 610 000.00 590 937.50 0.01
usb HERC HOLDINGS INC-144A 5.50000% 19-15.07.27 1 750 000.00 1 752 187.50 0.04
usD HERTZ CORP/THE-144A 7.62500% 17-01.06.22 1 100 000.00 1 140 282.00 0.03
usD HILCORP ENERGY 1 LP/FINANCE CO-144A 5.75000% 15-01.10.25 16 000.00 15 560.00 0.00
usb HILCORP ENERGY I LP/FINANCE CO-144A 6.25000% 18-01.11.28 5 613 000.00 5 444 610.00 0.12
usD HILL-ROM HOLDINGS INC-144A 5.75000% 15-01.09.23 2 580 000.00 2 660 625.00 0.06
usD HILLMAN GROUP INC-144A 6.37500% 14-15.07.22 628 000.00 576 378.40 0.01
usb HILTON DOMESTIC OPERATING CO INC 4.25000% 17-01.09.24 600 000.00 607 620.00 0.01
usD HILTON DOMESTIC OPERATING CO INC 5.12500% 19-01.05.26 400 000.00 415 544.00 0.01
usD HLF FIN SARL LLC / HERBALF INT INC-144A 7.25000% 18-15.08.26 675 000.00 669 937.50 0.01
usb HOLLY ENERGY PARTNERS LP FIN CORP-144A 6.00000% 16-01.08.24 2 212 000.00 2 306 010.00 0.05
usD HOLOGIC INC-144A 4.37500% 17-15.10.25 3 365 000.00 3 379 267.60 0.08
usb HOWARD HUGHES CORP-144A 5.37500% 17-15.03.25 6 474 000.00 6 635 850.00 0.15
usD HUB INTERNATIONAL LTD-144A 7.00000% 18-01.05.26 2 623 000.00 2 667 250.01 0.06
usD HUDBAY MINERALS INC-144A 7.25000% 16-15.01.23 2 140 000.00 2 201 525.00 0.05
usb HUGHES SATELLITE SYSTEMS CORP 5.25000% 17-01.08.26 580 000.00 614 510.00 0.01
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usb HUGHES SATELLITE SYSTEMS CORP 6.62500% 17-01.08.26 1 905 000.00 2 054 466.30 0.05
usD HULK FINANCE CORP-144A 7.00000% 18-01.06.26 4 480 000.00 4 625 600.00 0.10
usD HUNT COS INC-144A 6.25000% 18-15.02.26 3 250 000.00 3 071 250.00 0.07
usb 1AA SPINCO INC-144A 5.50000% 19-15.06.27 1 862 000.00 1 946 953.75 0.04
usD ICAHN ENTERPRISES LP/FINANCE CORP 6.00000% 14-01.08.20 1 332 000.00 1 332 000.00 0.03
usD ICAHN ENTERPRISES LP/FINANCE CORP 5.87500% 14-01.02.22 2 100 000.00 2 121 000.00 0.05
usb ICAHN ENTERPRISES LP/FINANCE CORP 6.37500% 18-15.12.25 1 885 000.00 1 969 825.00 0.04
usD IHEARTCOMMUNICATIONS INC 8.37500% 19-01.05.27 460 000.00 484 150.00 0.01
usb INDIGO NATURAL RESOURCES LLC-144A 6.87500% 18-15.02.26 5 839 000.00 4 919 357.50 0.11
usD INFOR US INC 6.50000% 16-15.05.22 3 800 000.00 3 866 500.00 0.09
usD INFORMATICA CORP-144A 7.12500% 15-15.07.23 3 065 000.00 3 122 468.75 0.07
usb INGEVITY CORP-144A 4.50000% 18-01.02.26 1 915 000.00 1 862 337.50 0.04
usD INTELSAT CONNECT FINANCE SA-144A 9.50000% 18-15.02.23 750 000.00 674 775.00 0.02
usD INTELSAT JACKSON HOLDINGS SA 5.50000% 14-01.08.23 1 210 000.00 1 114 712.50 0.02
usb INTELSAT JACKSON HOLDINGS SA-144A 9.75000% 17-15.07.25 1 350 000.00 1 395 562.50 0.03
usD INTELSAT JACKSON HOLDINGS SA-144A 8.50000% 18-15.10.24 5 284 000.00 5 284 528.40 0.12
usD INTERVAL ACQUISITION CORP 5.62500% 16-15.04.23 1 300 000.00 1 319 500.00 0.03
usb IRON MOUNTAIN INC-144A 4.87500% 17-15.09.27 2 310 000.00 2 292 675.00 0.05
usD ITRON INC-144A 5.00000% 17-15.01.26 2 624 000.00 2 679 760.00 0.06
usD J2 CLD SER LLC/GLB CO-OBLIGOR INC-144A 6.00000% 17-15.07.25 3 795 000.00 4 005 622.50 0.09
usb JAGGED PEAK ENERGY LLC 5.87500% 19-01.05.26 1 146 000.00 1 088 700.00 0.02
usD JAGUAR HOLDINGS/PHARMA PROD DEV-144A 6.37500% 15-01.08.23 11 028 000.00 11 427 765.00 0.25
usD JBS USA LUX SA/FOOD/FINANCE INC-144A 5.50000% 19-15.01.30 5 417 000.00 5 417 000.00 0.12
usb JC PENNEY CORP INC-144A 5.87500% 16-01.07.23 400 000.00 333 750.00 0.01
usD JEFFERIE LOANCORE LLC/JLC FIN CORP-144A 6.87500% 13-01.06.20 1 650 000.00 1 641 750.00 0.04
usD JELD-WEN INC-144A 4.62500% 17-15.12.25 1 650 000.00 1 623 187.50 0.04
usb JELD-WEN INC-144A 4.87500% 17-15.12.27 425 000.00 415 968.75 0.01
usD KAISER ALUMINUM CORP 5.87500% 16-15.05.24 1 050 000.00 1 092 000.00 0.02
usD KAR AUCTION SERVICES INC-144A 5.12500% 17-01.06.25 2 440 000.00 2 513 200.00 0.06
usb KENNEDY-WILSON INC 5.87500% 14-01.04.24 2 773 000.00 2 831 288.46 0.06
usD KFC HLDG/PIZZA HUT HLDG/TACO BELL-144A 5.25000% 16-01.06.26 3 008 000.00 3 122 905.60 0.07
usb KGA ESCROW LLC-144A 7.50000% 18-15.08.23 2 938 000.00 3 062 865.00 0.07
usD KISRS MIDCO 3 PLC-144A 8.62500% 17-15.07.23 325 000.00 302 250.00 0.01
usD KOPPERS INC-144A 6.00000% 17-15.02.25 6 417 000.00 6 064 065.00 0.13
usb KRATON POLYMERS LLC/CAPITAL CORP-144A 7.00000% 17-15.04.25 1 042 000.00 1 057 630.00 0.02
usD KRONOS ACQUISITION HOLDINGS INC-144A 9.00000% 15-15.08.23 4 200 000.00 3 622 500.00 0.08
usD L BRANDS INC 5.25000% 18-01.02.28 1 350 000.00 1 250 437.50 0.03
usb LAMAR MEDIA CORP 5.37500% 14-15.01.24 1 854 000.00 1 904 985.00 0.04
usD LAMB WESTON HOLDINGS INC-144A 4.62500% 16-01.11.24 3 626 000.00 3 770 206.02 0.08
usD LAMB WESTON HOLDINGS INC-144A 4.87500% 16-01.11.26 5 273 000.00 5 470 737.50 0.12
usb LAUREATE EDUCATION INC-144A 8.25000% 17-01.05.25 3 783 000.00 4 114 012.50 0.09
usb LBC TANK TERMINALS HDNG NETH BV-144A 6.87500% 13-15.05.23 3 100 000.00 3 109 796.00 0.07
usD LENNAR CORP 5.87500% 18-15.11.24 400 000.00 438 000.00 0.01
usb LENNAR CORP STEP-UP/DOWN 13-15.11.22 1 700 000.00 1 759 704.00 0.04
usD LEVEL 3 FINANCING INC 5.62500% 15-01.02.23 1 425 000.00 1 443 525.00 0.03
usD LEVEL 3 FINANCING INC 5.37500% 14-15.08.22 7 681 000.00 7 719 405.00 0.17
usb LEVEL 3 FINANCING INC 5.25000% 17-15.03.26 1 625 000.00 1 692 031.25 0.04
usD LEVEL 3 PARENT LLC 5.75000% 15-01.12.22 1 901 000.00 1 915 257.50 0.04
usD LGl HOMES INC-144A 6.87500% 18-15.07.26 2 180 000.00 2 218 150.00 0.05
usb LIVE NATION ENTERTAINMENT INC-144A 4.87500% 16-01.11.24 7 098 000.00 7 310 940.00 0.16
usD LTF MERGER SUB INC-144A-SUB 8.50000% 15-15.06.23 4 380 000.00 4 491 690.00 0.10
usD MAGNOLIA OIL & GAS OPERATING LLC-144A 6.00000% 18-01.08.26 2 130 000.00 2 145 975.00 0.05
usb MASONITE INTERNATIONAL CORP-144A 5.75000% 18-15.09.26 700 000.00 733 140.66 0.02
usD MASONITE INTL CORP-144A 5.62500% 15-15.03.23 2 173 000.00 2 231 671.00 0.05
usb MATADOR RESOURCES CO 5.87500% 18-15.09.26 2 505 000.00 2 474 914.95 0.05
usD MATCH GROUP INC 6.37500% 16-01.06.24 3 615 000.00 3 797 557.50 0.08
usD MATTEL INC 3.15000% 13-15.03.23 900 000.00 866 250.00 0.02
usb MATTEL INC-144A 6.75000% 17-31.12.25 3 812 000.00 4 007 441.24 0.09
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usb MATTHEWS INTERNATIONAL CORP-144A 5.25000% 17-01.12.25 2 594 000.00 2 542 120.00 0.06
usD MCDERMOTT TECH AMERICAS/US-144A 10.62500% 18-01.05.24 800 000.00 659 000.00 0.01
usD MCGRAW-HILL GLOBAL EDUCATION-144A 7.87500% 16-15.05.24 7 639 000.00 6 856 002.50 0.15
usb MDC PARTNERS INC-144A 6.50000% 16-01.05.24 3 023 000.00 2 728 257.50 0.06
usD MEDNAX INC-144A 5.25000% 15-01.12.23 885 000.00 883 468.95 0.02
usD MEDNAX INC-144A 6.25000% 18-15.01.27 1 400 000.00 1 387 424.50 0.03
usb MEG ENERGY CORP-144A 7.00000% 13-31.03.24 775 000.00 739 954.50 0.02
usD MEG ENERGY CORP-144A 6.50000% 17-15.01.25 950 000.00 950 000.00 0.02
usb MELCO RESORTS FINANCE LTD-144A 5.62500% 19-17.07.27 574 000.00 591 220.00 0.01
usD MERCER INTERNATIONAL INC 5.50000% 18-15.01.26 1 345 000.00 1 291 200.00 0.03
usD MERCER INTERNATIONAL INC 7.37500% 19-15.01.25 650 000.00 672 620.00 0.02
usb MEREDITH CORP 6.87500% 19-01.02.26 4 062 000.00 4 305 720.00 0.10
usb MERLIN ENTERTAINMENTS PLC-144A 5.75000% 18-15.06.26 2 190 000.00 2 288 550.00 0.05
usD MGM GROWTH POP LP/CO-ISSUER INC 4.50000% 17-01.09.26 385 000.00 395 202.50 0.01
usb MGM GROWTH POP LP/CO-1SSUER INC 5.62500% 17-01.05.24 5 175 000.00 5 524 312.50 0.12
usD MGM GROWTH POP LP/CO-ISSUER INC 4.50000% 18-15.01.28 3 200 000.00 3 196 000.00 0.07
usD MGM GROWTH POP LP/CO-I1SSUER INC-144A 5.75000% 19-01.02.27 483 000.00 521 161.83 0.01
usb MIDAS INTERMEDIATE HOLDCO 11 LLC-144A 7.87500% 14-01.10.22 3 550 000.00 3 390 250.00 0.08
usD MIDCONT COM & MIDCONT FIN CORP-144A 6.87500% 15-15.08.23 900 000.00 930 915.00 0.02
usD MOHEGAN TRIBAL GAMING AUTHORITY-144A 7.87500% 16-15.10.24 1 900 000.00 1 847 750.00 0.04
usb MOSS CREEK RESOURCES HOLDINGS INC-144A 7.50000% 18-15.01.26 2 643 000.00 2 068 147.50 0.05
usD MPH ACQUISITION HOLDINGS LLC-144A 7.12500% 16-01.06.24 5 279 000.00 5 120 418.84 0.11
usD MSCI INC-144A 5.25000% 14-15.11.24 5 452 000.00 5 613 924.40 0.12
usb MTS SYSTEMS CORP-144A 5.75000% 19-15.08.27 1 907 000.00 1 959 442.50 0.04
usD MUELLER WATER PRODUCTS INC-144A 5.50000%  18-15.06.26 1 210 000.00 1 261 425.00 0.03
usD NATHAN' S FAMOUS INC-144A 6.62500% 17-01.11.25 1 500 000.00 1 485 000.00 0.03
usb NATIONAL CINEMEDIA LLC 6.00000% 12-15.04.22 3 904 000.00 3 933 280.00 0.09
usb NATIONAL FINANCIAL PARTNERS -144A 6.87500% 17-15.07.25 800 000.00 804 000.00 0.02
usD NAVIENT CORP 5.50000% 13-25.01.23 1 475 000.00 1 526 182.50 0.03
usb NAVIENT CORP 6.62500% 16-26.07.21 875 000.00 928 217.50 0.02
usD NAVISTAR  INTERNATIONAL CORP-144A 6.62500% 17-01.11.25 3 060 000.00 3 140 325.00 0.07
usb NCL CORP LTD-144A 4.75000% 16-15.12.21 2 944 000.00 2 990 161.92 0.07
usD NCR CORP 4.62500% 13-15.02.21 3 214 000.00 3 218 017.50 0.07
usD NCR CORP 6.37500% 14-15.12.23 1 625 000.00 1 668 907.50 0.04
usb NETFLIX INC 5.50000% 15-15.02.22 1 000 000.00 1 059 700.00 0.02
usD NETFLIX INC 5.75000% 14-01.03.24 700 000.00 757 750.00 0.02
usD NETFLIX INC 5.87500% 18-15.11.28 3 860 000.00 4 245 185.93 0.09
usb NEW ENTERPRISE STONE&LIME CO INC-144A 6.25000% 18-15.03.26 3 021 000.00 3 091 993.50 0.07
usD NEW GOLD INC-144A 6.37500% 17-15.05.25 1 780 000.00 1 545 040.00 0.03
usD NEW GOLD INC-144A 6.25000% 12-15.11.22 2 994 000.00 2 859 270.00 0.06
usb NEWFIELD EXPLORATION CO 5.62500% 12-01.07.24 1 250 000.00 1 377 599.75 0.03
usD NEWMARK GROUP INC 6.12500% 19-15.11.23 1 800 000.00 1 932 784.02 0.04
usD NEXSTAR BROADCASTING INC-144A 5.62500% 16-01.08.24 1 200 000.00 1 246 500.00 0.03
usb NEXSTAR ESCROW INC-144A 5.62500% 19-15.07.27 1 753 000.00 1 820 928.75 0.04
usD NEXTEER AUTOMOTIVE GROUP LTD-144A 5.87500% 14-15.11.21 705 000.00 718 218.75 0.02
usD NEXTERA ENERGY PARTNERS LP-144A 4.50000% 17-15.09.27 2 712 000.00 2 724 773.52 0.06
usb NGL ENRGY PARTNRS LP/ FINANCE CORP 7.50000% 17-01.11.23 550 000.00 567 875.00 0.01
usD NGL ENRGY PARTNRS LP/ FINANCE CORP 6.12500% 17-01.03.25 160 000.00 158 000.00 0.00
usD NGPL PIPECO LLC-144A 4.37500% 17-15.08.22 85 000.00 88 268.25 0.00
usb NIELSEN CO LUXEMBOURG SARL/THE-144A 5.50000% 13-01.10.21 2 695 000.00 2 697 560.25 0.06
usD NIELSEN CO LUXEMBOURG SARL/THE-144A 5.00000% 17-01.02.25 725 000.00 699 625.00 0.02
usD NIELSEN FINANCE LLC/CO-144A 5.00000% 14-15.04.22 3 272 000.00 3 266 928.40 0.07
usb NINE ENERGY SERVICE INC-144A 8.75000% 18-01.11.23 975 000.00 953 062.50 0.02
usD NOBLE HOLDING INTERNATIONAL LTD-144A 7.87500% 18-01.02.26 1 885 000.00 1 619 753.55 0.04
usb NOVA CHEMICALS CORP-144A 5.25000% 13-01.08.23 2 400 000.00 2 442 000.00 0.05
usD NOVA CHEMICALS CORP-144A 4.87500% 17-01.06.24 1 975 000.00 2 039 582.50 0.05
usD NOVELIS CORP-144A 5.87500% 16-30.09.26 3 450 000.00 3 575 062.50 0.08
usb NRG ENERGY INC 6.62500% 17-15.01.27 695 000.00 741 002.05 0.02
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usb NRG ENERGY INC-144A 5.25000% 19-15.06.29 574 000.00 605 570.00 0.01
usD NUFARM AUSTRALIA LTD/AMERICAS-144A 5.75000% 18-30.04.26 4 721 000.00 4 461 345.00 0.10
usD NUSTAR LOGISTICS LP 6.75000% 13-01.02.21 350 000.00 365 750.00 0.01
usb NVA HOLDINGS INC-144A 6.87500% 18-01.04.26 4 440 000.00 4 750 800.00 0.11
usD OASIS PETROLEUM INC 6.87500% 14-15.03.22 2 200 000.00 2 189 770.00 0.05
usD 01 EUROPEAN GROUP BV-144A 4_.00000% 17-15.03.23 873 000.00 877 365.00 0.02
usD OPE KAG FINANCE SUB INC-144A 7.87500% 15-31.07.23 8 714 000.00 7 864 385.00 0.17
usD OWENS-BROCKWAY GLASS CONTAINER INC-144A 6.37500% 15-15.08.25 1 500 000.00 1 637 343.75 0.04
usb OWENS-BROCKWAY GLASS CONTAINER INC-144A 5.00000% 14-15.01.22 1 594 000.00 1 641 820.00 0.04
usD PANTHER BF AGGR 2/PANTHER FIN CO0-144A 6.25000% 19-15.05.26 2 852 000.00 2 950 964.40 0.07
usD PANTHER BF AGGR 2/PANTHER FIN CO0-144A 8.50000% 19-15.05.27 8 118 000.00 8 249 917.50 0.18
usb PAR PHARMACEUTICAL INC-144A 7.50000% 19-01.04.27 3 700 000.00 3 357 750.00 0.07
usD PARK AEROSPACE HOLDINGS LTD-144A 5.25000% 17-15.08.22 2 290 000.00 2 417 301.10 0.05
usD PARK AEROSPACE HOLDINGS LTD-144A 5.50000% 17-15.02.24 3 689 000.00 3 985 226.70 0.09
usb PARKLAND FUEL CORP-144A 6.00000% 18-01.04.26 3 715 000.00 3 838 349.52 0.09
usD PARSLEY ENERGY LLC/FINANCE CORP-144A 6.25000% 16-01.06.24 8 888 000.00 9 210 190.00 0.20
usD PARSLEY ENERGY LLC/FINANCE CORP-144A 5.25000% 17-15.08.25 1 240 000.00 1 249 300.00 0.03
usb PARSLEY ENERGY LLC/FINANCE CORP-144A 5.62500% 17-15.10.27 2 299 000.00 2 373 717.50 0.05
usD PARTY CITY HOLDINGS INC-144A 6.12500% 15-15.08.23 290 000.00 290 725.00 0.01
usD PATTERN ENERGY GROUP INC-144A 5.87500% 17-01.02.24 845 000.00 861 900.00 0.02
usb PBF HOLDING CO LLC/FIN CORP 7.00000% 17-15.11.23 3 242 000.00 3 364 547.60 0.07
usD PBF HOLDING CO LLC/FIN CORP 7.25000% 17-15.06.25 1 759 000.00 1 842 552.50 0.04
usD PBF LOGISTICS LP/FINANCE CORP 6.87500% 15-15.05.23 10 288 000.00 10 545 200.00 0.23
usb PDC ENERGY INC 5.75000% 18-15.05.26 600 000.00 580 026.00 0.01
usD PENSKE AUTOMOTIVE GROUP INC-SUB 5.75000% 13-01.10.22 1 394 000.00 1 409 013.38 0.03
usD PERFORMANCE FOOD GROUP INC-144A 5.50000% 16-01.06.24 2 810 000.00 2 852 150.00 0.06
usb PETSMART INC-144A 5.87500% 17-01.06.25 1 419 000.00 1 402 823.40 0.03
usD PILGRIMS PRIDE CORP-144A 5.75000% 15-15.03.25 780 000.00 805 350.00 0.02
usD PILGRIMS PRIDE CORP-144A 5.87500% 17-30.09.27 7 462 000.00 7 835 100.00 0.17
usb POLARIS INTERMEDIATE CORP-144A (PIK) 8.50000% 17-01.12.22 8 234 000.00 7 616 450.00 0.17
usD POST HOLDINGS INC-144A 8.00000% 15-15.07.25 1 300 000.00 1 391 000.00 0.03
usb POST HOLDINGS INC-144A 5.00000% 16-15.08.26 1 765 000.00 1 802 506.25 0.04
usD POST HOLDINGS INC-144A 5.50000% 17-01.03.25 5 500 000.00 5 720 000.00 0.13
usD POST HOLDINGS INC-144A 5.75000% 17-01.03.27 8 801 000.00 9 120 036.25 0.20
usb POST HOLDINGS INC-144A 5.62500% 17-15.01.28 3 710 000.00 3 816 662.50 0.08
usD POST HOLDINGS INC-144A 5.50000% 19-15.12.29 924 000.00 934 395.00 0.02
usD PQ CORP-144A 6.75000% 16-15.11.22 4 828 000.00 4 990 945.00 0.11
usb PRESTIGE BRANDS INC-144A 5.37500% 13-15.12.21 3 046 000.00 3 061 230.00 0.07
usD PRESTIGE BRANDS INC-144A 6.37500% 16-01.03.24 5 291 000.00 5 494 438.95 0.12
usD PRIME SEC SER BORROWER LLC/FIN INC-144A 9.25000% 16-15.05.23 6 880 000.00 7 228 300.00 0.16
usb QEP RESOURCES INC 5.25000% 12-01.05.23 125 000.00 113 750.00 0.00
usD QORVO INC 5.50000% 19-15.07.26 1 000 000.00 1 053 300.00 0.02
usD QUALITYTECH LP/QTS FIN CORP-144A 4.75000% 17-15.11.25 700 000.00 703 500.00 0.02
usb QUEBECOR MEDIA INC 5.75000% 13-15.01.23 8 053 000.00 8 576 445.00 0.19
usD QUICKEN LOANS INC -144A 5.75000% 15-01.05.25 1 050 000.00 1 084 251.00 0.02
usD QUICKEN LOANS INC-144A 5.25000% 17-15.01.28 3 425 000.00 3 467 812.50 0.08
usb QUINTILES IMS INC-144A 5.00000% 16-15.10.26 2 000 000.00 2 090 000.00 0.05
usD QUINTILES IMS INC-144A 4.87500% 15-15.05.23 5 999 000.00 6 135 477.25 0.14
usD RACKSPACE HOSTING INC-144A 8.62500% 16-15.11.24 6 583 000.00 6 023 444.99 0.13
usb RANGE RESOURCES CORP 5.00000% 17-15.08.22 1 300 000.00 1 195 610.00 0.03
usD RAYONIER AM PRODUCTS INC-144A 5.50000% 14-01.06.24 5 135 000.00 4 108 000.00 0.09
usD REALOGY GROUP/CO ISSUER-144A 5.25000% 14-01.12.21 150 000.00 144 375.00 0.00
usb REALOGY GROUP/CO ISSUER-144A 4.87500% 16-01.06.23 350 000.00 294 000.00 0.01
usD REGIONALCARE HOSPITAL PTRS HLDNGS-144A 9.75000% 18-01.12.26 2 213 000.00 2 348 546.25 0.05
usb RELIANCE INTERMEDIATE HOLDINGS-144A 6.50000% 15-01.04.23 4 303 000.00 4 432 090.00 0.10
usD RESIDEO FUNDING INC-144A 6.12500% 18-01.11.26 2 634 000.00 2 782 162.50 0.06
usD REVLON CUSTOMER PRODUCTS CORP STEP-UP/DOWN 13-15.02.21 4 259 000.00 3 960 870.00 0.09
usb REYNOLDS GROUP INC/LLC/LUX-144A 7.00000% 16-15.07.24 3 180 000.00 3 291 300.00 0.07
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usb RITCHIE BROS AUCTIONEERS INC-144A 5.37500% 16-15.01.25 1 015 000.00 1 055 600.00 0.02
usD RITE AID CORP-144A 6.12500% 15-01.04.23 6 449 000.00 5 441 343.75 0.12
usD RIVERBED TECHNOLGOY INC-144A 8.87500% 15-01.03.23 2 159 000.00 1 290 002.50 0.03
usb ROWAN COS INC 4.75000% 14-15.01.24 1 450 000.00 1 102 000.00 0.02
usD ROWAN COS INC 5.40000% 12-01.12.42 350 000.00 201 250.00 0.00
usD ROWAN COS INC 7.37500% 16-15.06.25 220 000.00 166 104.40 0.00
usb SABLE INTERNATIONAL FINANCE LTD-144A 5.75000% 19-07.09.27 700 000.00 718 861.08 0.02
usD SABRE GLBL INC-144A 5.37500% 15-15.04.23 2 950 000.00 3 016 640.50 0.07
usb SABRE GLBL INC-144A 5.25000% 15-15.11.23 810 000.00 831 481.20 0.02
usD SBA COMMUNICATIONS CORP 4.87500% 17-01.09.24 3 898 000.00 4 009 560.76 0.09
usD SBA COMMUNICATIONS CORP 4.00000% 18-01.10.22 390 000.00 395 362.50 0.01
usb SCIENTIFIC GAMES INTERNATIONAL 10.00000% 14-01.12.22 6 494 000.00 6 770 124.88 0.15
usD SCIENTIFIC GAMES INTERNATIONAL-144A 8.25000% 19-15.03.26 1 700 000.00 1 819 476.00 0.04
usD SEMGRP/ROSE ROCK FIN CORP 5.62500% 14-15.07.22 3 240 000.00 3 187 350.00 0.07
usb SENSATA TECHNOLOGIES BV-144A 4.87500% 13-15.10.23 3 000 000.00 3 119 100.00 0.07
usD SENSATA TECHNOLOGIES BV-144A 5.62500% 14-01.11.24 1 438 000.00 1 549 445.00 0.03
usD SENSATA TECHNOLOGIES BV-144A 5.00000% 15-01.10.25 4 802 000.00 5 054 008.96 0.11
usb SENSATA TECHNOLOGIES UK FINANCING-144A 6.25000% 15-15.02.26 2 500 000.00 2 646 875.00 0.06
usD SERVICE CORP INTERNATIONAL/US 5.37500% 14-15.05.24 898 000.00 921 635.36 0.02
usD SERVICEMASTER CO LLC/THE 7.45000% 97-15.08.27 2 900 000.00 3 190 000.00 0.07
usb SERVICEMASTER CO LLC/THE-144A 5.12500% 16-15.11.24 1 250 000.00 1 293 387.50 0.03
usD SEVEN GENERATIONS ENERGY LTD-144A 5.37500% 17-30.09.25 650 000.00 619 260.40 0.01
usD SHELF DRILLING HOLDINGS LTD-144A 8.25000% 18-15.02.25 1 645 000.00 1 538 589.07 0.03
usb SILGAN HOLDINGS INC 4.75000% 18-15.03.25 1 600 000.00 1 624 000.00 0.04
usD SILVERSEA CRUISE FINANCE LTD-144A 7.25000% 17-01.02.25 1 761 000.00 1 882 068.75 0.04
usD SINCLAIR TELEVISION GROUP INC 5.37500% 13-01.04.21 172 000.00 172 086.00 0.00
usb SINCLAIR TELEVISION GROUP INC 6.12500% 13-01.10.22 1 722 000.00 1 752 135.00 0.04
usD SIRIUS XM RADIO INC-144A 4.62500% 13-15.05.23 2 050 000.00 2 080 750.00 0.05
usD SIRIUS XM RADIO INC-144A 5.37500% 15-15.04.25 2 250 000.00 2 337 187.50 0.05
usb SIRIUS XM RADIO INC-144A 5.37500% 16-15.07.26 4 510 000.00 4 712 950.00 0.10
usD SIRIUS XM RADIO INC-144A 3.87500% 17-01.08.22 700 000.00 707 000.00 0.02
usb SIRIUS XM RADIO INC-144A 5.00000% 17-01.08.27 5 162 000.00 5 316 860.00 0.12
usD SIRIUS XM RADIO INC-144A 5.50000% 19-01.07.29 4 238 000.00 4 434 007.50 0.10
usD SIRIUS XM RADIO INC-144A 4.62500% 19-15.07.24 6 866 000.00 7 067 173.79 0.16
usb SM ENERGY CO 5.00000% 14-15.01.24 1 625 000.00 1 490 937.50 0.03
usD SM ENERGY CO 5.62500% 15-01.06.25 1 000 000.00 867 500.00 0.02
usD SOLERA LLC/SOLERA FINANCE INC-144A 10.50000% 16-01.03.24 10 190 000.00 10 912 980.50 0.24
usb SONIC AUTOMOTIVE INC-SUB 6.12500% 17-15.03.27 914 000.00 911 715.00 0.02
usD SOPHIA LP / SOPHIA FINANCE INC-144A 9.00000% 15-30.09.23 8 440 000.00 8 724 850.00 0.19
usD SOUTHERN STAR CENTRAL CORP-144A 5.12500% 14-15.07.22 7 422 000.00 7 459 110.00 0.17
usb SOUTHWESTERN ENERGY CO 7.75000% 17-01.10.27 2 495 000.00 2 183 125.00 0.05
usD SPECTRUM BRANDS INC 6.62500% 14-15.11.22 973 000.00 992 460.00 0.02
usD SPRINT CORP 7.12500% 14-15.06.24 2 131 000.00 2 333 445.00 0.05
usb SPRINT CORP 7.25000% 14-15.09.21 3 290 000.00 3 532 637.50 0.08
usD SPRINT CORP 7.62500% 15-15.02.25 2 800 000.00 3 101 084.00 0.07
usD SPRINT CORP 7.87500% 14-15.09.23 8 057 000.00 8 983 555.00 0.20
usb SPRINT NEXTEL CORP 11.50000% 12-15.11.21 1 428 000.00 1 670 760.00 0.04
usD SPRINT NEXTEL CORP-144A 7.00000% 12-01.03.20 7 604 000.00 7 765 585.00 0.17
usD SRC ENERGY INC 6.25000% 18-01.12.25 450 000.00 391 500.00 0.01
usb STANDARD INDUSTRIES INC/NJ-144A 5.50000% 16-15.02.23 7 233 000.00 7 404 783.75 0.16
usD STANDARD INDUSTRIES INC/NJ-144A 5.00000% 17-15.02.27 1 600 000.00 1 628 000.00 0.04
usD STANDARD INDUSTRIES INC/NJ-144A 4.75000% 17-15.01.28 1 625 000.00 1 606 182.50 0.04
usb STAPLES INC-144A 10.75000% 19-15.04.27 700 000.00 724 500.00 0.02
usD STAPLES INC-144A 7.50000% 19-15.04.26 700 000.00 715 750.00 0.02
usb STARWOOD PROPERTY TRUST INC 4.75000% 18-15.03.25 10 276 000.00 10 428 084.80 0.23
usD STERIGENICS-NORDION HOLDINGS LLC-144A 6.50000% 15-15.05.23 3 247 000.00 3 295 705.00 0.07
usD STERIGENICS-NORDION TOPCO LLC-144A(PIK)8.12500% 16-01.11.21 8 551 000.00 8 508 245.00 0.19
usb SUBURBAN PROPANE PARTNERS LP/SUBURBAN 5.50000% 14-01.06.24 2 550 000.00 2 601 000.00 0.06
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usb SUBURBAN PROPANE PARTNERS LP/SUBURBAN 5.75000% 15-01.03.25 2 950 000.00 2 986 875.00 0.07
usD SUBURBAN PROPANE PARTNERS LP/ENERGY 5.87500% 17-01.03.27 3 727 000.00 3 764 270.00 0.08
usD SUMMIT MATERIALS LLC/FIN-144A 6.50000% 19-15.03.27 938 000.00 991 935.00 0.02
usb SUMMIT MIDSTREAM HLDG LLC/FIN CORP 5.50000% 14-15.08.22 3 930 000.00 3 772 800.00 0.08
usD SUNOCO LP/FINANCE CORP 4.87500% 18-15.01.23 380 000.00 386 536.00 0.01
usD SUNOCO LP/FINANCE CORP 5.50000% 18-15.02.26 915 000.00 949 312.50 0.02
usD SUNOCO LP/FINANCE CORP 6.00000% 19-15.04.27 4 380 000.00 4 615 425.00 0.10
usD SUPERIOR PLUS/SUPE GEN PARTNER INC-144A 7.00000% 18-15.07.26 1 250 000.00 1 320 312.50 0.03
usb SURGERY CENTER HOLDINGS INC-144A 6.75000% 17-01.07.25 3 715 000.00 3 297 062.50 0.07
usD SYMANTEC CORP-144A 5.00000% 17-15.04.25 326 000.00 332 527.11 0.01
usD TALEN ENERGY SUPPLY LLC-144A 10.50000% 17-15.01.26 500 000.00 470 000.00 0.01
usb TALEN ENERGY SUPPLY LLC-144A 6.62500% 19-15.01.28 525 000.00 503 343.75 0.01
usD TALLGRASS ENRGY PART LP/FIN CORP-144A 5.50000% 17-15.01.28 446 000.00 442 521.20 0.01
usD TARGA RESOURCES PARTNERS 6.75000% 15-15.03.24 5 287 000.00 5 472 045.00 0.12
usb TARGA RESOURCES PARTNERS 5.00000% 17-15.01.28 700 000.00 709 625.00 0.02
usD TARGA RESOURCES PARTNERS-144A 6.87500% 19-15.01.29 973 000.00 1 072 927.10 0.02
usD TAYLOR MORRISON COMMUNITIES INC-144A 5.87500% 19-15.06.27 2 880 000.00 3 009 600.00 0.07
usb TAYLOR MORRISON COMMUNITIES INC-144A 5.75000% 19-15.01.28 953 000.00 987 622.49 0.02
usb TEAM HEALTH HOLDINGS INC-144A 6.37500% 17-01.02.25 5 355 000.00 4 364 325.00 0.10
usD TEMPUR SEALY INTERNATIONAL INC 5.50000% 16-15.06.26 680 000.00 713 156.80 0.02
usb TENET HEALTHCARE CORP 8.12500% 13-01.04.22 4 700 000.00 5 023 125.00 0.11
usD TENET HEALTHCARE CORP-144A 6.25000% 19-01.02.27 4 050 000.00 4 203 900.00 0.09
usD TENET HEALTHCARE ESCROW CORP 6.00000% 14-01.10.20 3 665 000.00 3 770 368.75 0.08
usb TENNANT CO 5.62500% 18-01.05.25 1 200 000.00 1 245 000.00 0.03
usD TERRAFORM GLOBAL OPERATING LLC-144A 6.12500% 18-01.03.26 3 325 000.00 3 374 875.00 0.07
usD TERRAFORM POWER OPERATING LLC-144A 6.12500% 15-15.06.25 220 000.00 232 100.00 0.01
usb TERRAFORM POWER OPERATING LLC-144A 4.25000% 17-31.01.23 5 316 000.00 5 321 156.52 0.12
usD TERRAFORM POWER OPERATING LLC-144A 5.00000% 17-31.01.28 1 065 000.00 1 078 312.50 0.02
usD TERVITA ESCROW CORP-144A 7.62500% 16-01.12.21 1 133 000.00 1 155 660.00 0.03
usb TEVA PHARMACEUTICAL FINANCE CO BV 3.65000% 11-10.11.21 250 000.00 237 653.12 0.01
usD TIBCO SOFTWARE-144A 11.37500% 14-01.12.21 900 000.00 950 625.00 0.02
usb TITAN ACQUISITION/CO-BORROWER LLC-144A 7.75000% 18-15.04.26 2 025 000.00 1 837 687.50 0.04
usD TITAN INTERNATIONAL INC 6.50000% 18-30.11.23 2 200 000.00 1 919 500.00 0.04
usD TMS INTERNATIONAL CORP-144A 7.25000% 17-15.08.25 1 174 000.00 1 127 040.00 0.03
usb TOPBUILD CORP-144A 5.62500% 18-01.05.26 3 020 000.00 3 091 725.00 0.07
usD TRANSDIGM INC-144A 6.25000% 19-15.03.26 6 512 000.00 6 829 460.00 0.15
usD TRANSDIGM INC-144A-SUB 7.50000% 19-15.03.27 60 000.00 63 300.00 0.00
usb TRANSDIGM INC-SUB 6.00000% 14-15.07.22 6 780 000.00 6 849 834.00 0.15
usD TRANSDIGM INC-SUB 6.50000% 14-15.07.24 1 750 000.00 1 798 125.00 0.04
usD TRANSDIGM INC-SUB 6.37500% 17-15.06.26 1 980 000.00 2 016 531.00 0.04
usb TRANSDIGM UK HOLDINGS PLC-SUB 6.87500% 19-15.05.26 3 020 000.00 3 084 320.57 0.07
usD TRANSOCEAN GUARDIAN LTD-144A 5.87500% 18-15.01.24 465 000.00 423 161.63 0.01
usD TRANSOCEAN INC-144A 9.00000% 16-15.07.23 2 700 000.00 2 840 967.00 0.06
usb TRANSOCEAN INC-144A 7.50000% 17-15.01.26 1 979 000.00 1 875 102.50 0.04
usD TRANSOCEAN PONTUS LTD-144A 6.12500% 18-01.08.25 320 000.00 312 360.30 0.01
usD TRANSOCEAN POSEIDON LTD-144A 6.87500% 19-01.02.27 248 000.00 264 744.96 0.01
usb TRANSOCEAN-144A 7.25000% 18-01.11.25 813 000.00 762 018.15 0.02
usD TRI POINTE HOLDINGS INC 5.87500% 15-15.06.24 250 000.00 260 625.00 0.01
usD TRIMAS CORP-144A 4.87500% 17-15.10.25 1 875 000.00 1 898 437.50 0.04
usb TRIUMPH GROUP INC 4.87500% 13-01.04.21 2 490 000.00 2 465 100.00 0.05
usD TRONOX FINANCE PLC-144A 5.75000% 17-01.10.25 750 000.00 705 937.50 0.02
usD TRONOX INC-144A 6.50000% 18-15.04.26 90 000.00 86 184.00 0.00
usb TUTOR PERINI CORP-144A 6.87500% 17-01.05.25 1 746 000.00 1 713 262.50 0.04
usD ULTRA RESOURCES INC (PIK) 11.00000% 18-12.07.24 381 272.00 80 067.12 0.00
usb UNISYS CORP-144A 10.75000% 17-15.04.22 2 675 000.00 2 939 156.25 0.07
usD UNIVAR USA INC-144A 6.75000% 15-15.07.23 8 894 000.00 9 027 410.00 0.20
usD UNIVISION COMMUNICATIONS INC-144A 6.7500% 12-15.09.22 4 632 000.00 4 715 376.00 0.10
usb UNIVISION COMMUNICATIONS INC-144A 5.12500% 13-15.05.23 975 000.00 967 980.00 0.02
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usb UPC HOLDING BV-144A 5.50000% 17-15.01.28 1 260 000.00 1 285 200.00 0.03
usD UPCB FINANCE 1V LTD-144A 5.37500% 15-15.01.25 1 420 000.00 1 455 500.00 0.03
usD US FOODS INC-144A 5.87500% 16-15.06.24 4 355 000.00 4 463 875.00 0.10
usb USA COMPRESSION PARTNERS LLC 6.87500% 19-01.04.26 1 400 000.00 1 456 140.00 0.03
usD USI INC/NY-144A 6.87500% 17-01.05.25 3 390 000.00 3 373 050.00 0.07
usD VALEANT PHARMACEUTICALS INTL-144A 6.12500% 15-15.04.25 555 000.00 570 956.25 0.01
usb VALEANT PHARMACEUTICALS INTL-144A 5.50000% 15-01.03.23 805 000.00 809 532.15 0.02
usD VALEANT PHARMACEUTICALS INTL-144A 6.50000% 17-15.03.22 975 000.00 1 010 831.25 0.02
usb VALEANT PHARMACEUTICALS INTL-144A 7.00000% 17-15.03.24 12 338 000.00 13 016 590.00 0.29
usD VALEANT PHARMACEUTICALS INTL-144A 5.50000% 17-01.11.25 3 917 000.00 4 073 680.00 0.09
usD VALEANT PHARMACEUTICALS INTL-144A 9.00000% 17-15.12.25 4 010 000.00 4 492 763.90 0.10
usb VALEANT PHARMACEUTICALS INTL-144A 9.25000% 18-01.04.26 8 355 000.00 9 340 411.26 0.21
usb VALEANT PHARMACEUTICALS INTL-144A 8.50000% 18-31.01.27 5 068 000.00 5 581 641.80 0.12
usD VALVOLINE INC 4.37500% 17-15.08.25 2 600 000.00 2 619 500.00 0.06
usb VECTOR GROUP LTD-144A 6.12500% 17-01.02.25 4 400 000.00 4 169 308.00 0.09
usD VENATOR FINANCE SARL/VEN MAT CORP-144A 5.75000% 17-15.07.25 1 205 000.00 1 063 412.50 0.02
usD VERISIGN INC 5.25000% 15-01.04.25 3 838 000.00 4 145 040.00 0.09
usb VERSCEND ESCROW CORP-144A 9.75000% 18-15.08.26 2 946 000.00 3 140 524.38 0.07
usD VERSUM MATERIALS INC-144A 5.50000% 16-30.09.24 2 180 000.00 2 332 600.00 0.05
usD VIASAT INC-144A 5.62500% 17-15.09.25 7 395 000.00 7 358 025.00 0.16
usb VIASAT INC-144A 5.62500% 19-15.04.27 2 026 000.00 2 124 134.38 0.05
usD VICI PROPERTIES/FC INC 8.00000% 17-15.10.23 1 572 895.00 1 719 882.03 0.04
usD VIKING CRUISES LTD-144A 5.87500% 17-15.09.27 4 332 000.00 4 483 620.00 0.10
usb VISTRA ENERGY CORP-144A 8.12500% 17-30.01.26 1 580 000.00 1 698 500.00 0.04
usD VISTRA OPERATIONS CO LLC-144A 5.00000% 19-31.07.27 3 040 000.00 3 112 200.00 0.07
usD W&T OFFSHORE INC-144A 9.75000% 18-01.11.23 1 090 000.00 1 043 675.00 0.02
usb WAND MERGER CORP-144A 8.12500% 18-15.07.23 2 500 000.00 2 596 875.00 0.06
usD WASTE PRO USA INC-144A 5.50000% 18-15.02.26 5 185 000.00 5 301 662.50 0.12
usD WATCO COS LLC/FINANCE CORP-144A 6.37500% 13-01.04.23 10 469 000.00 10 678 380.00 0.24
usb WELLCARE HEALTH PLANS INC-144A 5.37500% 18-15.08.26 6 593 000.00 6 972 954.59 0.15
usD WEST CORP-144A 8.50000% 17-15.10.25 493 000.00 415 352.50 0.01
usb WEST STREET MERGER SUB INC-144A 6.37500% 17-01.09.25 2 224 000.00 2 040 520.00 0.05
usD WEX INC-144A 4.75000% 13-01.02.23 1 225 000.00 1 231 125.00 0.03
usD WHITING PETROLEUM CORP 6.62500% 18-15.01.26 2 239 000.00 2 110 257.50 0.05
usb WILLIAM CARTER COMPANY-144A 5.62500% 19-15.03.27 675 000.00 708 750.00 0.02
usD WILLIAM LYON HOMES INC 6.00000% 18-01.09.23 4 300 000.00 4 332 250.00 0.10
usD WILLIAMS COMPANIES INC 3.70000% 12-15.01.23 1 425 000.00 1 471 418.38 0.03
usb WILLIAMS SCOTSMAN INTERNATIONAL IN-144A 7.87500% 17-15.12.22 305 000.00 319 487.50 0.01
usD WILLIAMS SCOTSMAN INTNL INC-144A 6.87500% 18-15.08.23 2 550 000.00 2 671 125.00 0.06
usD WMG ACQUISITION CORP-144A 5.00000% 16-01.08.23 1 898 000.00 1 931 215.00 0.04
usb WOLVERINE WORLD WIDE INC-144A 5.00000% 16-01.09.26 250 000.00 250 000.00 0.01
usD WPX ENERGY INC 5.25000% 14-15.09.24 3 175 000.00 3 190 875.00 0.07
usD WPX ENERGY INC 8.25000% 15-01.08.23 1 400 000.00 1 575 000.00 0.04
usb WR GRACE & CO-CONN-144A 5.12500% 14-01.10.21 1 050 000.00 1 088 062.50 0.02
usD WR GRACE & CO-CONN-144A 5.62500% 14-01.10.24 5 570 000.00 6 015 600.00 0.13
usD WR GRACE & CO-CONN-REG-S 5.12500% 14-01.10.21 1 365 000.00 1 414 481.25 0.03
usb WYNDHAM HOTELS & RESORTS INC-144A 5.37500% 18-15.04.26 425 000.00 442 531.25 0.01
usD WYNN LAS VEGAS LLC/CAPITAL CORP-144A 5.50000% 15-01.03.25 1 710 000.00 1 793 362.50 0.04
usD WYNN LAS VEGAS LLC/CAPITAL CORP-144A 5.25000% 17-15.05.27 2 401 000.00 2 461 025.00 0.05
usb XPO LOGISTICS INC-144A 6.50000% 15-15.06.22 1 874 000.00 1 903 759.12 0.04
usD YAMANA GOLD INC 4.62500% 18-15.12.27 750 000.00 777 247.50 0.02
usD YUM BRANDS INC 3.87500% 13-01.11.23 1 625 000.00 1 653 437.50 0.04
usb ZAYO GROUP LLC/ CAPITAL INC-144A 5.75000% 17-15.01.27 4 154 000.00 4 216 310.00 0.09
usD Z1GGO BOND CO BV-144A 5.87500% 15-15.01.25 719 000.00 736 076.25 0.02

1 655 578 785.46 36.72

1 670 144 799.92 37.05
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usD ASSURANT  INC-SUB  7.000%/VAR 18-27.03.48 450 000.00 482 625.00 0.01
usD ENERGY TRANSFER PARTNERS-SUB 6.250%/VAR 17-PRP 280 000.00 261 648.80 0.01
usD REYNOLDS GROUP INC/LLC/LUX-144A 3M LIBOR+350BP 16-15.07.21 9 004 000.00 9 037 765.00 0.20
9 782 038.80 0.22

9 782 038.80 0.22

usb INTESA SANPAOLO SPA-144A-SUB 5.01700% 14-26.06.24 6 250 000.00 6 347 805.00 0.14
usb NAVIENT CORP 6.75000% 18-15.06.26 1 668 000.00 1 736 805.00 0.04
8 084 610.00 0.18

8 084 610.00 0.18

usD UNICREDIT SPA-144A-SUB 7.926%/VAR 19-02.04.34 425 000.00 471 901.98 0.01
471 901.98 0.01

471 901.98 0.01

EUR CMA CGM SA-REG-S 6.50000% 17-15.07.22 1 690 000.00 1 635 150.37 0.03
EUR NORICAN GROUP APS-REG-S 4.50000% 17-15.05.23 2 000 000.00 2 086 377.99 0.05
EUR PANTHER BF AGGR 2/PANTHER FIN CO-REG-S 4.37500% 19-15.05.26 5 400 000.00 6 170 749.61 0.14
9 892 277.97 0.22

GBP GALAXY BIDCO LTD-REG-S 6.50000% 19-31.07.26 770 000.00 921 612.90 0.02
921 612.90 0.02

usD ALLISON TRANSMISSION INC-144A 5.00000% 16-01.10.24 300 000.00 304 785.00 0.01
usD BUILDING MATERIALS CORP OF AMERICA-144A 6.00000% 15-15.10.25 5 495 000.00 5 776 618.75 0.13
usD CARRIAGE SERVICES INC-144A 6.62500% 18-01.06.26 2 488 000.00 2 550 200.00 0.06
usD CENTURYLINK INC 6.87500% 98-15.01.28 3 970 000.00 3 999 775.00 0.09
usb EQUINIX INC 5.37500% 13-01.04.23 3 570 000.00 3 641 400.00 0.08
usb FIRST DATA CORP-144A 5.75000% 15-15.01.24 3 685 000.00 3 791 128.00 0.08
usD INTELSAT JACKSON HOLDINGS SA-144A 8.00000% 16-15.02.24 955 000.00 992 101.75 0.02
usD INTELSAT LUXEMBOURG SA 7.75000% 13-01.06.21 520 000.00 497 250.00 0.01
usD ISTAR INC 5.25000% 17-15.09.22 8 870 000.00 9 013 427.90 0.20
usD NETFLIX INC 4.37500% 16-15.11.26 5 092 000.00 5 142 920.00 0.11
usD NUANCE COMMUNICATIONS INC 5.62500% 16-15.12.26 3 220 000.00 3 397 100.00 0.08
usb NUSTAR LOGISTICS LP 6.00000% 19-01.06.26 2 680 000.00 2 827 400.00 0.06
usb PETSMART INC-144A 7.12500% 15-15.03.23 1 700 000.00 1 585 250.00 0.03
usD REYNOLDS GROUP INC/LLC/LUX-144A 5.12500% 16-15.07.23 3 585 000.00 3 660 751.05 0.08
usD SEVEN GENERATIONS ENERGY LTD-144A 6.75000% 15-01.05.23 3 140 000.00 3 202 800.00 0.07
usD TULLOW OIL PLC-REG-S 7.00000% 18-01.03.25 1 750 000.00 1 760 937.50 0.04
usD UNIT CORP-SUB 6.62500% 11-15.05.21 3 900 000.00 3 483 187.50 0.08
usD VIRGIN MEDIA SECURED FINANCE PLC-144A 5.25000% 15-15.01.26 350 000.00 357 875.00 0.01
usb XPO LOGISTICS INC-144A 6.12500% 16-01.09.23 1 300 000.00 1 339 000.00 0.03
57 323 907.45 1.27

68 137 798.32 1.51
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EUR 3AB OPTIQUE DEVELOPPEMENT 3M EURIBOR+412.5BP 17-01.10.23 150 000.00 158 483.18 0.00
158 483.18 0.00
usD CITIGROUP INC-SUB 6.300%/VAR 14-PRP 1 800 000.00 1 905 750.00 0.04
1 905 750.00 0.04
2 064 233.18 0.04
usb NEXTERA ENERGY PARTNERS LP-144A 1.50000% 17-15.09.20 750 000.00 763 245.00 0.02
763 245.00 0.02
763 245.00 0.02
1 762 136 845.24 39.09
usD DITECH HOLDING COR 0% PREF 31/12/49 146.00 14.60 0.00
14.60 0.00
14.60 0.00
usb ATD NEW HLDGS INC NPV 9 499.00 157 835.38 0.00
157 835.38 0.00
157 835.38 0.00
EUR CONSTELLIUM SE-REG-S 4.25000% 17-15.02.26 1 420 000.00 1 654 735.51 0.04
1 654 735.51 0.04
usb ALCOA NEDERLAND HOLDING BV-144A 6.12500% 18-15.05.28 1 034 000.00 1 086 992.50 0.02
usD ANTERO MIDSTREAM PARTNERS/FIN CORP 5.37500% 17-15.09.24 780 000.00 750 750.00 0.02
usD ASCEND LEARNING LLC-144A 6.87500% 17-01.08.25 2 274 000.00 2 356 432.50 0.05
usb BEACON ROOFING SUPPLY INC 6.37500% 16-01.10.23 2 076 000.00 2 143 470.00 0.05
usD BERRY PETROLEUM CORP-144A 7.00000% 18-15.02.26 4 875 000.00 4 655 625.00 0.10
usD CAPITOL INVSTMNT MERGER SUB 2 LLC-144A 10.00000% 19-01.08.24 670 000.00 690 100.00 0.01
usb CCO HOLDINGS LLC/CAPITAL CORP-144A 5.00000% 17-01.02.28 3 290 000.00 3 376 527.00 0.07
usD CDK GLOBAL INC 4.87500% 18-01.06.27 6 020 000.00 6 223 777.00 0.14
usD CENTRAL GARDEN & PET CO 5.12500% 17-01.02.28 1 760 000.00 1 760 000.00 0.04
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usb CENTURY COMMUNITIES INC-144A 6.75000% 19-01.06.27 1 250 000.00 1 292 187.50 0.03
usD CHESAPEAKE ENERGY CORP 8.00000% 18-15.06.27 550 000.00 440 000.00 0.01
usD CHS/COMMUNITY HEALTH SYSTEMS INC-144A 8.00000% 19-15.03.26 910 000.00 872 462.50 0.02
usD CNX MIDSTREAM FINANCE CORP-144A 6.50000% 18-15.03.26 2 645 000.00 2 519 362.50 0.06
usD COMMERCIAL METALS CO 5.75000% 19-15.04.26 3 670 000.00 3 780 100.00 0.08
usD COVANTA HOLDING CORP 6.00000% 18-01.01.27 1 040 000.00 1 073 800.00 0.02
usD CSC HOLDINGS LLC-144A 5.75000% 19-15.01.30 3 725 000.00 3 780 875.00 0.08
usD CUMBERLAND FARMS INC-144A 6.75000% 17-01.05.25 2 108 000.00 2 234 480.00 0.05
usD DUN & BRADSTREET CORP-144A 6.87500% 19-15.08.26 2 882 000.00 3 072 067.90 0.07
usD ENERGIZER HOLDINGS INC-144A 7.75000% 19-15.01.27 4 202 000.00 4 562 153.42 0.10
usD ENOVA INTERNATIONAL INC-144A 8.50000% 18-15.09.25 700 000.00 673 750.00 0.01
usb EXTERRAN ENE SOL LP / EES FIN CORP 8.12500% 18-01.05.25 3 900 000.00 3 958 500.00 0.09
usb FLEXI-VAN LEASING INC-144A 10.00000% 18-15.02.23 600 000.00 573 000.00 0.01
usb GLP CAPITAL LP / GLP FINANC 11 INC 5.75000% 18-01.06.28 1 705 000.00 1 909 395.40 0.04
usb GRINDING MEDIA INC/ CANADA INC-144A 7.37500% 16-15.12.23 3 100 000.00 2 968 250.00 0.07
usD GULFPORT ENERGY CORP 6.37500% 18-15.01.26 5 234 000.00 3 951 670.00 0.09
usD HUDBAY MINERALS INC-144A 7.62500% 16-15.01.25 2 135 000.00 2 212 436.45 0.05
usD HUGHES SATELLITE SYSTEMS CORP 7.62500% 12-15.06.21 2 000 000.00 2 147 240.00 0.05
usD IHS MARKIT LTD-144A 5.00000% 16-01.11.22 905 000.00 956 855.68 0.02
usD INVENTIV GROUP HOLDINGS INC-144A 7.50000% 16-01.10.24 6 763 000.00 7 050 427.50 0.16
usD JACK OHIO FIN/ JO FINANCE 1 CORP-144A 10.25000% 16-15.11.22 76 000.00 80 940.00 0.00
usD JBS USA LLC/JBS USA FINANCE INC-144A 6.75000% 18-15.02.28 4 978 000.00 5 382 213.60 0.12
usD JEFFERIES FINANCE LLC-144A 7.25000% 17-15.08.24 2 400 000.00 2 370 000.00 0.05
usD KEHE DIST LLC / KEHE FIN CORP-144A 7.62500% 13-15.08.21 825 000.00 825 825.00 0.02
usD KFC HLDG/PI1ZZA HUT HLDG/TACO BELL-144A 4.75000% 17-01.06.27 3 360 000.00 3 439 800.00 0.08
usb KINETIC CONCEPTS INC/KCI USA INC-144A 12.50000% 16-01.11.21 2 711 000.00 2 961 767.50 0.07
usb LITHIA MOTORS INC-144A 5.25000% 17-01.08.25 1 105 000.00 1 140 912.50 0.02
usb MEG ENERGY CORP-144A 6.37500% 12-30.01.23 300 000.00 286 500.00 0.01
usb MGM RESORTS INTL 5.75000% 18-15.06.25 2 510 000.00 2 713 184.50 0.06
usb NABORS INDUSTRIES INC 5.50000% 17-15.01.23 1 050 000.00 981 750.00 0.02
usD NAVIENT CORP 6.50000% 17-15.06.22 290 000.00 308 763.00 0.01
usD NETFLIX INC 4.87500% 18-15.04.28 3 788 000.00 3 913 477.50 0.09
usD NEXTERA ENERGY OPERATING PARTNERS-144A 4.25000% 17-15.09.24 250 000.00 252 500.00 0.01
usD NOVELIS CORP-144A 6.25000% 16-15.08.24 3 566 000.00 3 735 456.32 0.08
usD OLIN CORP 5.00000% 18-01.02.30 475 000.00 461 795.00 0.01
usD PARK-OHIO INDUSTRIES INC 6.62500% 17-15.04.27 2 500 000.00 2 481 250.00 0.05
usD PARSLEY ENERGY LLC/FINANCE CORP-144A 5.37500% 16-15.01.25 510 000.00 516 405.60 0.01
usD PARTY CITY HOLDINGS INC-144A 6.62500% 18-01.08.26 2 543 000.00 2 447 637.50 0.05
usD PQ CORP-144A 5.75000% 17-15.12.25 5 192 000.00 5 269 880.00 0.12
usD PRECISION DRILLING CORP 7.75000% 17-15.12.23 5 702 000.00 5 730 510.00 0.13
usb PRECISION DRILLING CORP-144A 7.12500% 17-15.01.26 2 847 000.00 2 704 650.00 0.06
usb RADIAN GROUP INC 4.50000% 17-01.10.24 1 920 000.00 1 974 278.40 0.04
usb REALOGY GROUP/CO ISSUER-144A 9.37500% 19-01.04.27 5 170 000.00 4 472 049.99 0.10
usb SERVICE CORP INTERNATIONAL/US 4.62500% 17-15.12.27 7 300 000.00 7 482 500.00 0.17
usD SINCLAIR TELEVISION GROUP INC-144A 5.12500% 16-15.02.27 2 040 000.00 2 050 200.00 0.05
usD STARS GROUP HOLDINGS BV-144A 7.00000% 18-15.07.26 5 501 000.00 5 792 381.37 0.13
usD TALEN ENERGY SUPPLY LLC-144A 7.25000% 19-15.05.27 800 000.00 789 696.00 0.02
usD TALLGRASS ENRGY PART LP/FIN CORP-144A 5.50000% 16-15.09.24 2 000 000.00 2 025 000.00 0.04
usD TARGA RESOURCES PARTNERS 5.12500% 16-01.02.25 750 000.00 772 500.00 0.02
usD TARGA RESOURCES PARTNERS-144A 6.50000% 19-15.07.27 2 236 000.00 2 434 489.72 0.05
usD TELENET FINANCE LUXEMBOURG-144A 5.50000% 17-01.03.28 1 000 000.00 1 012 000.00 0.02
usD VALVOLINE INC 5.50000% 17-15.07.24 2 750 000.00 2 839 375.00 0.06
usD VERITAS US INC / BERMUDA LTD-144A 7.50000% 16-01.02.23 1 269 000.00 1 222 998.75 0.03
usD VOC ESCROW LTD-144A 5.00000% 18-15.02.28 3 525 000.00 3 591 093.75 0.08
usb WABASH NATIONAL CORP-144A 5.50000% 17-01.10.25 1 825 000.00 1 774 812.50 0.04
usb WILLIAM LYON HOMES INC 5.87500% 17-31.01.25 2 590 000.00 2 590 000.00 0.06

161 901 281.35 3.59

163 556 016.86 3.63
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usb VODAFONE GROUP PLC-SUB 7.000%/VAR 19-04.04.79 3 127 000.00 3 426 019.38 0.08
3 426 019.38 0.08
3 426 019.38 0.08
EUR BANKIA SA-REG-S 1.00000% 19-25.06.24 2 500 000.00 2 808 228.62 0.06
2 808 228.62 0.06
usb RYDER SYSTEM INC 2.50000% 17-01.09.22 1 650 000.00 1 647 833.19 0.04
1 647 833.19 0.04
4 456 061.81 0.10
usD DELEK LOGISTICS PARTNERS LP 6.75000% 18-15.05.25 4 708 000.00 4 719 770.00 0.10
usb ENERGY TRANSFER OPERATING LP 5.87500% 19-15.01.24 50 000.00 55 531.22 0.00
usb JB POINDEXTER & CO INC-144A 7.12500% 18-15.04.26 1 375 000.00 1 402 500.00 0.03
usb PDC ENERGY INC 6.12500% 17-15.09.24 2 600 000.00 2 567 500.00 0.06
8 745 301.22 0.19
8 745 301.22 0.19
usb NABORS INDUSTRIES INC 0.75000% 17-15.01.24 500 000.00 353 300.00 0.01
353 300.00 0.01
353 300.00 0.01
180 694 549.25 4.01
usb ACRISURE LLC 7/ FINANCE INC-144A 8.12500% 19-15.02.24 4 093 000.00 4 369 686.80 0.10
usD ACRISURE LLC / FINANCE INC-144A 10.12500% 19-01.08.26 572 000.00 586 872.00 0.01
usD ADIENT US LLC-144A 7.00000% 19-15.05.26 1 850 000.00 1 877 750.00 0.04
usD ALLIED UNIVERSAL HOLDCO/FIN CORP-144A 6.62500% 19-15.07.26 1 156 000.00 1 208 020.00 0.03
usD ALLIED UNIVERSAL HOLDCO LLC-144A 9.75000% 19-15.07.27 3 238 000.00 3 379 662.50 0.07
usD AMKOR TECHNOLOGY INC-144A 6.62500% 19-15.09.27 4 325 000.00 4 511 494.00 0.10
usD BAUSCH HEALTH COS INC-144A 5.75000% 19-15.08.27 2 410 000.00 2 536 713.21 0.06
usD BAUSCH HEALTH COS INC-144A 7.00000% 19-15.01.28 573 000.00 593 181.40 0.01
usb BERRY GLOBAL ESCROW CORP-144A 5.62500% 19-15.07.27 1 762 000.00 1 852 302.50 0.04
usb CCO HOLDINGS LLC/CAPITAL CORP-144A 5.37500% 19-01.06.29 1 879 000.00 1 947 113.75 0.04
usb CEDAR FAIR LP-144A 5.25000% 19-15.07.29 1 013 000.00 1 048 455.00 0.02
usD CITGO HOLDING INC-144A 9.25000% 19-01.08.24 1 119 000.00 1 165 158.75 0.03
usb CLEARWAY ENERGY OPERATING LLC-144A 5.75000% 18-15.10.25 1 590 000.00 1 649 148.00 0.04
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USD  CREDIT ACCEPTANCE CORP-144A 6.62500% 19-15.03.26 3 800 000.00 4 099 440.00 0.09
USD  CRESTWOOD MIDSTREAM PART LP/FIN-144A 5.62500% 19-01.05.27 1 707 000.00 1 690 100.70 0.04
USD  CUMULUS MEDIA NEW HOLDINGS INC-144A 6.75000% 19-01.07.26 1 400 000.00 1 429 750.00 0.03
USD  DIAMOND SPORTS GROUP LLC-144A 5.37500% 19-15.08.26 7 583 000.00 7 706 223.75 0.17
USD  DIAMOND SPORTS GROUP LLC-144A 6.62500% 19-15.08.27 6 220 000.00 6 356 062.50 0.14
USD  DUN & BRADSTREET CORP-144A 10.25000% 19-15.02.27 4 728 000.00 5 082 600.00 0.11
USD  EAGLE HOLDING CO Il LLC-144A (PIK) 7.75000% 19-15.02.22 5 839 000.00 5 890 091.25 0.13
USD  ENTERCOM MEDIA CORP-144A 6.50000% 19-01.05.27 550 000.00 581 625.00 0.01
USD  GCI LLC-144A 6.62500% 19-15.06.24 700 000.00 745 500.00 0.02
USD  GFL ENVIRONMENTAL INC-144A 8.50000% 19-01.05.27 2 952 000.00 3 232 440.00 0.07
USD  GLOBAL AIRCRAFT LEASING CO-144A (PIK) 6.50000% 19-15.09.24 1 450 000.00 1 450 000.00 0.03
USD  GLOBAL PARTNERS LP-144A 7.00000% 19-01.08.27 2 267 000.00 2 272 667.50 0.05
USD GO DADDY OPRTNG CO LLC/GD FNE INC-144A 5.25000% 19-01.12.27 3 843 000.00 4 001 523.75 0.09
USD  GRUBHUB HOLDINGS INC-144A 5.50000% 19-01.07.27 2 050 000.00 2 103 833.00 0.05
USD  HERTZ CORP/THE-144A 7.12500% 19-01.08.26 46 000.00 46 979.80 0.00
USD  HEXION INC-144A 7.87500% 19-15.07.27 990 000.00 980 100.00 0.02
USD  HILTON DOMESTIC OPERATING CO INC-144A 4.87500% 19-15.01.30 3 790 000.00 3 894 225.00 0.09
USD  ICAHN ENTERPRISES LP/FINANCE CORP-144A 6.25000% 19-15.05.26 4 697 000.00 4 849 652.50 0.11
USD  INTERTAPE POLYMER GROUP INC-144A 7.00000% 18-15.10.26 1 350 000.00 1 397 250.00 0.03
USD  IQVIA INC-144A 5.00000% 19-15.05.27 1 197 000.00 1 247 728.86 0.03
USD  JEFFERIES FINANCE LLC-144A 6.25000% 19-03.06.26 2 400 000.00 2 443 800.00 0.05
USD  LABL ESCROW ISSUER LLC-144A 10.50000% 19-15.07.27 3 598 000.00 3 624 985.00 0.08
USD  LABL ESCROW ISSUER LLC-144A 6.75000% 19-15.07.26 5 227 000.00 5 331 540.00 0.12
USD  MANITOWOC CO INC/THE-144A 9.00000% 19-01.04.26 1 860 000.00 1 873 950.00 0.04
USD  MASONITE INTERNATIONAL CORP-144A 5.37500% 19-01.02.28 2 458 000.00 2 522 522.50 0.06
USD  MATCH GROUP INC-144A 5.62500% 19-15.02.29 4 040 000.00 4 312 700.00 0.10
USD  MIDCONT COM & MIDCONT FIN CORP-144A 5.37500% 19-15.08.27 1 050 000.00 1 076 250.00 0.02
USD  NEON HOLDINGS INC-144A 10.12500% 19-01.04.26 975 000.00 933 562.50 0.02
USD  NGL ENRGY PARTNRS LP/ FINANCE CORP-144A 7.50000% 19-15.04.26 7 655 000.00 7 942 062.50 0.18
USD  OUTFRONT MEDIA CAPITAL LLC/CORP-144A 5.00000% 19-15.08.27 355 000.00 360 325.00 0.01
USD  PARKLAND FUEL CORP-144A 5.87500% 19-15.07.27 1 266 000.00 1 302 397.50 0.03
USD  PRIME SEC SER BORROWER LLC/FIN INC-144A 5.25000% 19-15.04.24 3 800 000.00 3 876 076.00 0.09
USD  SCHWEITZER-MAUDUIT INTERNATNAL INC-144A 6.87500% 18-01.10.26 2 390 000.00 2 443 775.00 0.05
USD  SCRIPPS ESCROW INC-144A 5.87500% 19-15.07.27 1 871 000.00 1 890 065.49 0.04
USD  SELECT MEDICAL CORP-144A 6.25000% 19-15.08.26 913 000.00 926 980.32 0.02
USD  SS&C TECHNOLOGIES INC-144A 5.50000% 19-30.09.27 5 800 000.00 6 032 000.00 0.13
USD  SURGERY CENTER HOLDINGS INC-144A 10.00000% 19-15.04.27 4 510 000.00 4 453 625.00 0.10
USD  TEEKAY CORP-144A 9.25000% 19-15.11.22 1 270 000.00 1 324 356.00 0.03
USD  TRANSOCEAN SENTRY LTD-144A 5.37500% 19-15.05.23 750 000.00 752 887.50 0.02
USD  VISTRA OPERATIONS CO LLC-144A 5.62500% 19-15.02.27 1 001 000.00 1 056 055.00 0.02
USD  VIZIENT INC-144A 6.25000% 19-15.05.27 1 158 000.00 1 230 375.00 0.03
USD  WILLIAM LYON HOMES INC-144A 6.62500% 19-15.07.27 441 000.00 438 795.00 0.01
141 932 436.83 3.15
141 932 436.83 3.15
141 932 436.83 3.15

41 (Dh)
USD  ENTERGY CORP CP-144A 0.00000% 11.11.18-08.08.19 1 000 000.00 999 433.11 0.02
USD  MONDELEZ 1-144A CP 0.00000% 26.06.19-26.08.19 3 000 000.00 2 994 589.83 0.07
3 994 022.94 0.09
3 994 022.94 0.09
41 (Dh) 3 994 022.94 0.09
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usb ULTRA PETROLEUM CORP CALL WARRANT 0.000001 19-14.07.25 7 786.00 77.86 0.00
77.86 0.00
77.86 0.00
77.86 0.00
4 303 806 535.35 95.47
EUR EURO-BUND FUTURE 06.09.19 -71.00 -277 637.42 -0.01
EUR EURO-BOBL FUTURE 06.09.19 -5.00 -1 224.74 0.00
EUR EURO-SCHATZ FUTURE 06.09.19 161.00 41 735.80 0.00
EUR EURO-BUXL FUTURE 06.09.19 4.00 51 572.69 0.00
usD US 10YR TREASURY NOTE FUTURE 19.09.19 -89.00 -5 071.05 0.00
usb US 5YR TREASURY NOTE FUTURE 30.09.19 -693.00 -243 134.11 0.00
usD US ULTRA LONG BOND (CBT) FUTURE 19.09.19 -5.00 11 704.50 0.00
usD US 10YR ULTRA NOTE FUTURE 19.09.19 -70.00 -26 781.28 0.00
usD US 2YR TREASURY NOTE FUTURE 30.09.19 -38.00 -9 364.66 0.00
usb US LONG BOND FUTURE 19.09.19 5.00 10 718.75 0.00
-447 481.52 -0.01
usD GBP CURRENCY FUTURE 16.09.19 -309.00 1 130 743.75 0.03
usb EURO FX CURRENCY FUTURE 16.09.19 -3 272.00 11 483 300.00 0.25
12 614 043.75 0.28
12 166 562.23 0.27
EUR BNP PARIBAS/IBOXX EUR LIQUID HY EQS REC PERF 18-20.12.19 2 000 000.00 80 358.48 0.00

EUR BNP PARIBAS/1BOXX EUR LIQUID HY INDEX SWAP PAY 3ML 18-20.12.19
EUR BNP PARIBAS/IBOXX EUR LIQUID HY EQS REC PERF 19-20.12.19 7 500 000.00 171 202.92 0.00

EUR BNP PARIBAS/IBOXX EUR LIQUID HY INDEX SWAP PAY 3ML 19-20.12.19
251 561.40 0.00

EUR BNP PARIBAS/ITRX.XOVER.S31 CDI RECEIVER 5.00000% 19-20.06.24 4 500 000.00 -580 356.20 -0.01
-580 356.20 -0.01

-328 794.80 -0.01

11 837 767.43 0.26
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usb 89 554 178.45 EUR 79 475 000.00 14.8.2019 982 029.66 0.02
usD 32 344 419.25 GBP 25 630 000.00 14.8.2019 943 672.01 0.02
usb 2 876 136.02 CHF 2 859 000.00 14.8.2019 -14 902.71 0.00
usb 4 560 652.00 EUR 4 000 000.00 14.8.2019 102 789.84 0.00
usD 1 524 771.60 GBP 1 200 000.00 14.8.2019 54 584.45 0.00
usb 6 302 279.20 EUR 5 600 000.00 14.8.2019 61 272.18 0.00
usb 267 019 654.36 EUR 236 574 000.00 25.9.2019 2 467 543.52 0.06
CHF 1 248 009 645.23 usD 1 258 955 000.00 16.8.2019 3 270 990.92 0.07
EUR 2 905 000.00 usb 3 275 689.62 25.9.2019 -27 133.64 0.00
SGD 9 307 295.76 usb 6 842 000.00 16.8.2019 -39 911.88 0.00
EUR 1 433 564 777.72 usD 1 610 438 000.00 16.8.2019 -12 518 087.58 -0.28
GBP 67 738 671.57 usb 84 555 000.00 16.8.2019 -1 556 269.86 -0.03
JPY 662 644 859.00 usb 6 102 000.00 16.8.2019 7 314.96 0.00
usD 131 604 382.20 EUR 116 300 000.00 11.9.2019 1 696 512.58 0.04
usb 28 371 255.39 GBP 22 590 000.00 11.9.2019 657 348.11 0.01
usb 3 153 355.68 CHF 3 086 000.00 11.9.2019 24 761.67 0.00
usb 400 000.00 SGD 542 723.60 16.8.2019 3 359.14 0.00
JPY 86 159 840.00 usb 800 000.00 16.8.2019 -5 641.47 0.00
GBP 310 000.00 usD 388 647.93 14.8.2019 -8 849.58 0.00
CHF 49 000.00 usb 49 965.84 14.8.2019 -416.73 0.00
usb 350 714 420.10 EUR 311 000 000.00 26.9.2019 2 906 458.60 0.06
usD 3 469 945.04 EUR 3 100 047.39 25.9.2019 3 274.65 0.00
usb 1 604 738.14 EUR 1 437 000.00 25.9.2019 -2 206.76 0.00
usb 61 319 087.50 EUR 55 000 000.00 30.8.2019 -56 830.23 0.00
usD 222 984 498.89 EUR 199 999 999.00 30.8.2019 -200 655.36 0.00
usb 609 136.75 GBP 500 000.00 30.8.2019 -3 931.28 0.00
-1 252 924.79 -0.03
4.48
202 131 394.44
-2 466 749.85 -0.05
-6 229 947.80 -0.13
4 507 826 074.78 100.00
2019 31 440,000.00 1,140,000.00
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Statement of Net Assets

usD
Astets n.rms
Irvestments in seouritees, oost 5568 38390213
Irvestments in securitses, unfealized appreaation (deprecation) 138170 457,09
Total Ivestments in secunties (Mote 1) 5 706 560 858.22
Cash at banks, deposis on demand and depodn accounts 334 384 304,59
Caher liguid dsets Marging 4 883 547.98
Recenabie on eounmies sles o 1) 31 030 355,32
Aecenabie on subsorptions 11 033 558.96
Interest recefvabie on securiiies 74 285 957 96
Unrealzed gain foss) on finanoal futures (Mote 1} 5949 3610
Unrealoed gain foss) on forward foresgn exchange contracts (Mote 1) -13 204 351.90
Lnrealized gain foss) on sweps (Note 1} 3993 16409
Total Assits B 155 363 434.37
Liabilities
Bani overdraft -2 136 385.83
Payable on secunties punchases (Nole 1} 54 243 055.79
Payable on medemptions 6515 737.56
Pronasions for flat fee (Pote 23 -1613545.72
Promsions for 12 o aboanement (Note 3) 51 298,59
Prowsions for other commessions and feed Piote 2} 166 15474
Total prowisions -3 B30 959.05
Total Liabilities <66 TR6 178,23
Met assets at the end of the finandal year B OBS 637 156.08
Statement of Operations

usD
. 1.8.2008-31.7.2015
IFtefedl on hguid asies 283713052
Interest on seunlies 97 560 725.93
Interest received on swaps (Note 1) 2 38 aE30G
Dradends 19 83140
Caher income Mote 4 13572 439.46
Total intome 316 367 222.50
Expenses
Irterest paid on awvaps (Nete 1) 1513 272.88
Flai fee Note 2) A0 133 246.06
Taxe o abonnement (Nole 3) 553 728.79
Interest on bank overdraft <263 931,59
Caher commissions and fees (Mote 2) <229 503.38
Cher gapenied -3482.99
Total expenses 42 BET 165,65
Net income (loss) on investments 2T BT0 056,81
Realized gain [losg) (Nete 1)
Aealized gain (foss) on marked-poced secunties without options -85 308 519.29
Realized gain (koss) on optons -1 (a6 09319
Resdhized gain (ess) on Snancial fitures 5017 589.94
Aealized gain (loss) on foreard foesgn gedhange contract -84 821 343.05
Aealized gain (oss) on svaps -1 620 759.75
Aeahzed gain (lodsh on forign exdhangs 11531 031.45
Tetal realized gain (loss) -2B0 350 261.83
et realized gain (loss) of the financal year -6 B0 205.02
thanges in unrealized apprecistion (depredation) (Note 1)
Unrealoed appreciation (depreciation} on markel-priced secunties without options 18 2aB125.03
Unrealized appreciation (depreciation} on yield-evaluated securities and money market instruments 24 B4 2
Unrealized appreciation {depreciation} on finandal futures 46 793.50
Unrealzed appreciation (depreciation} on foreard foreign exchange oontracts 20 783 ra5.05
Unrgaizied sppreciaton (epreciation]} on Saaps 570 50,44
Total changes in unrealized appreciation (depredation) 263 106 228,04
Met increass (decreassl in net assets as a result of operations 262 426 023.02

16
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Statement of Changes in Net Assets

usD

1.8.20018-31.7.2015

Melassets at the beginning of the finanoal year 4 350 620 178.24
Subsenptions 3007811 334.85
Redempions -2 (31 643 754 86

Tetal ned subderiptions (rediemplions) 976 167 629,99

Cradend paud -GG 87517
Mgl income (o) on mesiments 2136005681
Totil redaed gain (o) 280 350 261.83
Tctal changes in unmealized appeeaation (depreciation) 269 106 225 0a

Pl inrease (decrease) in ned assets as a result of operations 262 426 023,02

Met przets at the end of the financial year B DHD 637 256.08

Changes in the Number of Shares outstanding

1.B2018-31.7.205

CQass F-ate
Purmber of shares cutstanding atthe beginreng of the financial year 131018 465.5570
Paurnber of shares sswed B 732 072 5500
Purnber of shares mdeemned -5 557 419,9450
Mumber of sharet outetanding at the end of the financial year 14 193 122 2020
anes CHF-hedged Faoe
Pumber of shares cutstanding at the beginreng of the financial year 12625 1759450
Pumber of shares ssusd G974 4355030
Pumber of shares redeemed ‘5 1¥7 3745750
Mumber of shares cutstanding at the end of the financial year 14 402 237.2730
Qass EUR-hedged F-am
Pt of shares cutstanding at the beginreng of the financial year 12 039 432 7050
Paurnber of shares Bsued 8875 050.1100
Purnber of shares medesmed -5 111 B&8.0450
Number of shares cutstanding at the end of the financial year 15 BO2 E14.7700
Oass JF¥-hedged F-am
rumber of shares cutstanding at the beginring of the financial year CLOG0D
Purnter of shares sswed 77 455.0000
purmter of shares redeemed L0000
Number of shares cutstanding at the end of the financial year T7 4550000
Onss SG0-hedged Faaoc
Puriber of shares cutitandng al the beginreng of the hnancil year 132 551.0000
Pumter of shares siwed 117 856.0000
Paurmber of shares redeemed S 2770000
Mumber of shares cutstanding at the end of the financial year 160 540.0000
Onss F-UKdist
pasnber of shares cutstanding at the beginreng of the financial year 4563 J94 TST0
Purnber of shares iewed 513 2238830
Purmber of shares medeemed 142 104, TES0
Number of shares cutstanding at the end of the financial year B34 4713, ERDD
COnss CHF-hedged FUKdist
Purnber of shares cutstanding at the beginreng of the financal year 384 B73.0000
bt of shares ssued 244 3010690
Paurnber of shares redeemed -240 752,06590
Mumber of sharet cutstanding at the end of the financial year JHR 422 0000
Onts EUR-hedged F-UKdist
Purmter of shares cutstanding at the beginreng of the financial year 85 508.1810
Purmiber of shares swed 132 139880
Pumber of shares redeemed =122 675.0000
mumber of shares cutstanding at the end of the financial year 355 54,0000
Onse GEP-hedged F-UKdiet
Murnber of shares cutstanding at the beginreng of the financial year BO6 1313190
Pt of shares ssued 411 919,9300
et of shares mdeemed -244 5326320
Number of shares cutstanding at the end of the financial year T3 5185570
Annual Distribution’

Multi Manager Access | - Emerging Markets Debt Ext-Dats Pay-Durte Currency Amount per share
FUgst 16.8.2018 218208 LED 4.96
Ors-hirdged F-LECdist 68308 218208 CHF 474
EuUR-hedged F-Udst 16.8.2018 2808 ELIR 4,73
GEP-hedged F-LKdst 16.8.2008 2182008 GBF 5.00
* o e §

PuHi Manager Aocess 1 = Emenging Markets Detd
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Multi Manager Access Il - Emerging Markets Debt

Three-year comparison

Dot 15N 37,2019 3728 3Lram7
el assets in USD B 083 637 256.08 4860 620 178.24 3951 608 68351
Oass F-ace LU E5 359996
Shares oulstanding 14 193 122 2020 13018 4695970 10 67 3 939.5500
Pl agset vialue per shire in USD 134.28 122.15 121.90
kgue and redemplon phce per share in USD® 134.28 122.25 121.90
COass CHF-hedged F-ace LUOSESS00083
Thares culstanding 14 407 7382130 12675 1755450 10423 253.2190
Ml assed value per share in CHF 1115 112459 115.60
bssue and redernpton pooe per share in CHF' 1415 12459 115,60
Onsz EUR-hedged F-ace LLOGESA001 66
Shares cuistanding 15 BOZ 814, 7700 12039 432 7050 a §74 932 930
Med assel value per share in EUR 12212 11539 118.0%
I and redermplion pace per share n ELR! 12212 115.3% 118.05
Oass PY-hedged Facct LU 745433855
Shares calstanding 77 455.0000
Pl assed value per share in JPY 10 399
Isgue and redemplon proe per shang n JPY 10 3349
Qass SGD-hedged F-act LUDIESA003 23
Shared culitanding 160 5400000 132 951,0000 93 515,0000
Melasset value per share in $G0 13257 121.73 122
Issue and redemption pace per shane n 560 13257 121.713 1221
Qass FUkdist LUOG B5a005 56
thares oulstanding 834 413.8800 453 294, 7570 123 188.7630
P ass et valul per share in LSD 107.53 102.97 107.76
e and redernpieon poce per share m USDY 10r53 102,97 107,76
Cass CHF-hedged F-URdist LUDSESA006 7S
Shares culflanding 388 422.0000 384 870000 230804, 7470
Melasset value per share in CHF ha 7 95,493 10350
Issue and redemption pace per share i CHE a7 95,93 103.50
Oass EUR-hedged FUKdist LUOSESa00752
Shares ourstanding 395 5740000 285 504.1810 186 8931960
Bl agset vialue per share in ELUR o187 96.93 103,82
kg and redermplbon phos per thang @ ELR! qra? 96.93 103,82
Oass GEP-hedged F-Ukdist LUOSESA0091S
Shares oulftanding T13 5185510 BOE 1303190 386 8537300
Pet asiet value per share in GBP oz.92 100.56 10587
Issue and redempleon poce per share n GBF' Toa2 100,56 10687
¥ Ly n |
# Rt WAV B 5 2500
Performance
Currency 2B/ 20 2017208 20652017
(agg F-ace s 94 0.3% BLS%
Chass CHF-Twediged F-acc CHF 5.9% -2.7% 4.0%
Clags EUR-hiedged F-acc EUR b.4% -4.3% 4.5%
(Jass Jr-hedged F-acc! By . . .
Oass S60-hedged F-acc 560 8.9%% -0.5% b1
lass Fukdist usD 9.8% 0.3% b.5%
Class CHF-hed ged F4Uwdist CHF 5.9% <2 7% 9%
Class ELA-hedged F-Ukdig ELR B.3% -2.3% 45%
Class GBEP-hadged F-L it GBP TB% -1.3% 5.5%
" D b i T W U B e i o U o b e P e e e Lo
i e A R oAl o D 0 [ e R ALE
Tha pe fon manos daia doaen mot ks sccown of any commimiom ind oo < haeed whse 1utncsbing §ad secdesming 1 fm e
Tha oo o mam dinlin vepor o, aedied.
Tro bl of 76l P o e o i 1
Ml Panager Soces I = Emenging Markets Debl
Annual Report as of 31 July 3G
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Structure of the Securities Portfolio

Geographical Breakdewn 2t 8 % of net Astets
e oo

Caymnan [ghands

Indenida

Codombna

Brtzzh Virgin | dands
Russian Federation (05
United Kangdom

India

Fanama
Eazakhstan
Azerbai
Lniled States
Rosmianta
Ghana
Malaysz
Petry Coasl
Guatmala
Orman
Smgapere
Saudi Arabia
Bumism
Angola
FParagua
Lebanon
Bahran
Hungary
Maurtivs
Sapftiy
Pongodia
Creatia
Costanca
Flenyr
VEnBIuEa
Bl Salvador
Philipgines
Honduras
Seebia
Inelard
South Korea
Lrnugiss

PuHi Manager Aocess 1 = Emenging Markets Detd
sonual Report as of 31 July 2019

Thie notes ame an irtegral part of the financial statermnents.
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Geographical Breakdown as a % of net assets jcont)
Polind 06
Beliva 005
Supranationals 005
ivtarshall islands (.04
fraq 004
Jordan 004
Tajikistan .03
Papua New Guanea 003
Arnia o3
ety 003
Vietnam 0.3
el [EAeE ]
Curacag .02
Total 3N
Ercnemic Breakdown as 8 % of net assets
‘Countries & central governments 4265
Fnance & holding companies 11.56
Fetroleum 9.08
Banlks & credil msiiutions 8.5
Emeroy & waler wpply 337
Chernigals 1.87
Traffic & transportation 1.83
Telecommunmations in
feal Estate 1.64
Itining, coal & steel 144
iorigage & funding institutions 1,13
food & soft dnnks 055
Buildng industry & matenals .96
Hon-femous metals 0.8%
Cantons, fedenml fuates 064
Frecious mitals & stones 061
IMigcelangous races 054
Pharmaceutcaly, cosmetics & meticll preducts 0.53
Blectncal dewices & components .51
Ledgng, catenng & lesure L]
Supranational crganistons Gab
Insurance 032
Iviscellaneous undasa fied companies .30
Graphic desagn, publkshing & media 0.28
Formsiry, paper & pulp products 024
Fvestmiend Tunds &2
Tobacco & alcohol 09
Retail trade, department slones L6
IMécharcal engnesnng & indusirial eguipment 0I5
Aercaprace industry 005
Pulblic, non-profil mstiutons 005
IMiscelianeous consumer goods 0.05
Computer hamware & network equipment prowders 005
Iternet, software & I services 0.04
Migcellanecus trading companies 003
Prographic & optcs 002
Textiles, garments & leather goods 0.0z
Biotechnology 0.0
Total Bn
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Statement of Net Assets

usD
Astets n.rms
Irvestments in seouritees, oost 4943 402 940 26
Irvestments in seourites, unmealized appreoation (depredation) 127 863 861 86
Total Fvestments in securnties (Note 1) 5071 276 80212
Cash at banks, deposls on demend and deposn accounts 106 776 DBL.05
Recemvabie on wdunties saes (Nl 1) 24 pazamn
Recenabie on ubinplions 10104 122,29
Interes] recenvabie on securies 45 256 281,50
Criher receivabdes 2010270
Unrealzed gain foss) on finanoal futures (Mote 1} 504 595.83
Unrealmed gain foss) on forward foresgn exchange contracts (Mote 1) -11438511.25
Tortal Asoets 5 246 548 639,35
Liabilities
Banik overdraft Al 855,03
Crher short-term Rablites (Manging) <439 059.99
Payable on seounties purchases (Mole 1} -21 545 09367
Payable on medemptions -2 193 579.79
Pronasions for flat fee (Pote 23 -2 276 346 69
Provsons for 1aee & abonnement (Note 3) -43 47165
Proisions for other commssions and fees Mote 2} -181 21695
fotal provisions 2471 535.29
Total Liabilities <26 650 128,77
Met assets at the end of the finandal year 5219 858 520.58
Statement of Operations

usD
Income 1.8.2018-31.7.2015
IFtefedl on hguid asies 122041555
Interest on seunties 171 8952 472.39
Cwadends I 92946
Tetal Inceme 173 204 B11.40
Expentes
Fat fek Mote 2} -24 BOZ 803,10
Faoee ' abonnensent (Note 3) 483 427,40
Irteresl on bank cverdrafy 137 Baa.24
Ciher commissions and fees (Note 2) 216 335.28
Total expenses -25 440 310.02
Met incorme (losg) on investments 147 764 501.38
Healized gain (loss) [Nete 1)
Aeahized gain (odsh on markel-poced secumties without options -22 119 761,88
Agalized gain (loss) on peld-evaluated secunties and money market infruments 75 631.05
Realized gain (kossh on financial futures -1 7040400
Realized gain (loss) on fonsard foreign eedhange contracts -141 439 766.29
Aealized gain (Ress) on foeign exchange -1.493 160,04
Total realized gein (loss) 166 64T 461.16
et realized gain (loss) of the finandal year ~18 BB2 559,78
changes in unrealized appreciation (depredation) (Note 1)
Unrealzed sppreciation (depriciation} on markel-prced seourities without oplions 244 460 142,04
Unrealized appoeciaton (Sepreciation} on yied-evaluated securities and money markel insturments 3 .51
Unrealzed sppreciabon (depreciation} on finanaal futumes 1411161.98
Uneealzed sppreciaton (depred iation]} on forsarnd forsopn mehange conlracls -14 877 921,78
Total changes in unrealized apprediation (depredation) 230 996 480,75
Met increase (decrease) In net assets as # result of operations 212 113 520.97
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Statement of Changes in Net Assets

uUsD

1.8.2008-31.7.2015

Melassets at the beginning of the finanoal year 4 B34 064 365.96
Subsoriptions 1418154 823.08
Redempions +1 (438 254 7O7.H

Tetal ned subderiptions (rediemplions) 329 300 02517

Cradend paud 5219 39052
Pl incom e (o5} on mestments 14T TE4 B0, 38
Eeqal redized gain (oss) GG BT 46116
Tctal changes in unmealized appeeaation (depreciation) 230 936 480 75

Pl inrease (decrease) in el assets as a result of operations 212 113 52097

Met przets at the end of the financial year 5 219 858 520.58

Changes in the Number of Shares outstanding

1.B2018-31.7.205

CQass F-ate
Purmber of shares cutstanding atthe beginreng of the financial year 14919 585, 1850
Paurnber of shares sswed 3449 309.1630
Purnber of shares mdeemned -3 B3 447,3260
Mumber of sharet outetanding at the end of the financial year 14 765 747.6220
anes CHF-hedged Faoe
Pumber of shares cutstanding at the beginreng of the financial year 9551 0A7.5750
Pumber of shares ssued 1 856 5a5.41T0
Pumber of shares redeemed -2 138 £38.8000
Mumber of shares cutstanding at the end of the financial year 9279 044.1510
Qass EUR-hedged F-am
Pt of shares cutstanding at the beginrng of the financial year 11 185 71,3790
Paurnber of shares Bsued 5 321 340, 7700
Murnber of shares redeermed -2 DG 021 A0S0
HNumber of shares outstanding at the end of the financial year 13 BB1 B3, 7450
Oass JF¥-hedged F-am
rumber of shares cutstanding at the beginring of the financial year CLOGC0
Purnber of shares sswed £78 7170000
puwrnber of shares redeemed 00000
Number of shares cutstanding atthe end of the financial year 278 717.0000
Oass FUKdist
Buriber of shared cutftandng al the beginrmng of the fnancial year T4 395.8520
Purnbés of shares siued 233 53r.8460
Paurnber of shares redeemed <33 B77.6160
Mumber of shares cutstanding at the end of the financial year 1014 056.0840
Oass CHF-hedged F-UKdist
pasnber of shares cutstanding at the beginreng of the financial year 245 120,0000
Purnber of shares maued 31 B40.0000
Purnber of shares redeemed -42 7150000
Number of shares cutstanding at the end of the financial year 238 7850000
Cass EUR-hedged F-UKdist
Pt of shares cutstancing at the beginreng of the financoal year 240 1a0.2250
bt of shares ssued 35 #5h, FH0
Paurnber of shares medeemed -45 439 8230
Mumber of sharet cutstanding at the end of the financial year 230 6471920
Onss GEP-hedged F-UKdist
Purmter of shares cutstanding at the beginreng of the financial year 02 6536100
Purmiber of shares swed 279 Ea7 5140
Pumber of shares redeemed <162 995 9690
mumber of shares cutstanding at the end of the financial year B15 3051550
Annual Distribution®

Rulti Manager Access |l = LS pulti Credit Ex-Date Pay-Darte Curmrency Amount per share
F-Li st 16.8.2018 218208 uso 2.54
CHF-hedged FLdist 16.8.2018 218208 CHF 2.84
EUR-hedged FLUidst 16.8.2018 218208 ELIR 2.85
GAP-hedped FLUK st WhB.208 218208 GBF 293
L

PuHi Manager socess 11 = LIS Muk Credit
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Multi Manager Access I - US Multi Credit

Three-year comparison

Darte 15N NG n.rms nrm7
el assets in LUSD 5 219 &58 52058 4 B4 (64 365.96 400G 760 877.51
Qe F-ace LUO3 13364738
Shares oulstanding 14 765 747 620 14 919 945, 7850 13 139 6933440
Pl agset value per shire in USD 15044 133,13 140,30
kgue and redemplon phce per share in USD® 15044 139,19 140,30
COass CHF-hedged F-ace LU0 133649458
Thares culstanding 920481910 9551 0375150 8118 %05.5380
Ml assed value per share in CHF 11495 115.04 119.43
bssue and redernpton pooe per share in CHF' 11496 115,04 11943
Onsz EUR-hedged F-ace LLD3 13363920
%hares cuistanding 13 881 B3, 7450 11 166 3713790 8 350 898.2050
Med asset value per share in EUR 103.07 98.39 101,66
e and redermplon pace per share in ELR! 103.07 93.39 101.66
Oass PY-hedged Facct LU 745433972
Thares culstanding 218 117.0000
Pl assed value per share in JPY 10183
Isgue and redemplon prce per shang n JPY 10183
Oass F-UKdist LU 3842 74938
Shared culitanding 1074 056.0840 714 3958540 A2F 6753230
Melasset value per share in LSD W58 10025 103.82
Issue and redemption pace per shane n USD® 1518 10025 103.82
Qass CHF-hedged F-UKdist LUN3I63543370
thares oulstanding 238 Fa5.0000 2449 712000000 156 150.0000
Bl agsed value pir share in CHF 96.29 95.18 1043
Issue and redempton pocoe per share m CHF' 06,29 95,18 10148
Oass EUR-hedged F-Ukdist LU3842747 71
Shares culflanding 2306470920 $40 280.2250 174 4193800
Melasset value per share in EUR 4730 95.75 101 .46
Issue and redemption pace per share n ELR' Gra0 95.75 101 446
Oass GEP-hedged FUKdist LU D03D0ARES
Shares ourstanding 819 3051550 T2 6536100 522 5821400
Bl asset vialue per share in GBP 3.9 ar.03 n.ar
kg and redermplon phos per thang n GEM 5391 ar.03 101,87
* b i |
P limi WA 14 % 200G
Performance
Currency ARG 2017 2ME 20761207
Jass Fracx uso B1% -0.B% 1.3%
Oass CHF-hedged F-act CHF 4.3% =3.7% =1.1%
Cags BUA-hedged F-ace EUR a 8% -3.21% 05%
Class JPY-hecoid F-acc" Fy c 5 -
Clags F-Uedia UsD a.1% -0.8% 1.3%
Class CHF-hedged F-UBdst CHF 4.3% A% 118
Clags ELR-hiedged F-UKdia EUR 4.7% -3.2% -0.5%
Tass GEP-hedged F-URdSL Gaf 6% =2.3% 3%
F Dk i e oo hoere s U s Ao i o L cabeolin s ol i e sesle m v it bl
annta'mdm;m ke ;;:‘::ﬂ::ﬂ:ﬂ'l-ﬂﬂ A O £ e P B ) R A
oot a3 v rwie ol L v ey ok ]
The sablund hm nobehnart
Mt Manager Access B = US Mul Credil
Annual Report as of 31 July 3G
100 Thie molies are an integral pan of the finano al salements
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Structure of the Securities Portfolio

Geographical Breakdewn 2t 8 % of net astets
United States
Unitird Kingdom
Canada

The Nethed inds
Irglard

Bpan

Chyman Iskands
France

China

Alstraia

PuHi Manager socess 11 = LS Muk Credit
sonual Report as of 31 July 2019

Thie notes ame an irtegral part of the financial statermnents.

Economic Breakdown asa % of net assets
Bariks & credit metiutions

Financ e & holding companies

Energy & waler supply

Fharmaceuticals, cogmebos & medical produds
Real Egtate

Fetrol eum

Tedecom munications

Countngs & central govimmints

Ingranie

Food & sof drinks

Healhcare & social services

Intermel, software & IT services

heorigage & funding instlitluions

Graphic design, publishng & media

Computer hardware & nebeork equipment providers

Traffic & transportafion

Retail trate, separiment stoms.
Biobechnclogy

Tebsaeon & aloohod

Elgeincal diviogs & compontnls
Ledging, catering & bisre
hicelineous seraces

Chemicals

Electronics & semicondudion
Vehides

ABospat industry

MisCeliaribous Consumer goods
irvestrnent funds

Fubs, non-prodit instiutions
WMiscelareous unclassihied companies
Buiilehing ndustry & matenals
Agricutture & fishery
Environmental services & necyding
hechanical engineermg & industnal equipment
Fovesiry, paper & pulp products
Canons, federal states

Frecious metals & stones
Packaging industry

MEsCERanEOUS trading companmies
harng, coal & el

Catie & municpal authomiss
Varicus capal goods

Total
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Statement of Net Assets

usDb
Astets ERRA L]
Irvestments in seouritees, oost 4 AR GRS T15.69
Irvestments in seourites, unmealized appreoation (depredation) 14819 809 66
Total Fvestments in secunties (Note 1) 4 303 806 535.35
Cath at banks, depodns on demand and depod aceounts 202 131 304,44
Receivabie on setunlies sales (Mot 1) 13 624 223.52
Recenabie on subscrplions 51507219
Interes] recenvabie on securies B2 94607715
Criher receivabdes 1.35
Unrealzed gain foss) on finanoal futures (Mote 1} 12 166 562.23
Unrealzed gain foss) on forward foresgn exchange contracts (Mote 1) -1 292 924 79
Lnrealized gain foss) on sweps (Note 1} 328 Tha 80
Total Assets 4 558 BE8 147.24
Liabilities
Bank overdrafl 1321 27091
Crher shoft-terrn babsh es (Margins) -1 14547894
Payable on seounties purchases (Note 1} B TIT 95779
Payable on medemptions -5 (43 32410
Provsons for flat fee (MNote 2) <2 447 473.63
Provsions for taoe & abonnement (Note 3) -37 373,55
Prowsions for other commissions and fees Note 2} 198 564 54
Botal prowisions -2 724 DAl T2
Total Liabilities <1 062 07246
Net actets ot the end of the financal year 4 507 B26 07478
Statement of Operations

usD
Income 1.8.2018-31.7.20M%
Interest on bguid assets 2268 021.24
Interest on securities 219 775 X187
Interest received on swaps (Nole 1) 2122 003.02
Dradends 14 4049.33
Caher income (Mote 4} 6023 855,36
Total intome 230 203 581.82
Expenses
Interest paid on swaps (Mote 1) S50 549.73
Flal fee (MNote 2} <27 331 87394
T2 O abonnement (Note 3) 440 34,08
Iriterest on bank cverdraft 381 196,62
Caher commisaong and fees (Mot 2) -240 064.58
Total expenses ~25 353 B67.95
Net income (loss) on investments 200 849 613,87
Realized gain [loss) (Nete 1)
Aealized gain (foss) on market-piced secunties without options -15 365 309.08
Fealized gain (ioss) on yweld-evaiuated seourities and money market inginsments 105 751.77
Aesihized gain (ess) on Snancial fitures 19 948 102.06
Aealized gain (loss) on eptons, fulues-stied -13 39277
Aealized gain (oss) on foneard foegn eedhange contracts 17 10 2345
Aeahzed gain (lods) on swaps S08 11744
Aialized gain (loss) on fomign exchange -8 595 145.61
Tertal renlized gain (o] -112 898 468.52
et realized gain (loss) of the financial year B7 951 145.35
thanges in unrealized apprecintion [depredation) (Note 1)
Unrealized appreciation (depreciation} on marked-priced seourities without options Ta 094 82220
Unrealized appreciation {depreciation} on vield-evaluated securities and money markel instruments 20 543.97
Unrealzed appreciation (depreciation] on finanoal futures 13 a0 09899
e e sppeeciation (Seprecianon) on fonsand formgn erhange coniracts -5 345 860,62
Unredhzpd spprecialion (Sepriciation} on Swaps -1811 409,16
Total changes in unrealized appreciption (depredation) 20 798 195,38
Net increase ([decrease) In net assets as a result of operations 108 745 340.73

= Al 39 by DO £k prerunia e i colaisol = e cousiemedly BNP Pinibes ko0 0n amoanl o USO 003 000 00 aad Jockiek Odataale ladin i o U101 1ed 000 00
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Statement of Changes in Net Assets

usD

1.82018-31.7.215

Melassets at the beginning of the finanoal year 33 09691428
Subsoriptions 1826 B39 499.97
Redempions -B1F 481 531.44

Batal ne subsanplions inedemplions) 1014 407 963 47

Deadend paud 6428 148,63
Mgl incomé (o} on mesiments MO0 B9 61387
Betal redized gain (o) 112 838 468, 52
Tctal changes in unmealized appeeaation (depreciation) 20798 195,38

M inorease (deoreasel in ned assets as a result of operabons 108 745 340,73

Met pzets at the end of the financial year 4 507 826 074.78

Changes in the Number of Shares outstanding

182018317205

Qass F-atx
Purmber of shares cutstanding atthe beginreng of the financial year 9 338 538.8570
Paurnber of shares sswed 4 345 4789700
Pt of shares mdeemed -2 #39 939,0830
Mumber of sharet cutetanding at the end of the financial year 11 444 OFE. 7390
anes CHF-hedeged F-aoe
Pumber of shares cutstanding at the beginreng of the financial year 8937 827.8530
Pumber of shares ssued 3543 552000
Pumber of shares redeemed -2 DBT 8861120
Mumber of shares cutstanding at the end of the financial year 10 753 533.7620
Qass EUR-hedged F-am
Pt of shares cutstanding at the beginreng of the financial year BB7Z 052, 7330
Paurnber of shares Bsued 5 719 #56,9140
Purnber of shares mdesmed -2 103 4364100
HNumber of shares outstanding at the end of the financial year 12 288 4332370
Oass JF¥-hedged F-am
rurmber of shares outstanding at the beginrang of the financial year CLOGCD
Purnber of shares sswed 77 5. D000
purmber of shares redeemed 00000
Number of shares cutstanding at the end of the financial year T7 B4, 0000
Onss SG0-hedged Faacc
Puriber of shared cutitandng al1he beginneng of the financil year 43 814.0000
Purmter of shares siwed 54 822.0000
Paurnber of shares redeemed «2d B35.0000
Mumber of shares cutstanding at the end of the financial year 73 B0N.0000
Onss F-UKdist
pasnber of shares cutstanding at the beginnang of the financial year 352 172.7860
Purnber of shares meued 218031, 8830
Purmber of shares medesmed 122 51 7.0000
Number of shares cutstanding at the end of the financial year a47 BRT.ES4D
COass CHF-hedged FUKdist
Pt of shares cutstanding at the beginreng of the financoal year 163 2400000
purnber of shares ssued 128 1104380
Paurnber of shares medeemed -F2 #20,0000
Mumber of sharet cutstanding at the end of the financial year 223 531.4280
Onts EUR-hedged F-UKdist
Purnber of shares cutstanding at the beginreng of the financial year 134 320,000
Purmiber of shares sswed 96 1709520
Pumber of shares redeemed <30 1110000
Mumber of shares cutstanding at the end of the financial year 200 3800000
Onse GEP-hedged FUKdiet
Purnber of shares cutstanding at the beginreng of the financial year 457 Q4B F240
Purmber of shares ssued 314 802, 2030
Pt of shares mdeemed 106 BAZ, TIZ0
Number of shares cutstanding at the end of the financial year BB DBS. 6550
Annual Distribution’

Muilti Manager Access | - High Yield Ex-Dati Py Diirtie Cuirtenicy Ariunt per shane
F-Ueist 16.8.2018 218208 LD 515
=Pl F-LM gt Ie.8.308 21808 CHF 496
EuR-hedged F-Udst 1682018 2182018 ELIR 5.010
GEPF-hedged F-LKds 16.8.2018 21828 GQBF 519
* w5

Bt Manager socess 11 = High vield
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Multi Manager Access 11 - High Yield

Three-year comparison

Darte 15N NG n.rane n.ramiy
el assets in LUSD 4507 2607478 33 096 M4 3 202 GAT 68290
Qe F-ace LU 384275315
Shares oulstanding 11 444 078, 7350 93385388570 8919 728.0640
Pl assel value per share in LSO 14670 e 115,38
ke and redempton phce per share in USD® 12670 118.11 115.38
CQass CHF-hedged Face LU 344275075
Thares culstanding 10793 533, h620 B93Y 8278530 B Frg AT IR0
Melasiet value per sharé in CHP 115.38 111.36 1z.m
Issue and regemnpbon proe per share in CHF' 115,38 1136 112,01
Onsx EUR-hedged F-ace LU 3A2 75158
Shares culstanding 12 2884332370 ABT2085 7330 7 831 352 2460
Pl assed value per share in EUR 1722 112,70 112,85
I and redermplon pace per share in ELR! 19222 (AP 112.85
Oass PY-hedged Facct LUT74%4a34154
Shares culstanding 77 Gad 0000
Pet assed value per share in J°Y 10229
Isgue and redemplon pace per shang n JPY 10329
Oass SGD-hedged F-ace LU 384275745
Shared culitanding 73 80,0000 43 3140000 47 £28.0000
Pl agsed value par share in SG0 124,49 116,94 15,00
Issue and redemplion pace per shane n SG00 124.4% 116.94 115.00
Qass FUkdist LUN 3442 75406
thares oulstanding dd7 BB7 A0 352 172 T860 278 346.7330
Met assel value per share in USD 11136 108.96 113.97
Issug and redemplon pace per share m USD? 111.36 108.96 113,87
Oass CHF-hedged F-URdist LUN363543452
Shares culftanding 22353 4280 168 240,0000 146 3550000
Ml agset value per share in CHE 100,35 10241 110686
Issue and regempton pce per share i CHE 10395 10241 11064
Oass EUR-hedged FUKdist LUN384275232
Thares ourstanding 200 3800000 134 3200080 1039 945 3690
el assed value per share in BUR 1262 WATh 111.42
gue dnd regermplon phos per thang = ELR! 10262 103,70 11142
Oass GEP-hedged F-Ukdist LU 3442 TS6EY
Shares oulftanding G54 0856950 A57 B 1240 307 013.0880
Pet asset value per share in GBP 10686 106.66 112,16
Issue and redempleon poce per share n GBF 10686 106.66 112,76
* Gt i 1
# it WAV B 5 2580
Performance
Currency ANBTNG FORFEFL ] FO LT
Clagg F-act UsD T 3% 1A%, 10.9%
Class CHF-Twdiged F-ace CHF 3.6% -0L6% B3%
Clags EUR-hedged F-acc EUR 4.0% -0.1% 3.9%
Clags JPY-hardged F-acc! Y F T =
Oass 5G0-hedged F-acc SG0D 6.5% 1.7% 105%
lass Fukdist usD I.3% 1A% 10:59%:
Class CHF-hed ged FURdist CHF I6% <0.6% B3%
ass EUR-hedged F-UKdist ELR 4 0% 2% B9%
Clags GEP-hahgied F-LAdSL GEP 5.3% E8% 0.9%
" D b i 1 M U B o i o U o b e e e s e a b
i T P B R ol o D 0 [ e AL
Tha pe fon manos daia doaen rot ks sccoen of iy commimiom ind oo < haeed whse 1utncsbing ad secdesming 1 fm e
Tha oo dhoe macm ditlin vepor ool aeslied.
T bl il R 0 el g 1
htuilte Bdan ager Socess | =High Yield
Annual Report as of 31 July 3G
(=] Thie molies are an integral pan of the finano al salements
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Structure of the Securities Portfolio

Geographical Breakdewn 2t a % of net astets
United States

T Bgthed dnds

France

Lumemibourg

Gerrnany

Canada

Lnited Kngdom

Maky

Spain

Ireland

Sweden
Cayman lsiands
Cenmark

Japan

Finland

Fapitra
Sapstraia
Belgium

Crech Republic
Portuga

Bodena oo

Jersey

Bermuda
Swaireriand
[

United Araks Ernirates
Huni

Ide gfaar?rm
Aomania

rwenia

Guernsey

Afgenting

Bahamas

Rraca

Feng Kong

Botzh Viegin | dands
s

Total

Pt Manager socess 11 = High vield
sanual Report as of 31 July 2019

Thie notes ame an irtegral part of the financial statermnents.
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Economic Breakdown as a % of net assets
Hnance & hnlding oMy
TeleCommsraca ticns

Banks & credil mstiutaons

Fetroleun

Healthcare & sodal serves
inlemed, software & IT services
Energy & waler supply
Fgal Estate
Pharmaceutzals, cosmetics & medical products
IMiscelangous seraed
Lodgng, calenng & leisure
Chernicals
Buildng industry & materials
echanical engneenng & indusinal equipment
Fackaging industry
fFood & soft dnnks
MiscRian ous Consumer goods
Vehaes
Trafhic & vandportatasn
Miring, coal & stegd
Insurance
Electncal devces & compongnis
Felail trade, department siores
Forestry, paper & pulp products
Electronics & semiconductons
PREOERACE sty

hamware & network equipment providers
‘Graphic desagn, publshing & media
Miscolaneous undasa fied companies
Agricufune & fighery
Tesdtiles, gammaerits & leather goods
Emaronmental seraces & recyding
Tobadoo & aloohel
IMortgage & funding institutions
Btechnology
Frecious metals & stones
INon-femous metals
Vanous capiial goods
Rubber & tymes
invgstnent funds
Countries & central governments
iscsaneous 'I.l‘ﬂni CENTHRRANIES
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Notes to the Financial Statements

Note 1 - Summary of significant accounting
Policies

The financial statements have been prepared in accor
dance with the generally accepted accounting principles
for investment funds in Luxembourg. The significant
accounting policies are summarised as follows:

a) Calcudation of the Net Asset Value

The net asset value per share of any share class is
expressed in the reference currency of the share class
concerned and calculated on every business day
fthe "Valuation Day*). The net asset value per share is
calculated by dhading the overall total net assets of the
sub-fund attributable to each share class by the number of
shares issued in the particular share class of the sub-fund.

In this context, "business day" refers to the normal bank
business days {l.e. each day on which banks are open
during normal business hours) in Luxembourg, with the
exception of individual, non-statutory rest days as well as
days on which exchanges in the main countries in which
a sub-fund invests are closed or 50% or more sub-fund
investments cannot be adeguately valued.

The percentage of the net asset value which is attribut-
able 1o each respective share class of a sub-fund is deter
mined by the ratio of the shanes issued in each shane class
1o the total number of shares issued in the sub-fund, and
will change each time shares are issued or redeemed.

If the total subscriptions or redemptions affecting all the
share classes of a sub-fund on a single Dealing Day result
in a net capital inflow or outflow, the net assetvalue of the
share classes of the sub-fund on the relevant Dealing Day
may be adjusted (Single Swing Pricing, “35P"}. The max-
mum adjustment amounts 1o 1% of the net asset value.
Estimated transaction costs and tax charges that may
be incurred by the sub-fund as well as the estimated
bidfoffer spread of the assets in which the Company
invests may be taken into account. The adjustment leads
1o an increase in net asset value in case of net capital
inflow in the affected sub-fund. It results in a reduction
af net asset value in case of net capital outflow in the
affected sub-fund,

b} Vatuatron principles

— Securities, denvatives and other investments listed
on a stock exchange are valued at the last known
market price. If the same secunty, derivatve or other
investment 15 quoted on several stock exchanges, the
last available guotation on the stock exchange that
represents the major market for this investment wall
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apply. In the case of secunties, dervatves and other
investments little traded on a stock exchange and for
which a secondary market among securries traders
exists with pricing in line with the market, the
Company may value these secunties, derivatives and
ather investments based on these prices.

Securities, denvatives and other investments that are
nat listed on a stock exchange, but which are traded
on another requlated market which is recognised,
open to the public and operates in a due and orderly
fashion, are valued at the last availlable price on this
market.

— Securities, derivatives and other investments that are
not listed on a stock exchange or traded on another
regulated market, and for which no appropriate price
can be obtained, wil be valued by the Company
according 1o other principles chosen by it in good faith
on the basis of the likely sales prices.

— The valuation of derivatives, which are not listed on a
stock exchange {OTC denvatives), takes place by refer-
ence 1o independent pricing sources. In case only one
independent pricing source of a dervative is available,
the plausitelity of the valuation price obtained will be
verfied by means of methods of calculaton recog-
nised by the Company, based on the market value of
the underhing instrument from which the derivative
i5 derved.

— Shares of other UCITS andfor other UCk will be valued
at their last net asset value.

— For money market instruments, the valuation price will

be gradually adjusted 1o the redemption price, based
on the net acguisition price and retaining the ensu-
ing yield. In the event of a significant change in mar-
ket conditions, the basis for the valuation of different
investments will be brought into line with the new
market yields.
For sub-funds that predominantly invest in money
market instruments, securities with a residual maturity
of less than 12 months are valued in accordance with
the guidelines for money market instruments,

- Securities and other investments that are denominated
in a currency other than the currency of account of the
relevant sub-fund and which are not hedged by means
of currency transactions are valued at the middle
currency rate (midway between the bid and offer rate)
obtained from external price providers.

- Time deposits and fiduoary investments are valued at
their nominal value plus accumulated interest,

— The value of swap transactions is calculated by an
external service provider and a second independent
valuation 15 made available by another external service
provider. The calculation s based on the net present
value of all cash flows, both inflows and outflows,
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In some specific cases, internal calculations based on
models and market data available from Bloomberg
andfor broker statement valuations may be used. The
valuation methods depend an the respective security
and are determined pursuant to the UBS Valuation
Policy.

= For sub-funds that predominantly invest in money
market instruments, interest income earned by
sub-funds up to and induding the second valuation
date following the wvaluation date concerred is
included in the valuation of the assets of the
sub-funds concerned. The Net Asset Value per share
on a gven valuation date therefore includes projected
interest earnings as at two valuation days hence.

In circumstances where the interests of the Company
or its shareholders so justify {avoudance of market tim-
ing practices, for example), the Directors may take
any appropriate measures, such as applying a fair
value pricing methodology to adjust the value of the
Company’s assets.

The Company 15 authorized to apply other generally rec-
ognized and audttable valuation critena chosen in good
faith in order to achieve an appropriate valuation of the
Net Asset Value if, due to extraordinary circumstances, a
valuation in accordance with the abave-mentioned requ-
lations proves to be unfeasible or naccurate,

In the case of extracrdinary cincumstances, additsonal
valuations, which will affect the prices of the shares 1o
be subsequently issued or redeemed, may be camed out
within one Valuation Day.

¢} Valvation of forward foreign exchange contracts

The unrealized gain {loss) of outstanding forward foreign
exchange contracts is valued on the basis of the forward
exchange rates prevailing at valuation date,

d} Valuaton of financal futures contracts

Financial futures contracts are valued based on the lat-
est available published price applicable on the valuation
date. Realized gains and losses and the changes in unre-
alzed gains and |osses are recorded in the statement of
operations. The realized gains and losses are calculated
in accordance with the FIFC method, i.e. the first con-
tracts acquired are regarded as the first 1o be sold.

&) Met realized gains (losses) on sales of secuntes

The realized gains or losses on the sales of securities
are calculated on the basis of the average cost of the
securities sold.

f Valuation of options

Outstanding options traded on a requlated market
are valued on the settlement price or the last available
market price of the instuments. OTC oplions are
marked to markel based upon dally prices obtained
from Bloomberg option pricer functionalty  and
checked against third party pricing agents.
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The realized gains or losses on options and the change
in unrealized appreciation or deprecation on aptions
are diclosed in the statement of operations and in
the statement of changes in net assels respectively
under the category realized gains {losses) on options and
Unrealized appreciation {depreciationt on options.

g) Comversion of foreign currencres

Bank accounts, other net assets and the valuation of the
investments in secunties held denominated in cumrencies
other than the reference currency of the different
sub-funds are corverted at the mid dlosing spot rates on
the valuation date. Income and expenses denominated
in currencies other than the currency of the different
sub-funds are converted at the mid closing spot rates
at payment date. Gain or loss on foreign exchange s
included in the staterment of operations.

The cost of securties denominated in currencies other
than the reference currency of the different sub-funds
is converted at the mid closing spot rate on the day of
acguisition,

h} Accounting of secunties” portfoho transactions
The securities” portfolio transactions are accounted for
the bank business day following the transaction day.

1) Comburred financial statements

The combuned financial statements are expressed in
EUR. The wvarious items of the combined statement of
netl assets and the combined statement of operations
at 31 July 2019 of the investment Company are equal
to the sum of the corresponding items in the financial
statements of each sub-fund corverted into EUR.

The fallowing exchange rate was used for the conversion
of the combined financial statements as of 31 July 2019:

Exchange rate

ELR 1 = USD 1113400

) Recervable on secunities sales,

Payable on secunitres purchases

The account “Recevable on securities sales” can also
include receivables from foreign currency transactions.
The account "Fayable on secunties purchases” can also
include payables from foreign currency transactions.

k) income recogmition

Dividends, net of withholding taxes, are recognized as
income on the date upon which the relevant securities
are first listed as “ex-dwidend”. Interest income is
accrued on a daily basis.

i} Swaps

The Company may enter info interest rate swap
contracts, forward rate agreements on interest rates
swaptions and credit default swaps, if they are executed
with first-class financial institutions that specialize in
transactions of this kind.
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Changes in unrealized profits and losses are reflected
in the siatement of operations under the changes in
“Unrealized appreciation (depreciation} on swaps”,

Unrealized profits and losses include sccrued interests
payable or receivable.

Gains or losses on swaps incurred when closed-out ar
matured are recorded as “Realized gain (loss) on swaps”
in the statement of operations.

Mote 2 = Flat fee

The Company and, more specifically, its differert classes
of shares, will bear a monthly flat fee calculated on the
average net assets attributable to this share dass and
payable manthly {the “Flat Fee”) as listed below:

Multi Manager Access || Maximum Hat Fee (p.a.)

F dass K1class PAP-Cdass Q/G-C class
= Emerging Markets Debt 1.25% i fi.ik i
= Eropean Mufti Credi 0.85% na na .
= Hemble 0.35% na na na_
—Hugh Yield 1.25% na na na
— Sustainable investng Balanced  0.70%  C.90% P AC% 0.75%
= Suftainabie Irnestng Grosth 0.75%  1.00% 1.55% 0.a0%
— Eystainable Irvestng Yield 0.65% 08k 1.25% 070%
=15 Wiyl Cridi 0.85% i .. na
Multi Manager Access |l Effective FatFee (p.a.)

F dass K1class P/P-Cdass Q/G-C class
= Ererging Markets Debt 0.76% i i i
= Eurcpean Mufi Credi 0.53% na na .
= Hemble .14% na na na_
—Hugh Yield 0.67% ni na na
— Sugtainabls Imestng Bafanced na ni 1.19% 0.50%
= Sutainabie Irnestng Growth i i 1.19% 0.53%
= Surstainable investing iesd na na 1.08% 07 %
= L15 Wiylti Credin [0.48% .3 fl.id. na

In accordance with the table above, the Flat Fee covers
the following fees, costs and expenses of the Company,
each sub-fund and class:

1. fees, costs and expenses of the Depositary;

2. fees, costs and expenses of the Admimstrative Agent;

3. fees, costs and expenses of the Management Company;

4. fees, costs and expenses of the Investment Manager
and the Cumency Manager;

E. fees, costs and expenses of the Portfolio Managers
and any delegateds) of the Portfolio Managers;

6. fees, costs and expenses in relation 1o distribution
activities relating to the shares of the Company
(including the costs and fees incurred In maintaining
registration of the Campary in foreign countries with
competent authortiesh,

Operation and administration expenses of the
Company

In addition to the fees, costs and expenses covered by the
Flat Fee, the Company bears all expenses which are oper-
ational and administrative expenses, which will include
but not be imited to:
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- all taxes which may be due on the assets and the
income of the Company {including the applicable
subscription tax};

- usual banking fees due on transactions involving
securities or other assets (including dervatives) held in
the portfolia of the Company (such fees to be included
in the acguisition price and 1o be deducted from the
selling pricel;

— the fees, expenses and all masonable out-of-pocket
expenses properly incurred by the Company;

- legal fees and expenses incurred by the Company, the
Manragement Company, the Investment Manager or the
Portiolic Managers while acting in the interests of the
shareholders (including, for the avoidance of doubt,
any legal fees and expenses relating to any re-structur-
ing of the Company or any of its sub-fundis));

- the costs of preparing, in such languages as are neces-
sary for the benefit of the shareholders (including the
benefical holders of the Shares), and distributing (but
nal printing} annual and semi-annual reports and such
other reports or documents as may be reguired under
applicable laws or regulations;

- the cost of preparing notices to the shareholders and
all costs of transactions (broker's normal commussion,
fees, taxes, etc.) connected with administration of the
Company's assets;

- charges and costs of approvals and supervision of the
Company in Luxembourg and abroad;

- costs and expenses of printing of the Articles of Incor-
poration, prospectus and annual and semi-annual
reports and of preparing andfor filing and printing
the Articles of Incorporation and all other documents
concerning the Campany (in such languages as are
necessary), including registration statements, prospec-
tuses and explanatory memoranda with all authorities
{including local secunties dealers’ assocations) having
junsdiction aver the Company or the offering of shares
of the Company;

-costs and expenses related 10 the publications of
the net asset value and the publication of notices to
inviestors;

- fees and expenses charged in connection with listing
the Company's shares on any stack exchange or regu-
lated market;

- fees and other costs for the payment of dwidends to
shareholders;

- audit fees, costs and expenses {including the fees and
expenses of the Auditory;

-fees and expenses in relation to KID production,
translation and filing to regulators.

The Company may accrue in its accounts administrative
and other expenses of a regular or recurnng nature based
on an estimated amaunt for yearly or other periods.

All costs which can be allocated accurately to individual
sub-funds andfor indmadual share classes will be charged
1o these sub-funds and classes. Costs pertaining 1o
several or alf sub-funds or dasses will be charged to the
sub-funds or classes concerned in propartion 1o their rel-
ative net asset values or on such other basis measonably
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determined by the Company or the Management
Company.

In the sub-funds that may invest in Other UCH or UCTS
under the terms of their investment policies, fees may be
incurred bath at the level of the sub-fund and at that of the
relevant target fund. The upper limit for management fees
of the 1arget fund in which the assets of such are invested
amounts to a maximum of 3%, taking into account any
trail fees. In the case of investments in units of funds
managed directly or indirectly by the Management Com-
pany itself or another company related to it by common
management or control, or by a substantial direct or indi-
rect holding, the sub-fund's making the investment may
not be charged with any of the target fund's issue or
redemption commissions. Details an the running costs of
the sub-funds can be found in the KIIDs,

The costs involved in launching new sub-funds will be
written off aver a perod of up to five years in the respec-
tive sub-funds only.

The fees, costs and expenses in relation to distribution
activities received by the Management Company and
paid to the distributor and by the distnbutor to the
sub-distributors and any intermediary in relation 1o the
distribution of shares of the Company will satisfy any
legal and regulatory restnictions and conditions apgpli-
cahble to the reception and the retention of such fees.
Subject 1o applicable legal and regulatory restrictions and
conditions, the distributor may pay retracessions 1o cover
the distnbution activities of the Company.

Mote 3 - Taxe d’'abonnement

The Coampany is subject to the Grand Duchy of
Luxembourg’s “taxe d'abonnement”, which is payable
at the end of every quarter. This tax is calculated on the
total net assets of each dlass at the end of every quarter.
The tax 15 levied at a rate of 0.05% of the total net
assets, The rate 1s reduced to 0.01% in respect of classes
reservied 1o institutional investors.

The value of the assets represented by shares held in
other Luxembourg undertakings for collective invest-
ment that already pay a “taxe d'abonnement” will be
exempted from any “taxe d'abonnement”.

MNote 4 — Other income

Other income mainly consists of income resulting from
Single Swing Pricing.

Mote 5 - Distribution

The general meeting of shareholders of the respectve

sub-funds o classes of shares shall decide, at the proposal
of the Board of Directors and after closing the annual
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accounts per sub-fund, whether and towhat extent extraor-
dinary distnbutions ane to be paid out by each sub-fund or
share, The payment of distnbutions must not esult in
the net assets of the Company falling below the mini-
mum amount of assets prescnibed by law. if a distribution
is made, payment will be effected no later than four
months after the end of the financial year.

The Board of Directors s authonsed to pay intendm
dividends and 1o suspend the payment of distributions.

Note 6 = Soft dollar arrangements

Dunng the financial year from 1 August 2018 until
31 July 2019, no “soft dollar arrangements” were
entered into on behalf of Multi Manager Access Il and
“soft dollars” amaunt 1o ml.

Note 7 - Commitments on Financdial Futures

and Swaps

Commitments on Financal Futures and Swaps per
sub-fund and respective currency as of 31 July 2019 can
be summarised as follows:

a) Finanoal Futures

Multi Manager Access Il Financial Futures Fimancial Futures
on bends on bonds
[bought] (zoid)

- Emerging Markets Dett

315 146 140.7F USD

183 137 115,06 U50

— Eurogean hMulti Credn

122 337 138.51 EUR

143 692 418,41 EUR

— High Yied 24 306 113,28 UBD 128 523 67551 UED
= LI5S Mult Credit 429 923 B6T.86 LD ZBA 021 11253 WD
Multi Manager Access i Finaneial Futures Finantial Futures
o CuITendes N CUrTENCies

(bought) (scid)

— Eurogan hMulll Credi &8 370 110,70 ELR 41045337 EUR
—High Yigd - UEsD ATE B2 BEL00 LIED

The commitments on Financal Futures on bonds or
currencies (if any) are calculated based on the market value
of the Finangal Futures (Number of contracts*notional
contract size* market price of the futures).

b Swaps
Multi Manager Access | Credit default swaps Credit default swaps
Ibought) [sedd)
—Emerging Markets Debd a1 786 116,75 S0 - IS0
= Eurppean Mull Credit #1719 30290 EUR 1517 230,07 EUR
=High Yeeld 5562 125.32 U8D - LSD
Multi Manager Access |1 Swaps and ferwand Swiaps and forwand
Saps on indices swaps on indices
[bought) [scdd)
=High Yield « IS0 10 828 861.40 USD
129
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Note 8 - Total Expense Ratio (TER) Mult Manzger Arcess I Total Expensa Ratio (TER)
= Suslamable vestng ield CHF-hedged O-acc 129%

This ratio was calculated in accordance with the Swiss - Sustamable ivesting Yield EUR-hedged Qracc 1.06%

Funds & Asset Management Association (SFAMNA) - Sustainable imvesting Yield GBP-hedged Oracc 1.53%

“Guidelines on the calculation and disclosure of the TERY - Sustainable imvesting Yield S8K-hedged e 0.91%

in the current version and expresses the sum of all costs - WS Multi Credit F-ace 0.52%

and commissions charged on an ongoing basis 1o the  —UYSMulti Credit CH-hedged Facc 0.55%

et assets (operating expenses) 1aken retrospectively as a -5 Mult Credit EUR-hidged Face 0.55%

pen:enwge- Q‘f thE' net assets, = L5 Mult Credit JPY-hedged Frac D.54%
— LIS pulti Credit F-UiCdist 052%

TER for the last 12 months: =S Muli Credit CH-hedged F-UKdist 0.56%
— LIS Mt Credit EUR-hedoed F-Ukdist 0.57%

Multl Manager Access i Total Expense Ratio (TER] = U5 Multi Credit GEP-hedged FUKdist 0.55%

~ Emerging Markets Debt B-acc 0.76%

— Emerging Marizets Debt CHE-nedged F-ace 0.73%  TER for classes of shares which were active less thana 12

= Emerging Markets Debt ELR-hedged Facc 0.79%  month period are annualised.

— Energing Markets Debt JPy-hidged F-ace 0, 78%

~ Emerming Markets Debt SG0-hedged Facc 0g2%  Transaction costs and any other costs incurred in

— Emerging Markets DebtF-UKgist 0,77% connection with curency hedging are not included in

= Emenging Markets Debt CHFhedged F-LEdisL o81%  the TER.

— Enmeeging Markets Dobt EUR-hedped F-Ukdist 10,815

= Emerging Markets Debt GEF-hedged F-LKdist 0.80%

—Europpan Mutl Credil F-acg 055%  MNote 9 - Transaction costs

= Buropean Mutli Credi CHF-hedged F-acc (.58%

— Europgan Mutll Credr USD-hedged Face 058% Transaction costs include brokerage fees, stamp duty,

— European MU Cred FUK dis 0s7%  local taxes and other foreign charges if incurred during

— Eurepean Mulli Credil CHE-Ned ged F-4Uxdist 060%  the perod. Transaction fees are included in the cost of

= Eurpean Muti Credi GBFhedged F4Uxdst 0s8%  securities purchased and sold,

— ek F-acc 0,15%

~tigh ield Facr 06s%  For the financial year ended on 31 July 2019, the

~Hagh Yield CHE-hedged Face oss%  Company incumed transaction costs relating to purchase

~High Yiekd EUR:-hedged F-acc 068% orsaleofinvestments in securities and similar transactions

= High Yield JPrhedged F-ace 067%  as follows:

—Hagh Yield SGO-hedged F-acc 0.71%

~ High Yigld B dist pE6e  Mul Manager Atcess || Transaction costs

— Hgh Yield CHF-hedged F-URdist orosp  —EMEGING Markets Dt 33349568 UsD

~High Yield EUR-heded FUsdisl eri%  —Ewogean Mull Credit 175 381,65 EUR

~High Yigidl GBF-hedged FUKedisL oeos - Fleibie 7257878 USD

— Sustinabie Investng Balanced Pace 182% —High Yield 243 070. 74 USD

— Sustainabde Imesting Balanced CHF-hidged P-acc 1848 - Suslanable mvestng Balanced 27 301 .05 LD

- Sustainabie Investng Balanced EUR-hedged Pace 1818 = Sustainable mvesting Growh 15 168.10 UsD

— Sustainabie Investng Balanced SGD-hedned P-ace 1839 _Suslanable imvesiing Yidd 18 930,76 U0

= Sustainable Investing Salanced Crace 1Ge S Ml Credit 196 388.23 LD

—Sustanabie investng Balanced CHF -hidgped O-acc 1.22%

~ Sustanabis Investng Salanced EUR-hedged Crace 115, Mot all transaction costs are separately identifiable. For

—Sustainabie imestng Balanced GBF-hedsed C-ace 1,198 fried income investments, forward currency contracls

= Sustainable Ivestng Balanced SEX-hedged G-att 1o and other dervative contracts, transaction costs will be

 Sustainabis Imvesing Growth Fate snim  Included in the purchase and sale price of the investment,

= Sustaimabie Investmg Growth CHFhedged Face soos  WWhilst not separately identifiable these transaction costs

— Sustainable Imvestng Grewih ELR-hedged P-ace 7245 will be captured within the |:1Efft:| rmance of each fund.

~ Sustainabée Investing Growth SG0-hedged Pacc 1.23%

— Susgtain ki Imvestng Growth G-ace 1558

— Sustainable Investing Growth CHF-hedged O-ace Teos  Note 10 - Investment in other UATS and/or UCIs

- Sustain abi investng Growth ELR-hedget Grace 1 48%

— Sustamabie Investng Growih SEX-hedged Crace Toam A at 31 July 2019 Multi Manager Access || has invest-

— Sustainabie Investng Vi P-ace 167w ments in other UCTS andfor UCHs ("target funds"). Fees

Sustainable Imvesting Yiekd CHF-hedged Fars 1ros  May be incurred both at the level of the sub-fund and at

 Custainable Investng vitkd ELA hedged Prace 1erm  the level of the target funds. The maximum proportion

— Sustainabie Investng Yieid SG0-hedged Pace s Of management fees charged to the target funds are as

— Sustamakie Investng Yisd Qrace 1oo%  Tollows:
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Irmvestment Fund
FUND! RESPONSIBLE INVESTING-GREEN

Management fees

BONDA-LED-CARTALSATION .A0%
BRI SDG EGE -SHS -XP ALC LD

PORTFOUIO HDG-CAMTAL 0.50%
FOCURED SICAN - WORLD BAMK BOND LISD F-aCC 0. 13%
FORCUSE D SICAN » WORLD BiapE LGNG TERM

BOND LED F-a0C 0.13%
FORCUSE D SICAWLS CORPCRATE BOMND

SUSLARY USD AL 0.19%
FERMES S00G ENGAGEMENT ECLATY

FLIND-SHS-X- HEDGED US-ACC 0, 708
HERMES GLORSL EQUITY BSG FUND-FHEDGED

WS0-ACC 0.55%
ISHARES GREEN BOMD INDEX FUIND

1EsD-HECGED- LD CAF 0.21%
PARCKA FOA GLOBAL SUSTAINABLE

ECUNTY SHE-M-ELA EDINPF-C AP 10, 758
FILTET « GLOBAL ENVIRONMENTAL

OPPORTLMITIES-HJ-USD-L AP 0.72%
1S (L) ECUNTY SICAN - LONG TERRA THERIES (LSO F-2CC 0.54%
1IBS ETF « WSO SWITZERLAND 20635 LCITS AsCaP 0.20%
LIBS ETE - SLISTAINABLE DEVELOPMENT

BANE BONDYS CITS-ETF-A-ACC 0. 18%
LIBS IFL ETF PLC GLOBAL GENDER EQLLITY

LICITS ETF-LED HOG-ACE 0,30%
LIBS IRL ETF8A5C1 ACWIESG

LNIVERSAL-AHDG USD-ETF-ACC .45
LIBS IRL ETF-8ASC1 AW SOCLALLY

RESPONSBLE-A-HDG USD-ETRACC 0.AB%
RTRACEERS MSCHUSA CITS ETF DR- 1050 Cap 0008

Management fees are not apphed to holdings in Real
Estate funds.

Note 11 - Significant event during reporting period

The Swiss UBS Asset Management business was transfermed
from UBS AG to UBS Asset Management Switzerland AG,
a member of UBS Group. The transer became effective on
17 June 2019, UBS Asset Management Switzerand AG 5
a FINMA, approved asset manager of collective investment
schemes.
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Note 12 - Applicable Law, Place of Performance and
Authoritative Language

The Luxembourg District Court is the place of performance
for all legal disputes between the shareholders, the
Company and the Depositary. Luxembourg law applies.
However, in matters concerning the claims of inves-
tors from other countries, the Company andfor the
Depositary can elect to make themselves subject to the
jurisdiction of the countries in which Company shares
were bought and sold.

The English version of these financial statements s the
authoritative version and only this version was audited
from the auditor. However, in the case of Company
shares sald o investors from the ather countries in which
Company shares can be bought and sold, the Company
and the Depositary may recogrise approved transla-
tions {i.e. approved by the Company) into the languages
concerned as binding upon itself.
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Note 13 - OTC-Derivatives
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If the Company enters into OTC transactions, it may be exposed 1o risks related to the creditworthiness of the
OTC counterparties: when the Company enters into futures contracts, options and swap transactions or uses
other derivative technigues i11s subject 1o the risk that an OTC counterparty may not meet {or cannot meet) its
obligations under a specific or multiple contracts, Counterparty risk can be reduced by depositing a security, If
the Company is owed a security pursuant to an applicable agreement, such security shall be held in custody by
the Depositary in favour of the Company. Bankruptcy and insolvency events or other credit events with the OTC
counterparty, the Depositary or within their subdepositary'correspondent bank network may result in the rights
or recognition of the Company in connection with the secunty to be delayed, restnicted or even eliminated,
which would force the Company to fulfill its obligations in the framework of the OTC transaction, in spite of
any security that had previously been made available to cover any such obligation,

OTC-Derivatives*

The OTC-dervatives of the below sub-funds with no collateral have margin accounts instead.

Subfund Unrealized gain Collateral
Counterparty [lss) received
Multi Manager Access || - Emerging Markets Debt
Bark of America T 34967 LED 0.00 USD
Bardays 3 358 179.35 LED 3 330 000.00 LISD
Citibank FHOB80.78 L5D 610 000.00 USD
B dorgan B0 774,25 LED 00 000,00 USD
UBS &G 14 008 331 86 LED 2113 666,34 USD
Pulti Manager Acoess | = Eurcpean Multi Credit
Bardays =1 P 02512 ELR 000 ELR
8% &G 14 327 BEEATELR 56 153,34 ELR
rauitl Manager Access | - High vield
Barlk of Amedca 3IMEELED 0.00LISD
Bardays =284 619 23 5D 0.00 USD
BN Faribas 7 5TTEGRB0LED 2 950 000.00 USD
F IMorgan 2 465 336,76 LED 2 370 000.00USD
Seaté Gendrale -3931. 28 LED 7 030 000.00 USD
BS &G <6 330 444 29 1LED 4 183 830.34 UsD
Pt Manager Access || = Sustainable Investing Balanced
LBS &G -1 086 11855 LED 000 UsD
Multi Manager Access |l = Sustainable Investing Growth
LBS AG -250 421,28 L6D 060 USD
rukti Manager Access || = Sustainable Investing Yield
LBS &G -6 199,32 LeD 000 USD
Multi Manager Access Il = US Multi Credit
UBS AL 11 43851125080 0.00LsD
= Dot wedbbonts. ekl 0 00 080l ] S el 0 e P k] 8 VR L b S ey o i in S g TR ] P 1 P e T OO o By bl ol e ) sl 9 TS e O
Compodition of collateral réckived by type of aisets Wieight 3
Multi Manager Access || = Emerging Markets Debt
Bardays
Cash 10000
Bonds 1]
Equity 0 H
Crlibank
Cash 10000
Bonds oL.og
Equity 3e ]
Betutli Manager Access I
Annual Report as of 31 July 3G
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Composition of collateral received by type of assets Weightsa
F Morgan

Cath 100,00
Bonds (1]
Equity ]
LBS &G

Cash 100,00
Bonds Du0G
Equity e ]
Multi Manager Access 1| - European Multl Credit

UBS &G

Cash 100,00
Brnds ]
Equity e e v]
Rulti Manager Acoess Il = High Yisld

BMNP Panbias

Cash 10000
Bonds 13
Equity 0.00
F Morgan

Cash 100,00
Bonds 000
Equity ]
Zonété Générale

Cash 100,00
Bonds 00
Equity .00
LBS AG

Cash T00L0¢
Bonds Rk
Equity 00
Pelu i Polana ger Aocess |1

sanual Report as of 31 July 2019

265/423

133



EDINETOOOO
O00OO000000000000gnd(Es4110)

Oooooooooooogoo
Statement of Investments in Securities and other Net Assets as of 31 July 2019
Bameriptiea [+ W Vi UL N
Newnal L a2 g o o st
(et cow Purtamel gl
Farward
Exchamge Contraoms
Swags Pete 1)
Transferable securities and money market instruments listed on an offidal stock exchange
Bebred Tharid
Colnmia
VR ONTERA IRERGY COR COM WPy [EEL-10 BAF TIIAE (1]
Total Colamia EE1 TH1ER L]
Tatal Bearer shanes BAI TI1AE o
Depoitory reocipts
Brar!
WEE . GNSA SFOM ADR LACH REF S GAD G R T BH 30680 (1]
ot deamd B SRR 08
Total Depasitory mesipts B31 P50 o
Koves, Sued mare
R
({5 ] KRG LUTRMA, RIFLDLC OF SFLRUPOS-50 02 0 LB LE LT S aEr e AT
B ARG MR REFURL I OF T EDOCOMN 0% 5110 5) a D BO0LG 19 21 d POE T LR
B CUNTRAL AN OF TusSCA-BEG.E B 15000 18-10 10,29 FRIFY--1 0 4 738 SPE2A 008
Bk CENTRSbass OF TUsit ig.d BTS00, 19050008 T B0 LEC ST LX
B CHOATI RIPUBUE O R G-5 1 A2S00% FI1R08 2N 0801 0000 - T 020
B DG COMMSUMITATICA T ARG L 5 R000% 161 5 9021 420 000 e LT
NUR DOUITI B PUIIC 09 ) AT000% 13- ORIE V437 00000 " ERATEIR LE]
NUR WACIDDAI GOWT T SMATIONAS BORD-MEG- 5 EXS00% 1 63ERT.21 # O 00000 B R1020 LAt
B MAOIDOMIS GOWT BT IMATIONAL BOND-REG-1 2 TE000% 181800 23 & 2% 000,00 Ta2 a7 (A
L] SAUTH GOVIRMLINT MTIRHATIGHAL D0-E1G-5 0. 73000 19-09 07 37 5000 DO0LDR 5 TEI A LSE (7]
B AU GOVIRMMENT ITERMATIGHAL BO-DG.5 2 D000 1900 07 1 1 680 000,00 FE.TEE TRE L]
B DERIA STERMCTIGMAL BOMDRREG @ SO0000% 13160029 LT T 11 P50 DaRE (3]
B LOUTHARRICA. REPUELC OF 3 TS000% 1404 6026 1 450 000 80 1N A0S 0%
Tl £UR W RS RO RR 157
o
EED ARENGDA TRANIMECH T CAREG-T FATHON 14300047 85 00000 B0 AT LT
KEE AR WAESTRAINT G FTH TEMREGE 50 B000% 1830 0528 2 730 D000 TOM K00 LT
EED AN DHAR CRUCH O3 LT LUC-0G-5 D S5000% | T0110. 19 &2 00000 T M NLS0 L
EED A DHARIMATICHAL [NIRGY 0O RSC-RIG-T 4 B7I00% | B-2R00 0 1 W33 00000 N TR BTED LT
EEE ANU DHARLGOY RNMINT GEREGS L12500% VE-00.0% 28 3 B0000 Vg SATE0 0.8
BEE AU DHARUGOVERNMENT GFREGS 300 500% VP 1050 00 0000 &1 25000 LX)
WA AU DHABRLGOVT INMENT ORG-S 0 2500% 17111047 290 000,00 [ETTE- P LT
WD AN DHABLGOVERNMENT DRREGS I R000% 111 HLZE 0 (00 O TR0 L]
EEG DM FORTS AND TRECML BO0 TOMEAEG-] £30500% 180000 25 FED 00000 BEH 00O LT
BEE ADAMFORTE AN TFPDML DO0-TOMFREG-E 3 RPR0% Yo-04 67 20 450 D0 MR 0E war
[£1:] ACAMIFOETIEE FICIAL [C0 2081 LT0-HIGS-E 4 00000, 17-30 0737 1 TR0 0000 LEE TLT (1.0
BED ADAMITRART LGS GT0-RE G5 S 00000% 18-50.04-24 7270 0080 TR LA
BAE AlRCRUBETD MTIRMACIOMAL B TOCu i G- L00000% 18 1148 4 E12 D600 § 144 04290 L
[5.1:] AEROPUDETOL ARGEWT IA D000 TA-BDG-5 BAT 00, 17-00 03 17 ¥ 20 00 D6 NP Y 0ar
BED AERCRUDTCL GO0 RaCAGAbEE-L 8 TS000W 1 100 038 8 B0 50000 T UM 0000 (X
KD ALS DL SACADON PRULT A G-5 6 TI000W 15280020 1 ¥ 00000 [EL T 008
WEE ARREM MUCREG F 2S00 N 1 R4 130 00000 Er T 00
EER AGRE PROPEETY BOASNGT LTOWR G5 6 200000, 19-07 0% 23 30 DD 100 e LT
B AGA Y TASHAMENTOS ARGENTIMCS TA-REG-E 6 RI500% 1809 0023 7 00000 B UM A0LE o
[£.1=] ] CANDELARIA SPAR 5UU-E0G-5 T R0000% LB 502 08 2 79 DO0uy 2 BED VI 0
WER AUBARK TATREGE 500000 122090 27 2 70 .00 TR EEI00 L2
(21-] AUEARA GROUP M0 OMG 150 2 00000% 1 708.12.07 ¥ 800 OG0 1S TRA0D [T
BEE AUBARA GEDUF HOUDMG (7D 8 20000% 1 R0 1247 1 00 000 0 P 0600 083
BB AUTICH ST ING G- RIG-5 B TSO0% 130800 28 1 796 00000 108 ¥FI00 LT3
WEE AOTICE P00 TA= LAda B 8 ES00N N30 501 1 INT DU EAVORLED (A1
KA el TR FUMDMIG L1000 G B000% 12001} 1 e 1 A EREAT 0.5k
EEE ARIRICA WG SAR G CV PR 12T 04 I 3 TVT D0 IO ARTER (2]
[5.1=] AMIECA WOWE AR O O B A2 300 V52104 23 2 555 D000y IgMRLie 0
EED AMADOUY U0 BIRACILK WY MAALEA S48 DLRTHOON L2 01 23 1000 000100 AN EPAOG ooz
(111 AMADDAL DN BRACILE VI MLIERIS.S § SO0, 12 10 B LLEFLE G- T a0 1% 58 s
(1.1} UG DA GOVT INTTEMATIONA] BOMO-RIG-1 % §7I00% 1 B08 688 3T O00.00 BO B2 BETIS (1]
WA ARCORTAK-DIS.L 800000 1608 0728 Fa§n oo LELTIET 0.
WD ARGINERA REMURKKC OF 702500% 1 B IADENIT 50 D000 4 SEF 004 0T 007
WED ABGEMTRA. RERURKC OF 4 IS0 150101 33 1960 D080 (LR T L]
KR ANGENTRMA. REFURLC OF SETSOON 15110020 | 00000 1 510 506 LT3
WED ARGENTRA RERURLKC OF FETRAOMN 151100 44 T D00 00 TEN EROT LEL]
WER ARGTMTMA. REFURLIC OF 8.280% 1000 02 00 2 PN 0000 NI EPID 0.0%
WER  ATURE FOWEE (RERGY TO-REG- 5 RM00ON 1 70001 22 3 R0 6N 00 LE]
(%1-] i GO (L G LR G-5 B 00000% 1 1-21 10 28 & 0T 0000 TS nas (‘A
BEE WAHRAR GV IMTERMATIONA L BOND:RIG-5 8, 1290001 301 08 23 ¥ 500 00000 B 50000 LT
BED BARRAR VT INTERMATIONA L BOND:RIG-0 8 F5000% 1 720 00 29 200 00000 TEF 00000 080
WED BANCO AR BRATH TA REG LR P ATH0N 10404 04 30 1 51 00000 (R B S L]
WED ANCO D8 BOGOTA DA RIG5 IUB 5 BTS00 1 190023 1 600 000 80 LREN T L
BED AN D6 BOGOTA DaeRIG 5 SURE.IFO00N 1 120528 IH 00 00 BETS T 5 (5]
WED WANCO D0 BOGOTA SA-RBIG-E B ITRO0 1 700 00 2T 1 37 00800 § B AR L]
BED WANCE D6 R ONTO D VIR IDMES RIG.E 3 BOO00% NI T A0 2T A I D00 TR RS 0.8
REE RAmCE 0L EREGT O DI MR-G5 0500% 1 618,00 20 2 pa} 06000 PR T 008
wo e L tain] EII.HMQ-DI CHE-RE0-5 FEFS00NW 120800 22 ¥ 05 D00 D80 O 20280 oor
EED RO D0 BRATL §A-RED.E SUE SATS00N 110801 11 1 0% 000,00 (R T 003
(3.1=] WA M S ARDG-S 4 BTIO0% 17 fa 3T v G000 LREFRF1T: -] L 43
WA AN MACHDMAL DF 06 EXTHR TNC-KEG-4 8 305000 151000 25 0 50000 BM 43150 LT
BER BANCO MACHONAL DF DOETA RICA-RRGE 6250000 V308 11 28 D 0000 BEORED0 L]
B BANCOLOMER LA F 500N 11030621 & LI D000 i 34§ TETE LT
(5.1 DARGUE CUILT AMRICAINE OF DECRIG-S 500000% 727 0727 Y DDy BEY FRR2 [0
Ml Banager SOces || = Emenging Markets Debl
Annual Report as of 31 July 3G
18 Thie nodes are an integral pan of the finano al salements

266/423



EDINETOOOO
O00OO000000000000gnd(Es4110)

Oooooooooooogoo
Deatription s kit Valuatan in LSD Ma%
Unesalized gain of st
(hota] e Buibanial vk
Farward
Prchange Contraotf
Lwaps et 1)
BED A BANCOMOE SATLON-RE G550 § 50000, #1.00.08.20 230 0000 4 M F000 .08
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2018

31

2018 31
4,757,385,058.88 521,219,107
(151,101,972.06) (16,554,732)
4,606,283,086.82 504,664,375

178,691,008.16 19,577,387

4,561,590.69 499,768

31,215,825.88 3,420,006

2,960,534.04 324,356

64,956,541 .52 7,116,639

(646,655.41) (70,848)

7,574,393.15 829,851

3,422,913.65 375,014

4,899,019,238.50 536,736,548

(1,311,126.08) (143,647)

(27,424,338.73) (3,004,611)

(6,324,246.13) (692,884)

(3,099,176.20) (339,546)
(40,945.45) (4.486)
(199,227.67) (21,827)
(3,339,349.32) (365,859)

(38,399,060.26) (4,207,001)

4,860,620,178.24 532,529,547
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2018 31
4,708,653,484.12 515,880,076
(116,599,378.69) (12,774,628)
4,592,054,105.43 503,105,448

53,791,155.26 5,893,359

3,238,293.62 354,787

14,803,804.71 1,621,905

2,410,335.84 264,076

41,227,038.33 4,516,834

(901,566.15) (98,776)

3,439,410.53 376,822

4,710,062,577.57 516,034,456

(22,160,482.28) (2,427,902)

(1,578,285.77) (172,917)

(2,061,779.32) (225,889)
(39,458.16) (4,323)
(158,206.08) (17,333)
(2,259,443 .56) (247,545)

(25,998,211.61) (2,848,364)

4,684,064,365.96 513,186,092
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2018

31
2,120,000.00

270,000.00

2018 31
3,245,954,058.99 355,626,727
704,343.49 77,168
3,246,658,402.48 355,703,895

94,224,522.49 10,323,239

7,728,417.85 846,725

8,401,902.98 920,512

3,470,044.48 380,178

49,551,909.31 5,428,907

71,438.27 7,827

(1,673,536.76) (183,353)

4,093,035.83 448,433

1,482,614.36 162,435

3,414,008,751.29 374,038,799

(2,894,057.34) (317,073)

(14,338,552.69) (1,570,932)

(3,136,116.78) (343,593)

(2,341,648.10) (256,551)
(28,566.31) (3,130)
(172,895.86) (18,942)
(2,543,110.27) (278,623)

(22,911,837.08) (2,510,221)

3,391,096,914.21 371,528,578
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2017 2018 31
1,682,452.80 184,330
262,420,165.90 28,750,753
2,030,190.52 222,428
11,551,274.28 1,265,558
277,684,083.50 30,423,068
(947,472.49) (103,805)
(36,885,530.51) (4,041,179)
(486,561.22) (53,308)
(253,342.99) (27,756)
(247,196.57) (27,083)
(38,820,103.78) (4,253,131)
238,863,979.72 26,169,938
(57,018,605.85) (6,246,958)
(843,279.32) (92,390)
898,079.93 98,394
(195,450,183.31) (21,413,522)
(5,854,979.81) (641,472)
(1,189,163.43) (130,285)
(259,458,131.79) (28,426,233)
(20,594,152.07) (2,256,295)
(233,761,051.41) (25,610,861)
(1,191,250.56) (130,513)
21,127,028.86 2,314,677
3,599,339.50 394,344
(210,225,933.61) (23,032,353)
(230,820,085.68) (25,288,649)
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2017 2018 31
887,751.73 97,262
154,718,851.83 16,950,997
44,109.15 4,833
155,650,712.71 17,053,092
(23,669,402.21) (2,593,220)
(458,964.38) (50, 284)
(183,142.29) (20,065)
(207,703.78) (22,756)
(24,519,212.66) (2,686,325)
131,131,500.05 14,366,767
(35,082,514.53) (3,843,640)
157,040.47 17,205
(1,218,987.79) (133,552)
(121,060,514.97) (13,263,390)
1,430,695.56 156,747
(155,774,281.26) (17,066, 630)
(24,642,781.21) (2,699,863)
(134,629,582.82) (14,750,017)
(2,705.24) (296)
(1,156,783.94) (126,737)
11,387,625.45 1,247,628
(124,401,446 .55) (13,629,422)
(149,044,227.76) (16,329, 286)
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2017 2018 31
1,247,811.32 136,710
178,556,052.92 19,562,601
3,495,805.09 383,000
183,299,669.33 20,082,312
(1,586,270.77) (173,792)
(22,630,960.12) (2,479,448)
(337,903.82) (37,021)
(368,661.04) (40,391)
(216,332.25) (23,701)
(459.80) (50)
(25,140,587.80) (2,754,403)
158,159,081.53 17,327,909
54,861,776.11 6,010,656
58,462.86 6,405
(1,094,148.14) (119,875)
(99,913,481.65) (10,946,521)
1,136,057.18 124,466
(7,403,437.63) (811,121)
(52,354,771.27) (5,735,989)
105,804,310.26 11,591,920
(178,234,871.28) (19,527,412)
4,905.61 537
14,920,200.85 1,634,657
37,890,513.28 4,151,285
(1,902,559.76) (208, 444)
(127,321,811.30) (13,949,378)
(21,517,501.04) (2,357,457)
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oTC

UCITS UCls

12
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0TC

2018 31

2018 31

1.170050
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1.25

1.25

0.85

2018

20

1.25

1.25

0.85
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0.05
0.01

188,500,015.63

191,166,571.31

72,565,898.50

93,075,120.38

287,135,703.13

200,335,359.38
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369,620,000.00

84,755,167.57 23,980,000.00

31,044,766.01

4,611,682.18 4,656,433.20

TER
SFAMA TER
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12 TER
TER
0.77
0.67
0.53
10
12 TER
TER
2018 31
358,222.65
222,190.02
197,190.58
UCITS UClIs
2018 31 UCITS UCIs (
)
XTRACKERS MSCI USA UCITS ETF DR-1 C-USD CAP 0.01
UBS ETF - MSCI EMU HEDGED TO USD UCITS ETF-A-CAP 0.28

UBS ETF - MSCI SWITZERLAND 20/35 UCITS A-CAP 0.20
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LU0985399996

LU1344275315

LU0313364738

11

12 0TC
0TC

0TC
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0TC
0TC

2,593,041.92 990,000.00
2,963,061.52 2,110,000.00
-13,392.24 0.00
630,736.09 580,000.00
4,823,859.51 435,180.07
4,753.76 0.00
-1,044,084.72 0.00
22,014.35 0.00
2,440,675.84 2,120,000.00
13,855.76 30,000.00
3,239.85 0.00
729.63 0.00
-85,964.88 0.00
174,213.38 0.00
16,915.64 0.00
4,029,301.58 890,933.67

3,439,410.53 0.00
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100.00

100.00
0.00
0.00

100.00
0.00
0.00

100.00
0.00
0.00

100.00

100.00
0.00
0.00

100.00
0.00
0.00

342/423



EDINETOOOO
0000000 DO000DO00dOn(es4110)
OOoooooooooooOooao

Statement of Net Assets

usD
AsTEls r.2me
Irvestments in seouriees, oost 4 757 345 053.88
Irvestments in seourites, unrealized appreoation (depredation) =151 100 87206
Total Fvestments in securnties (Note 1) 4 Bi6 283 086.82
Cash at banks, depodis on demand and deposn accounts 178 691 008,16
Caher iguid dssets Marging 4 561 5o0.69
Aecenable on seounies sles ot 1) 3 215 825,88
Aecenabie on subsorptions 2 960 534,04
Interest recefvable on securiaes B 956 541.52
Unrealzed gain foss) on finanoal futures (Mote 1} 646 B55.41
Unrealzed gain foss) on forward foresgn exchange contracts (Mote 1) 7574 393,15
Lnfealzed gain foss) on sweps (Note 1} 422 MN3.65
Total Assits 4 B39 015 238.50
Liabilities
Banik overdraft 1311 126.08
Payable on seounties punchases (Nole 1} 27424 333.73
Payable on mdernptiong -6 324 24613
Pronasions for flat fee (Pote 23 A9 17620
Provsons for 1aee & abonnement (Note 3) -4 94545
Pronisions for other commissions and fees Mot 2} 199 32767
Total prowisions -3 339 349,32
Total Liabilities «38 399 060,26
Met assets at the end of the finandal year 4 BBO 620 178.24
Statement of Operations

usD
Income 1.8.200 7-31.7. 2018
IFLerEl ©n higuid asiets 1 682 452,80
Interest on seounties 162 420 165.90
Interest received on swaps (Note 1) 2 (30 15052
Ciher income (Mote 4} 11551 274.28
Total Income 177 684 083.50
Expenses
Iriteres paied o fird (Nete 1) QAT AT24T
Hat few Mote I} -36 845 530,51
Tae o' abonnement {Note 3) 486 561.22
Interesi on bank overdratt 253 342 99
Crher commissons and fees (Mot 2) 247 196.57
Tetal expenses -38 B20 103.78
et income (loss) on investments 238 863 579,72
Realized gain (loss) [Note 1)
Realized gain (koss) on marked-poced secunties withoul options ‘57 (118 605.45
Realized gain (loss) on peld-evaluated sequrities and money marked insinements 343 279.32
Aealized gain Poss) on Snancial futures 498 073.93
Realized gain (loss) on fonsard foreagn Bedh andge contracts -195 450 183,31
Reshized gain (ess) on swaps -5 854 973.81
Aealized gain (loss) on foreign exchangs -1 188 163.43
Total realized gain (loss) <259 458 131.79
Met realized gain (less) of the finandal year -20 594 152.07
thanges in unrealized appreciation (depreciation) (MNote 1)
Uneealzed sppreciaton (depreciation]} on markel-pred seounties without oplions -333 761 051,41
Unrealized appreciation (depreciation} on financal futures 1 191 15056
Unrealized appreciaton {depreciation]} on forward forsign sxchange conlracts 21127 023.86
Unrealized appreciation (depreciation} on saaps 3599 339.50
Total changes In unrealized apprediation (depredation) <210 225 533.61
Net increass (decrease) in net assete as a result of operations +230 820 DBS. 68
B Manager Aocess 1 = Emenging Markets Detd
sanual Report as of 31 July 2018
Thie notes ame an irtegral part of the financial statermnents. 15
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Statement of Net Assets

usD
AsTEls r.2me
Irvestments in seouriees, oost 4 708 653 484 12
Irvestments in seourites, unrealized appreoation (depredation) 116549 378,64
Total Fvestments in securnties (Note 1) 4 5482 (054 105.43
Cath at banks, depodns on demand and depod aceounts 53 791 155.26
Caher iquid assels Marging 3238 153.62
Recenabie on seounlies sales (ot 1) 14 803 80471
Aecenabie on subsorplions 2410 335,84
Interest recefvable on securiaes 41 227 038.33
Unrealzed gain foss) on finanoal futures (Mote 1} A1 566.15
Unrealmed gain fess) on forward foresgn exchange contracts (Mote 1) 3439 410.53

Tortal Assets 4 710 062 577.57
Liabilities
Fayable on securities purchases Mote 1} 22 160 482.28
Payable on redemption 1 578 185,77
Prowsions for flan fee (Note 2) -2 061 TR
Pronsions for 1ave o abonnement (Note 3) -39 458,16
Pronsions for other commissions and fees (ote 2} -158 H06. 08
Todal prowisions -2 259 443 56
Tertal Lisbilities -25 998 211.61
Met assets at the end of the finandal year 4 B84 064 365,96
Statement of Operations

usD
Income LA2017-31.7.20M8
Iritergs] on hguid asiets 8487 151,73
Iritefest o srcunlies i54 718 851,83
DOradends a4 109,15
Total Income 155 650 2
Expenses
Fatfee Mote ) 23 665 402 21
R o abonngmient (Note 3) <458 964,38
Iriteresd on bank cepndraft -183 142.29
Crher comnmisicn and feed (Mot 2} 207 13,18
Total eupenses -24 519 212,66
Met income (loss) en investments 131 131 500.05
Realized gain (log) (Nete 1)
Aealized gain (kess) on marked-prced securlies withoul ocptiens -35 (82 514,53
Aedlized gain (keds) on weld-evaluated secunities and money market ingirements 157 Dag.47
Aealized gain (ess) on Snancial futures -1 218 981.79
Aealized gain (loss) on foneard foreagn exdhange contract: 121 060 514,97
Realized gain (koss) on foreign exchange 1430 69556
Total realized gain (loss) <155 774 28126
et realized gain (less) of the financial year -24 642 TB1.21
thanges in unrealized appreciation [depredation) (Note 1)
Unrealized appreciaton (depreciation} on market-prced securities without options 134 629 582.82
Unrealized appreciaion {depreciation} on yield-evaluated securities and money market instruments -2 105.24
Unrealzed sppreciaton (oepregiation} on finanaal futumes -1 156 783,94
Unrealzed appreciaton (depreciation]} on forward formon exhange conlracts 11 387 62545
Total changes in unrealized apprecintion (depredation] -124 401 445.55
Met increase (decrease) in net assets as a result of operations -14% 044 227.76
B Manager socess 1= LIS Muks Credit
sonual Report as of 31 July 2018
Thie notes ame an irtegral part of the financial statermnents. a1
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Statement of Net Assets

usD
AsTEls r.2me
Irvestments in seouriees, oost 3 245 954 (5899
Irvestments in seourites, unrealized appreoation (depredation) T4 34348
Total Fvestments in securnties (Note 1) 3 246 658 402 48
Cath at banks, depodns on demand and depod aceounts Od 224 837 407
Caher iquid assels Marging Traadinas
Recenabie on seounlies sales (ot 1) 8401 202,98
Hecenabie on subsonplions 347004448
Interest recefvable on securiaes 49551 4043
Caher receivabies 71438.27
Unrealzed gain floss) on finanoal futures Mote 1) -1 673 536.76
Lnrealzed gain fess) on forwerd foresgn exchange contracts (Note 1) 4 093 035.83
Unrealded gain fodi) on fwaps (Note 1} 1482 614,36
Total Assets 3414 008 751,25
Liabilities
Bank overdeafi -2 394 057.34
Payable on seounties purchases (Note 1) -14 338 552.69
Payabie on mdemptions -3 136 116,78
Provsons for flat fee (MNote 2) -2 341 648,10
Pronisions for tace & abonnement (Note 3) -48 56631
Prowsions for other conmissions and fees Note 2} 112 895 86
Botal prowisions -2 543 Q27
Total Liabilities =22 911 B37.08
Nt pecets ot the end of the finandal year 3 391 096 914.21
Statement of Operations

uso
Income 1.82017-31.7.2018
Interest on higuid assets 1247 811.32
Interesl on securities 178 556 052 .92
Interest received on swaps (Nole 1) 3495 805.09
Total Income 183 299 669.33
Expenses
Iriterest pdid on Sedps (Note 1) -1 586 270,77
Halfee MNote 23 -22 630 BEQ2
Tae o' abonnement {Note 3) <337 903,82
Interesi on bank overdratt <368 661.04
Crher commissions and fees (Mot 2) 216 332.25
Ciher expenses -454.30
Total expenses -25 140 SB7.80
Net income (loss] on investments 158 1559 0B1.53
Realized gain (loss) (Note 1)
Realized gain [loss) on market-phced secunties without options 54 361 77611
Aealized gain (Posgd on weld-evaluated seourities and money market instrerents 58 462.86
Realized gain (ioss) on Smancial fulures -1 094 144,14
Redhized gain (less) on fonward foreagn exdhange contracs 99 313 481.65
Aealized gain (loss) on svaps 113605718
Aedlized gain (oss) on foreign exchange 7403 437.63
Total realized gain (loss) <52 354 FN.27
Net realized gain (loss) of the finandal year 105 804 310,26
changes in unrealized appreciation [depredation) (Note 1)
Unrealized appreciation (depreciation]} on marked-priced seounities without options <178 234 871.28
Unrealized appreciaton {depreciation]} on yield-evaluated securities and money markel instuments 4 805 61
Unrealized appreciation (depreciation} on finanoal futures Ta 920 20085
Unrealized appreciaion {depreciation} on foneard foreign exchange contracts I7 890 513.28
Unrealized appreciation (depreciation]} on saRps -1 802 559.76

Total changes in unrealized apprecistion (depredation)

Nt incroase ([decreass) in net assets as a result of operations

127 321 B11.30

21517 501.04
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Notes to the Financial Statements

Note 1 - Summary of significant accounting
Policies

The financial statements have been prepared in accor
dance with the generally accepted accounting principles
for investment fund in Luxembourg. The significant
accounting policies are summarised as follows:

a) Calcudation of the Net Asset Value

The net asset value per share of any share class is
expressed in the reference currency of the share class
concerned and calculated on every business day
ithe "Valuation Day"). The net asset value per share i
calculated by dading the overall total net assets of the
sub-fund attributable to each share class by the number of
shares issued in the particular share class of the sub-fund.

In this context, "business day" refers to the normal bank
husiness days {l.e. each day on which banks are open
during normal business hours) in Luxembourg, with the
exception of individual, non-statutory rest days as well as
days on which exchanges in the main countries in which
a sub-fund invests are closed or 50% or more sub-fund
investments cannot be adeguately valued.

The percentage of the net asset value which is atiribut-
able 1o each respective share class of a sub-fund is deter
mined by the ratic of the shanes issued in each share class
1o the total number of shares issued in the sub-fund, and
will change each time shares are issued or redeemed.

If the total subscriptions or redemptions affecting all the
share classes of a sub-fund on a single Dealing Day result
in a net capital inflow or outflow, the net assetvalue of the
share classes of the sub-fund on the relevant Dealing Day
may be adjusted (Single Swing Pricing, "SSP"). The max-
mum adjustment amounts 1o 1% of the net asset value.
Estimated transaction costs and tax charges that may
be incurred by the sub-fund as well as the estimated
bidfoffer spread of the assets in which the Company
invests may be taken into account. The adjustment leads
to an increase in net asset value in case of net capital
inflow in the affected sub-fund. It results in a reduction
af net asset value in case of net capital outflow in the
affected sub-fund.

b} Vakuatron principles

— Securities, denvatves and other investments listed
on a stock exchange are valued at the last known
market price. If the same secunty, derivatve or other
investment 15 quoted on several stock exchanges, the
last available guotation on the stock exchange that
represents the major market for this investment wall

104

apply. In the case of secunties, dervatves and other
investments little traded on a stock exchange and for
which a secondary market among securities traders
exists with pricing in line with the market, the
Company may value these secunties, derivatives and
ather investments based on these prices.

Securities, denvatives and other investments that are
not listed on a stock exchange, but which are traded
on another requlated market which is recognised,
open to the public and operates in a due and orderly
fashion, are valued at the last available price on this
market.

— Securities, derivatives and other investments that are
not listed on a stock exchange or traded on another
regulated market, and for which no appropriate price
can be obtained, wil be valued by the Company
according 1o other principles chosen by it in good faith
on the basis of the likely sales prices.

— The valuation of derivatives, which are not listed on a
stock exchange {OTC dernvatives), takes place by refer-
ence 1o independent pricing sources. In case only one
independent pricing source of a denvative is available,
the plausitvlity of the valuation price obtained will be
verfied by means of methods of calculaton recog-
nised by the Company, based on the market value of
the underhing instrument from which the derivative
i5 derved.

~ Shares of other UCITS and/or other UCk will be valued
at their last net asset value.

— For money market instruments, the valuation price will

be gradually adjusted 1o the redemption price, based
on the net acguisition price and retaining the ensu-
ing yield. In the event of a significant change in mar-
ket conditions, the basis for the valuation of different
investments will be brought into line with the new
market yields.
For sub-funds that predominantly invest in money
market instruments, securities with a residual maturity
of less than 12 months are valued in accordance with
the guidelines for money market instruments,

- Securities and other investments that are denominated
in a currency other than the currency of account of the
relevant sub-fund and which are not hedged by means
of currency trantactions ame valued at the middle
currency rate (midway between the bid and offer rate)
obtained from external price providers.

- Time deposits and fiduoary investments are valued at
their nominal value plus accumulated interest,

— The value of swap transactions is calculated by an
external service provider and a second independent
valuation 5 made available by another external service
provider. The calculation 5 based on the net present
value of all cash flows, both inflows and outflows,

Butti Manager Access N
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In some specific cases, internal calculations based on
models and market data available from Bloomberg
andfor broker statement valuations may be used. The
valuation methods depend an the respective security
and are determined pursuant to the UBS Valuation
Policy.

= For sub-funds that predorminantly invest in money
market instruments, interest income earned by
sub-funds up to and induding the second valuation
date following the wvaluation date concerred is
included in the valuation of the assets of the
sub-funds concerned. The Net Asset Value per share
on a gven valuation date therefore includes projected
interest earnings as at two valuation days hence.

In circumstances where the interests of the Company
or its shareholders so justify {avoudance of market tim-
ing practices, for example), the Directors may take
any appropriate measures, such as applying a farr
value pricing methodology 1o adjust the value of the
Company’s assets.

The Company 15 authorized to apply other generally rec-
ognized and audttable valuation critena chosen in good
faith in order to achieve an appropriate valuation of the
Net Asset Value if, due to extraordinary circumstances, a
valuation in accordance with the abave-mentioned requ-
lations proves to be unfeasible or naccurate.

In the case of extracrdinary cincumstances, additsonal
valuations, which will affect the prices of the shares 1o
be subsequently issued or redeemed, may be camed out
within one Valuation Day.

¢} Valvation of forward foreign exchange contracts

The unrealized gain {loss) of outstanding forward foreign
exchange contracts is valued an the basis of the forward
exchange rates prevailing at valuation date,

di Valuaton of financal futures contracts

Financial futures contracts are valued based on the lat-
est available published price applicable on the valuation
date. Realized gains and losses and the changes in unre-
alized gains and |osses are recorded in the statement of
aperations. The realized gains and losses are calculated
in accordance with the FIFC method, i.e. the first con-
tracts acquired are regarded as the first 1o be sold.

&) Met realized gains (losses) on sales of secuntes

The realized gains or losses on the sales of securities
are calculated on the basis of the average cost of the
securities sold.

f Valuation on oplions

Outstanding options traded on a regulated market
are valued on the settlement price or the last available
market price of the instuments. OTC oplions are
marked to markel based upon dally prices obtained
from Bloomberg option pricer functionalty and
checked against third party pricing agents.

P Manager Aocess 1
sonual Report as of 31 July 2018
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The realized gains or losses on options and the change
in unrealzed appreciation or depregation on options
are diclosed in the statement of operations and in
the statement of changes in net assels respectively
under the positions realized gains {losses) on options and
Unrealized appreciation (depreciation on options.

g) Conversion of foreign currencres

Bank accounts, other net assets and the valuation of the
investments in secunties held denominated in cumrencies
other than the reference currency of the different
sub-funds are converted at the mid dosing spot rates on
the valuation date. Income and expenses denominated
in currencies other than the currency of the different
sub-funds are converted at the mid closing spot rates
at payment date. Gain or loss on foreign exchange 5
included in the staterment of operations.

The cost of secunties denominated in currencies other
than the reference currency of the different sub-funds
is converted at the mid closing spot rate on the day of
acquisition,

hi Accounting of secunties” portfolo transactions
The securities” portfolio transactions are accounted for
the bank business day following the transaction day.

1) Comsofidated financial statements

The consolidated finanaal statements are expressed in
EUR. The various tems of the consolidated statement of
nel assets and the consolidated statement of operations
at 31 July 2018 of the investment Company are equal
to the sum of the corresponding items in the financial
statements of each sub-fund corverted into EUR.

The following exchange rate was used for the conversian
of the consolidated financial statements as of 31 July
2018

Exchange rate

BR 1 = USD 1170050

J) Recenvable on secunites sales,

Payable on secunires purchases

The account “Recevable on securities sales” can also
include receivables from foreign currency transactions.
The account "Payable on securities purchases” can also
include payables from foreign currency transactions.

k) Income recogrition

Dividends, net of withholding taxes, are recognized as
income on the date upon which the relevant securities
are first listed as “ex-dwidend”. Interest income is
accrued on a daily basis.

f) Swaps

The Company may enter into interest rate swap
contracts, forward rate agreements on interest rates
swaptions and credit default swaps, if they are executed
with first-class financial institutions that specialize n
transactions of this kind.
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Changes in unrealized profits and losses are reflected
in the siatement of operations under the changes in
“Unrealized appreciation (depreciation} on swaps”,

Unrealized profits and losses include accrued interests
payable or receivable.

Gains or losses on swaps incurred when cosed-out or
matured are recorded as “Realized gain (loss) on swaps”
in the statement of operations.

Mote 2 - Flat fee

The Company and, mome specfically, its differert classes
of shares, will bear a monthly flat fee caleulated on the
average net assets attnbutable 1o this share dass and
payable monthly {the “Flat Fee”) as listed below:

Until 19 July 2018;

Multi Manager Access 1l Maximum Flat tes
=Emerging Markets Debt 1.45% pa
~European Muti Credil 85 % pa.
—Heable D35%pa
—Hagh Yield 1.25% pua.
=I5 Whulti Credn 085 % pa.
Since 20 July 2018
Mutti Manager Access |l Maximum Hat Fee [p.a.)
F dass K1eclass PIP-Cdass Q/GQ-C elass
— Emerging hMarkets Debt 1.25% i n.a .
—European Murti Credi 0.85% i na na
—Heaabde 0.35% i i na
—Hugh Yield 1.25% na na na.
— L5 Miylti Credit 0.85% g, .3 .3

In accordance with the table above, the Flat Fee covers

the following fees, costs and expenses of the Company,

each sub-fund and class:

1. fees, costs and expenses of the Depositary;

2. fees, costs and expenses of the Administrative Agent;

3. fees, costs and expenses of the Management Company;

4. fees, costs and expenses of the Investment Manager
and the Curency Manager;

5. fees, costs and expenses of the Portfolio Managers
and any delegatefs) of the Partfolio Managers;

€. fees, costs and expenses in relation 1o distribution
activities relating 1o the shares of the Company
(including the costs and fees incurred in maintaining
registration of the Campary in foreign countries with
competent authoriies),

Operation and administration expenses of the
Company

In addition to the fees, costs and expenses covered by the

Flat Fee, the Company bears all expenses which are oper-

ational and administrative expenses, which will include

but not be limited to:

- all taxes which may be due on the assets and the
income of the Company {including the applicable
subscriplion tax),
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- usual banking fees due on transactions involving
securities or other assets (including derivatives) held in
the portfolio of the Company (such fees to be included
in the acquisition price and 10 be deducted fram the
selling price);

—the fees, expenses and all reasanable out-of-pocket
expenses properly incurred by the Company;

- legal fees and expenses incurred by the Company, the
Management Company, the Investment Manager or the
Portfalio Managers while acting in the interests of the
shareholders (incuding, for the avoidance of doubt,
any legal fees and expenses relating to any re-structur-
ing of the Company or any of its sub-fundis});

- the costs of preparing, in such languages as are neces-
sary for the benefit of the shareholders (induding the
beneficial holders of the Shares), and distributing {but
not printing) annual and semi-annual reports and such
other reports or documents as may be reguired under
applicable laws or regulations;

- the cost of preparing notices to the shareholders and
all costs of transactions {broker's normal commission,
fees, taxes, eic.) connected with administration of the
Company's assets;

- charges and costs of approvals and supervision of the
Company in Luxembourg and abroad;

- costs and expenses of printing of the Articles of incor-
poration, prospectus and annual and semi-annual
reports and of preparing andfor filing and pnnting
the Articles of Incorporation and all ather documents
concerning the Company (in such languages as are
necessary), including registration statements, prospec-
tuses and explanatory memoranda with all authorities
{including local securities dealers’ associations) having
junsdiction gver the Company or the offering of shares
of the Company;

- ¢costs and expenses related to the publications of
the net asset value and the publication of notices 1o
investors;

- fees and expenses charged in connection with listing
the Company's shares on any stock exchange or regu-
lated market;

- fees and other costs for the payment of dividends to
shareholders,

- audit fees, costs and expenses (including the fees and
expenses of the Auditor);

—-fees and expenses in relation 1o KID production,
translation and filing 1o regulatars.

The Company may accrue in its accounts administrative
and other expenses of a regular or recurring nature based
on an estimated amount for yearly or other penods.

All costs which can be allocated accurately 1o indnidual
sub-funds andfor individual share classes will be charged
to these sub-funds and classes. Costs peraining to
several or all sub-funds or classes will be charged to the
sub-funds or classes concerned in proportion 1o their
relative net asset values or on such other basis reason-
ably determined by the Company or the Management
Company.
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In the sub-funds that may invest in Other UCH or UCITS
under the terms of their investment poficies, fees may be
incurred both at the level of the sub-fund and at that of the
relevant target fund, The upper limit for management fees
of the target fund in which the assets of such are invested
amounts 1o a masmum of 3%, taking into account any
tral fees, In the case of investments in units of funds
managed directly or indirectly by the Management Com-
pany tself or another company related to 1t by common
management or control, or by a substantial direct or indi-
rect holding, the sub-fund's making the investment may
rot be charged with any of the target fund's issue or
redernption commissions. Details on the running costs of
the sub-funds can be found in the KIIDs.

The costs involved in launching new sub-funds will be
written off over a pernod of up to five years in the respec-
tive sub-funds only.

The fees, costs and expenses in relation 1o distrnbution
activities received by the Management Company and
paid to the distributor and by the distnbutor 1o the
sub-distributors and any intermediary in relation to the
distribution of shares of the Company will satisfy any
legal and regulatory restrictions and conditions appli-
cable 1o the reception and the retention of such fees.
Subject to applicable legal and regulatary restrictions and
conditions, the distributor may pay retrocessions to cover
the distnbution activities of the Company.

Mote 3 - Taxe d‘abonnement

The Company 15 subect to the Grand Duchy of
Luxemnbourg’'s “taxe d'abonnement”, which 15 payable
at the end of every guarter, This tax 15 calculated on the
total net assets of each class at the end of every quarter.
The tax is levied at 3 rate of 0,05% of the total net
assets. The rate is reduced 10 0.01 % in respect of dasses
reserved to institutional investors,

The value of the assets represented by shares held in
other Luxembourg undertakings for collective invest-
ment that already pay a “iaxe d'abonnement” will be
exempled from any “laxe d'abonnement”.

Mote 4 — Other income

Other income mainly consist of income resutting from
Single Swing Pricing.

Mote 5 — Distribution

The general meeting of shareholders of the respecive
sub-funds or classes of shares shall decide, at the proposal
of the Board of Direclors and after closing the annual
agoounts per sub-fund, whether and to what extent extraor-
dinary distributions are to be paid out by each sub-fund or
share. The payment of distnbutions must not result in

mauti Manager Ancess 11
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the net assets of the Company falling below the mini-
mum amaunt of assets prescnbed by law. If a distribution
is made, payment will be effected no later than four
manths after the end of the financial year,

The Board of Directors 5 authorised to pay interm
dividends and 1o suspend the payment of distnbutions,
Note & — Commitments on Finandal Futures and
Swaps

Commitments on Financial Futures and Swaps per
sub-fund and respective currency as of 31 July 2018 can

be summarised as follows:

a1 Financal Futures

Multi Manager Access | Finamncinl Futures Finantial Futures
©on bonds en bends

[bought] (5]

— Emirgin Markets Dol 188 500 015.63 L8D 191 166 571,31 UsD
—Eurtpgan Multi Creda 182 SE& 670,00 ELR 91 64 80362 EUR
=High igid 72 565 838.50 USD 93075 120.38 USD
=115 huht Credit 287 135 1033 U0 200 335 35% 33 USD
Multi Manager Access I Financial Futures Finantial Futures
on ourrences o CUrTRnies

[Bought) Isabd]

— Evropsan Mult Credi 9 028 460,32 EUR 2037 039,02 EUR
= High ¥idd - IS0 GG 620 D000 LIED

The commitments on Finanoal Futures on bonds or
currencies (if any) are caleulated based on the market value
of the Financal Futures (Number of contracts*notional
contract see*market price of the futures).

b} Swaps
Multi Manager Access | Credit default swaps Credit default swaps
[beught) [sedd)
= Emerging harkets Debl Bl TS5 1B7.57 USD I3 980 00000 USD
— Eurpgan Multl Credi 10891 786,50 EUR 1 526 40959 EUR
=High vigld - D 31 [ 7REDT USD
Multi Manager &coess |l Swiaps and terward Swaps and torward
swaps on indloes swiaps on indices
(bought) (sodd)
—High igld 4 611 83218 L0 4 656 43320 UED

MNote 7 - Total Expense Ratio (TER)

This ratio was cakulated in accordance with the
swiss Funds & Asset Management Association (SFAMA)
*Guidelines on the calculation and disclosure of the TER”
in the current version and expresses the sum of all costs
and commissions charged on an ongoing basis to the
net assets (operating expenses) taken retrospectively as a
percentage of the net assets.
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Mot all transaction costs are separately identifiable. For
fixed income investments, forward currency contracts

Muiti Manager Access I Total Expense Ratlo TER]  ang gther dervative contracts, transaction costs will be
—Emanging Markets Debt F-aoc! 0.77%  included in the purchase and sale price of the investment.
= Emenping Markets Debt CHF-hedged F-ace! 08%  Whilst not separately identifiable these transaction costs
=Emerging Markets Debrt ELA-hedged Faxc® 080%  will be captured within the perfarmance of each fund.
= Emerging Markets Debt 50D-hedged F-aoc’ 0.35%
= Emerging Markets Debt F-Ukdist! 0.75%
—Fmeriing Markets Oulsl CHE-badged £ AMAA! Gd%  Note 9 - Investment in other UCITS and/or UCls
— Emerming Markets Debt ELR-heeged FUKdist 0.83%
=Emesging Markets Debit GOP hedged LKA 081% - As at 31 July 2018 Multi Manager Access Il has invest-
= Ewropean Multi Credi F-ac! 0.56%  ments in other UCITS andfor UCHs {“target funds”). Fees
= Eurcpean MUt Credit CHE-hedged Fracc! 0.5%%  may be incurred both at the level of the sub-fund and at
= Rurepean hMutti Credit US0-hedged Face! 0.59% the level of the target funds. The maximum propartion
—European Wkt Credit FAK 058%  of management fees charged to the target funds are as
= European Mubli Credit CHE-hedged FARdist! 061%  followe:
— Ewropean Mutl Credi GEP-hedged F-US00s51 0.60%
= Hesdble F-acc' 0.15%  Investment Fund Management fees
—Hagh Yied F-acc' 0,67% KTRACKERS BASCI USa UCITS ETF DR-1C-LISD CAP o015
— High Yield CHE-hedged Facc’ 0.70%  UBSETF - MSC) EMU HEDGED T0 USD UG S ETF-A-LAP 0.28%
—ragh Yigldl EUR-Tubdg ed F-acc” 0, 705 S ETF - BMASCH ST ZERLAND 20035 LICITS A-Cap 0.20%
= High Yield SG0-hedped Fac’ 0.74%
— High Yieldl Foscst! o68% Managemert fees are not applicable for Real Estate
~High Yield CHE-hedged F-Uidist' o.72%  funds.
—Hagh Yigld EUR-Tedged F-UBd' 0, 745
— High Yield GBP-hedged F-Ukdist? 0.71%
— LI Miufti Credi F-acc! 0s3%  Note 10 = Change of share dass names
=145 Mt Credil CHF-hedged F-acc! 0.56%
— 15 Multi Credi ELR-hedged F-agg! oses  With effect 20 July 2018, the following events occurred:
=1r% Multi Credit F-LEdist! 0.53%
— LI Multi Credit CHE-hidged F-Ukdia! 0s7% The change of name of following share dasses:
=I5 Miulti Credil EUR-hedged F-UEdist! 0.55%
— 115 Wiults Credit GAP-hedzed F-LKehs! 056y 1SN Gl Name R Name
e LLIDS35 39905 Pt Mandger Access i Milti Mearager Axcess U
= Emerging Markets Debl = Emerging Markets Deld
B F-are
TER for classes of shares which were active less than a 12 LUID9a5400083 Pt Manager Access It Mianiager Access I
manth period are annualised. - Ememing Markets Debt - Emienging Markets Debt
Bl (CHF hedged) (HF-hedged Facc
Transaction costs and any other costs incurred n LW05400168 Bl ool B ekl
connection with currency hedging are not induded in P hedged) E?ﬁ.hm e
the TER. LUIOSas400323 Butll Manager Acoess B Multi Manager Access il
— Ernerging Markets Debt — Emenging Markets Dubd
Bl {560 hadged) SG0-hedged F-ace
[ i LUOSESL005 55 Pufti Manager Acoess | Naulti Manager Access Il
Note 8 ~ Transaction costs —Emerging Markets Dottt — Emerging Markets Debt
LI i FAKdia
Transaction costs include brokerage fees, stamp duty, [iosasancer MRt Manager Access i uft Manages Access
local taxes and other fareign charges if incurred during ~Ememging Markets Dbl = Emerging Markets Debt
the peniod. Transaction fees are included in the cost of MR [CHF hedged) CHEhedged F-Lkdis
it h nd sold. LLOSaSL00752 hunli Mamager Access i Multl Manager Access i
securities purchased 2 sold = Emerging Markets Debi = Bmenging Markets Cebl
14 dist (ELIR hetged) ELR-hedged £ dis
Fﬂf 1.hﬂ' fll'laﬂ ﬂal year Eﬂd'E'd an 31 Jul}f ZG.I 3, lhe LLOSASL00319 Bt Mananes Scoess I Pt Maranee Sccess 1
Company incurred transaction costs relating to purchase —Emerging Markets Debt — Emesging Markeds Dkt
orsale of invesiments in secunties and similartransactions HuKdit (GBP hedged) SAP hedged FAkdia
as followws: LU 3363508 hAutti Mamager .ﬁf.me-ss | haulti Manager Access il
= Bumopean MU Credit = Burcpean Multi Credit
m F-age
DA Msnager Abtis: i Ll LU0 3363680 BAulti Manager Acoess B haulti Manager Access I
= Emerming Markets Dett 358 22165 LD = turcpean buti Credit = Buropean hMulti Credit
— Eurepenn Muili Credi 131 37901 EUR Bl 1 HF hedged) CHF-hedged Face
— Flesibie 3457630 USD  LLOF13IEITED AU hAndger Access Ml MEarager Access i
~ High ield 222 19002 USD = E'-'"’P;?:‘LE“D'-?*EE: 'E“'Wugﬂ":]"""'“ ‘:F‘:“’-:;
— 1% Multi Credit 197 19058 LSD 2
Butti Manager Access N
Annual Report as of 31 July 2008
a8 Thie recles are an integral pan of the finanoal slalements
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159N Old Name e Name
LUG0s257 800 it Manager Access || Ml Bdanager Aooess i
= Buropean hMulti Creda = European Multi Credit
UK dist F-LE kst
LLU1363543 796 Multi Mandger Aceds |l Ml Banager Acoeds A
= Eurnpean violti Credil = Eumpean Mults Credit
I-Udist (CHF hedged) CHF -hediged F-LIK kst
L3442 Ta 6598 Iulti Manages Adess il Il Bdlanager Access i
= Eurcpean Mulli Credn = Eumpear Mults Credit
i (GBF hedged) 58 P-hedied F-Udist
LLGI96 0002 Mutll Manager Access || Multi Banager Acoess i
= Heable = Flexitle
Bl F-anc
LU 344275315 Multl Manager Access |l Ml Bdanager Acoess i
— High Yitdd — High Yidd
B F-acc
LU 34a2 75075 fulti hManager Access |l Mults Bdanager Acoess i
—High Yiedd — High Yigid
Bl [CHF hiptdgid) CHF-hetged F-ac
LU 3442 75158 Tt Manager Accessil Tl Bdanager Access B
=High Yietd = High Yigld
B (EUR hedged) ELIR:-hedged F-anc
L3492 75 725 Ml Manager Access |l Mult Manager Access i
=High Wiekd = High Yigld
B {560 hedged) SG0-hedged Facc
LUT32TE406 Tviultl MEnages Acoeds |l Iviults Bdanager Access i
— Hagh igld — High Yigld
IHJkdis UKt
LU136354 3452 Pt Manager Aess |l Ml idanager Aocess i
=High ¥igd = High Yigld
Ikl [OHF hedged) CHF-hidged F-LBdgt
LU 344275 232 Il Manager Access || Mt Banager Access i
~Hagh wiedd = High Yield
FUKdist (BUR hedged) EUR-hiedged F-LUi st
A2 TEERT Tviulti Manager Access il Tviults anager Acceis o
~High iekd ~ High igld
4Rt (GBF hedped) GRP-hedged F-Udkst
LuG33364 738 Pulti Mandges Acceds i ults Bdanager Acceds i
= L& hiulti Credil = LIS Miults Credit
B F-ace
LU 3364408 Il Manager Access || MMt Manager Aocess i
—LE hulti e — L% Mt Credlit
Bl (CHF hedged) CHF-hedged F-ace
LU0 3363920 Mt Manages Acoess || Multi Manager Access i
— L& multl Cegin — LI% Mt i i,
Bl (EUR. hedoed) ELIR-hied g F-acc
LU 3442 74538 Multi Manager Acessil Il ianager Access i
= LG hiultl Credit = LIS it Credit
1K dis F-L okt
LW1363543379 Mutti Manager Acess |l Multi Manager Access il
= LG Miulti Credit = LIS it Credit
FUEdist {CHF hedged) CHF-hedged F-UKdist
L3427 T Tiuiti hamager Acceds |l Iviulte anager Access i
—LE Mult Cren — LIS WAusha Credit
FLUIK dist (BUR hedged) EUR-hedged F-Udst
LU 003004 885 Puttl Mansger Access |l Multi banager Access i
= L& Mulll Credil = LIS Ml Cridit
1 [GER hedged) GEP-hedned F-UK gt

P Manager Aocess 1

sonual Report as of 31 July 2018

Thie notes ame an irtegral part of the financial staternents.

EDINETOOOO

O00OO000000000000gnd(Es4110)
Ooooooooooooood

Note 11 - Applicable Law, Place of Performance and
Authoritative Language

The Luxembaourg District Court is the place of performance
for all legal disputes between the shareholders, the
Company and the Depositary. Luxembourg law applies.
However, in matters concerming the clams of inves-
tors from other countries, the Company andfor the
Depostary can elect 1o make themselves subject to the
jurisdiction of the countries in which Company shares
were bought and sold.

The English version of these financial statements s the
authoritative version and only this version was audited
from the auditor. However, in the case of Company
shares sald to investors from the ather countres in which
Company shares can be bought and sold, the Company
and the Depositary may recogrise approved transla-
tions {i.e. approved by the Company) into the languages
concerned as binding upon itself.

102
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Mote 12 - OTC-Derivatives
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If the Company enters into OTC transactions, it may be exposed 1o risks related to the creditworthiness of the
OTC counterparties: when the Company enters into futures contracts, options and swap transactions or uses
other derivative technigues i11s subject 1o the nisk that an OTC counterparty may not meet {or cannot meet) its
obligations under a specific or multiple contracts, Counterparty risk can be reduced by depositing a security, If
the Company is owed a security pursuant to an applicable agreement, such security shall be held in custody by
the Depositary in favour of the Company. Bankruptcy and insolvency events or other credit events with the OTC
counterparty, the Depositary or within their subdepositary'correspondent bank network may result in the rights
or recognition of the Company in connection with the secunty to be delayed, restnicted or even eliminated,
which would force the Company to fulfill its obligations in the framework of the OTC transaction, in spite of
any security that had previously been made available to cover any such obligation,

OTC-Derivatives*

The OTC-dervatives of the below sub-funds with no collateral have margin accounts instead.

Subfund Unrealized gain Collateral
Counterparty [lss) received
Multi Manager Access || - Emerging Markets Debt
BINF Faribas 2 583 (41 92 LeD S30 000.00 USD
Ciitank 2 963 061,52 L60 2 110 000.00 LISD
H5BC 13392 24 L5D 000 USD
Pdeagan Stanley 630 736,09 LED SB0 000,00 USD
BS &G 487385851 LED 435 180.07 USD
Paulti Manager Access | = Europesn Multi Credit
Sooete Generale <594 331 M ER .00 ELR
LBS &G -1 066 131,29ELR 793 BI0ABELR
rauitl Manager Access | - High vield
Auptraha & Mew Zed 4 153,76 160 0.00LISD
Bark of Amerca <1 (e 08472 LED 0.00 USD
Bardsays 2 01435 LED 000 LISD
BN Faribras 2 440 675,84 LED 2 130 000.00USD
Crubank 13 855. 76 LED 20 000,00 LISD
P hiorgan 323585 LED 000 UED
Perrd Lyrich TRREILED 0,00 LISD
Podgan Stanler -5 964 88 LED 000 LUSD
Spoete Gensrale 174 133860 000 LSD
Slanclard Chartered Bank 1681564 LED 060 LsD
LUBS &G 4 078 I 58 6D B30 533.67 USD
Muilti Manager Access 1| - US Multi Credit
L85 &G 343547053 LED 000 USD
Jan o ol il 1z nw nai nckeded i @b bl @ by e geamaied By o ceanng boae Inibe seei ol 8 comiepr iy dels i e clining hoae meoTes e kol ba
Compesition of collateral recelved by type of assets Wwelghtic
Multi Manager Access || - Emerging Markets Debt
BN Paribias
Cash 100,00
Bonds (110 ]
Equily 000
Cribank
Cath 100,00
Bonds 000
Equily 000
Butli Manager Access N
Annual Report as of 31 July 3@
o Thie nctes are an inlegral pan of the finandal slatements

352/423



EDINETOOOO
O00OO000000000000gnd(Es4110)

Oooooooooooogoo
Composition of collateral received by type of assets Weighta
Moman Sanhey
Cath 100,00
Bonds (1T ]
Equity Q.00
LB &G
Cash 100,00
Bonds 0.0G
Equity e ]
Multi Manager Access || - European Multl Credit
LUBS &G
Cash 100,00
Brands ]
Equity e v]
Pkt Manager Access || = High Yield
BNFP Fanbias
Cath 100,00
Bonds 110
Equity 000
Citibard
Cash 100.00
Bonds 000
Equity (1]
BS &G
Cash 100,00
Bonds .00
Equity 000
Pt Manager Aocess 1

sonual Report as of 31 July 2018

Thie notes ame an irtegral part of the financial staternents.
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2019 10
6,236,680,785.17 683,290,747
111,632,357.23 12,230,441
6,125,048,427.94 671,060,306

14,322,532.3730

84,070

134.70 14,758

10,361

2019 10

5,417,022,780.43 593,489,016

63,161,286.46 6,919,951

5,353,861,493.97 586,569,065

14,986,549.6320

303,382

153.44 16,811

10,317
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2019 10

4,569,918,703.79 500,680,293

66,436,069.05 7,278,736

4,503,482,634.74 493,401,557

11,409,921.6910

84,308

128.26 14,052

10,288
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9,109,722.7660 2,463,419.9280 6,646,302.8380
2014
6,788,036.0410 3,354,522.3020 10,079,816.5770
2015
2,883,044.2440 3,165,421.7300 9,797,439.0910
2016
4,417,355.2440 3,540,854.7850 10,673,939.5500
2017
7,871,347.4130 5,526,817.3660 13,018,469.5970
2018
6,732,072.5500 5,557,419.9450 14,193,122.2020
2019
89,665 89,665
77,455 77,455
2019
77,455 77,455
2013 12
2013 12
2019 2019 29
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661,161.1310 2,861,946.2370 4,977,688.0050
2010
659,491.3600 2,067,777.9960 3,569,401.3690
2011
320,367.1770 2,645,737.9650 1,244,030.5810
2012
315,796.3860 333,994.0070 1,225,832.9600
2013
7,068,218.7180 1,485,114.4370 6,808,937.2410
2014
4,464,844 .8210 4,040,124.6030 7,233,657.4590
2015
7,557,639.2380 3,052,919.7130 11,738,376.9840
2016
5,512,760.6240 4,111,444 2640 13,139,693.3440
2017
5,631,657.3680 3,851,364.9270 14,919,985.7850
2018
3,449,209.1630 3,603,447.3260 14,765,747.6220
2019
256,173 256,173
278,717 278,717
2019
278,717 278,717
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19,461,336.8300 7,719,140.4730 11,742,196.3570
2016
7,367,129.3050 10,189,597.5980 8,919,728.0640
2017
2,768,530.1530 2,349,719.3600 9,338,538.8570
2018
4,345,478.9700 2,239,939.0880 11,444,078.7390
2019
94,124 94,124
77,644 77,644
2019
77,644 77,644
2016 13 2016 13

358/423




EDINETOOOO
0000000 DO000DO00dOn(es4110)
OOoooooooooooOooao

2019
1993 1993
2002 2002 12 20
2007 2007 13
2010 2010 12 17
1915 1915 10
2013 2013 12
2011 61
2009 65
2013 39

2010

2009 65

2010

Registre de Commerce et des Sociétés

Recueil Electronique des Sociétés et des Associations
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1,406
1960
Holding

Investment Trust
1968

1959

8,410 1,800
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2019 31

1959
Pan-

Selected Risks Investments

United States Trust Investment Fund

2,420

1965

1983 5 20

1915

2019 31
Idem
Idem
1972 12 22
30
1999
1.1
1988
25
1.2
1983 25

1988 30

10

19

1998

1988

360/423

22

30

Commonwealth and European

1967
2019 31
3 4,814 1,400
4 3,504 4,900
1998 12 23
1983
1915
1988 30
85 611
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2002 12 20 2002
2001 107 2001 108 2002 2002
12 31 2003
2002 1988 30 1988 30
2004 13 2007 13
2010 12 17 2010 2009
13 2009 65 2010
2010 12 24 2011 2012 2002
2002 2011 2010
2010 2013 12 2013
2013 2013 15
2014 23 2014 91
2016 10
2016 10 2016 12 2016
2010 2018
2018
1.3
1991 19 1991
2007 13 2007 13 1991
2007
2007 2013 2007 2013 15
2007
2016 23 2016 2016 2016 28
2016
1.4
2016 23 2013 2010
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2010 12 17
2.1.
2.1.1. 2010
2010
2010 2013
2013
2.1.2. 2010
2.1.3. 2010
2010 41
/
2.1.4. 2010
2010
2.1.5. 2003 22 03 88 2002
2010
2002 41 2010 41
20

20
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25
2002
2010
2.1.6. 2010
fonds commun de placement FCP , common fund
investment companies
2010 1915
2.2.
2010 11 23 27 28 66 91
94 96 98 99 125
2.2.1.
2010 41
1134 1710 1779 1787
1984 2010
2010 12 2010

11
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1,250,000

2,500,000

2010 1 FCP

FCP

2.2.1.1.
2010

2010 41 52

10
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10
2018 18 02
50
50
10
12
2007 07 308

2011 30

11 512 2010 28 2011 14
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2010 12 22 10

2010

10,000,000 2013 34

2010

10

10 12 13
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10

10
20

10

40

20

35

25

80

10 10
10

40

35

2013 34

20
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11 15
12 10
35
13
30

100

20

10

30

20

11

35

2010
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35

10

181
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14

15

10
10
2010
25
10

13
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11

2010

13 15
10



16

17

18

19

20

15

2010 41

10
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10 11 12 13

11 13

10

10
15

85
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2010 41 42
21
10
2010
2007
2007 16 2007 16

2002 2008

08 380 2008 19
2002

2008

371/423
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2010

2007 19
2008 11 26
08 339
356 11 512



2008 11 26
08/380
08/339
/07-044
08/380
2011
2010 19 10 049
2009 65 2010
2010 12 22
2009 65 2010
2010 12 22 10 5
11 509
10 4
2011 30 11 512
2012
2010 12 17 15
2010 12 17
2012 10 24
2013 10 15
2014 6 27 14/589
2014 22 14 591

2014 30 14 592

372/423
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08/380

2007

21

2010 43

2010 44

2011 15

11/512 18/698

27
12 546
13-02

2014 937
13 559
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2012 2012 832
2015 2365
/10-049 ESMA 2014 12
14/598
2015 27 15 609
/
2015 16 15/611
2015 12 15 627
2015 12 28 15/631
2010
2016 10 11 16 644
2018
23 18/698
2002 2010
2011 30
11 512 18/698
2011 12 31
14 592

2014 937
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2010 91
2010

91 75

2.2.1.2.
2010 16 15
2.2.1.2.1 2010 16
125 125
2010
2010 125

Sociétés et des Associations
2010 125

2011 61
2011 61

2010

2010 88

89

2010

2010

126
125
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2010

1991 21
02 80

15

16

16
125

Recueil Electronique des

2013
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2010 88
2013
2013 30
2011 61
16
125,000
625,000
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2010 129
16
12
16
2010
2010
2010 125
2010 88
2011 61 2010
125 2 2013
2013
2013
2013
2010 16
2010
104 2.2.1.2.2. 17 18

2.2.1.2.2 2010 15

376/423



EDINETOOOO
0000000 DO000DO00dOn(es4110)
OOoooooooooooOooao

101 124 15
15
1915 2010
2010 15
2009 65
2009
65
2010
1993
2011 61
15
2013
2013 2010 101
2013
2013
1993 37 37

575 2013
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2013/36/

10,000,000

2013 92

129

95

50

250,000,000

378/423
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125,000

250,000,000

575

2010



10

11
12

2013 36

2010
2010

12

13

14

15

16 1915

17

2010

18

900

116
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15

1993

1993

2010 15



18

2010

2010

2010

16

2010

1993
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2.2.1.2.2.

1993
97 2000 27

2010 15
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2010

2010 53

1993

2010
1993 37
37

2010

16
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2010 15

2010

2012 10 24 12 546

2010 15
2010 27 2010
2010 43 10
03 108 05 185
11
508

2018 23
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18/698

2012 10 24 12/546

2.2.1.3.

1993
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2010 12 17
2009/65/EC 2014
11
14/587 14/587
14/587 91/75 E

2014 23 2016 18
2015 12 17 2016 10 13

2016 10 2010 12 17

2016 10 11

16/644
14/587 2010 12 17

2010 17
18 18 19
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2010 18

2010

1993

2010

2016 10 11
16 664

2010 2013 2013

2010 88

2010
2018 7024
2010
2010
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2016 2010
2.2.1.4.
2.2.1.2.2
2.2.2.
1915 sociétés
anonymes
1915 10
2010
2.2.2.1.
2010 société d"investissement a capital variable
société anonyme
1915 10 2010
12 17
11 24 Decree
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of 24 Prairial, year XI

1915 10

24

2010

1,250,000
250
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2.2.2.2.

2.2.2.3.
2.2.1.1.

2.2.2.4.

2010 33
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2010 34

2010

2013

2010 95

2.2.2.5.

2.2.1.4.

2.2.2.6.
2010 27
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2.3.

1983

24

12

2010

2010
2.2.1.2.2. 21 22

2009 65
12 546

2010

391/423
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27
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2012 10



1983 25
1988 30 2003
2002 2007 13 1988 30
2011 2010 2012
2.3.1.
2.3.1.1. 1915
1915
2010
société anonyme
2.3.1.1.1. 1915 420
30,000.00
2.3.1.1.2. 1915 420 15
1915
2.3.1.1.3. 1915 420

2.3.1.1.4. 1915 420 19 420
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1983
2002

2002



2.3.1.2. 2010

2010

2.3.1.2.1.

2.3.1.2.2.

2.3.1.3.

2010 129

2010

2013

2011 61

2010

2.3.1.3.1. 1972 12 22

21 91 75

130
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25

2.3.1.1.2.

87

58

2013

87

tribunal administratif

fonds d"investissement 1991
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2010 25
2.3.1.3.2. 1945 10 17
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Audit report

To the Shareholders of
Multi Manager Access| |

Our opinion

In our opinion, the accompanying financial statements give atrue and fair view of the financial position of

Multi Manager Access Il (the “Fund”) and of each of its sub-funds as at 31 July 2019, and of the results of their
operations and changes in their net assets for the year then ended in accordance with Luxembourg legal and regulatory
requirements relating to the preparation and presentation of the financial statements.

What we have audited
The Fund's financial statements comprise:

the combined statement of net assets for the Fund and the statement of net assets for each of the sub-funds as at 31
July 2019;

the statement of investments in securities and other net assets as at 31 July 2019;

the combined statement of operations for the Fund and the statement of operations for each of the sub-funds for the
year then ended,;

the statement of changes in net assets for each of the sub-funds for the year then ended; and

the notes to the financia statements, which include a summary of significant accounting policies.

Basis for opinion

We conducted our audit in accordance with the Law of 23 July 2016 on the audit profession (Law of 23 July 2016) and
with International Standards on Auditing (ISAs) as adopted for Luxembourg by the “Commission de Surveillance du
Secteur Financier” (CSSF). Our responsihilities under the Law of 23 July 2016 and | SAs as adopted for L uxembourg by
the CSSF are further described in the “Responsibilities of the “Réviseur d entreprises agréé” for the audit of the financial
statements” section of our report.

We believe that the audit evidence we have obtained is sufficient and appropriate to provide abasis for our opinion.

We are independent of the Fund in accordance with the International Ethics Standards Board for Accountants Code of
Ethics for Professional Accountants (IESBA Code) as adopted for Luxembourg by the CSSF together with the ethical
requirements that are relevant to our audit of the financial statements. We have fulfilled our other ethical responsibilities
under those ethical requirements.

Other information

The Board of Directors of the Fund is responsible for the other information. The other information comprises the
information stated in the annual report but does not include the financial statements and our audit report thereon.

Our opinion on the financial statements does not cover the other information and we do not express any form of
assurance conclusion thereon.

In connection with our audit of the financial statements, our responsibility is to read the other information identified
above and, in doing so, consider whether the other information is materially inconsistent with the financial statements or
our knowledge obtained in the audit, or otherwise appears to be materially misstated. If, based on the work we have
performed, we conclude that there is a material misstatement of this other information, we are required to report that fact.
We have nothing to report in this regard.
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Responsibilities of the Board of Directors of the Fund for the financia statements

The Board of Directors of the Fund is responsible for the preparation and fair presentation of the financial statementsin
accordance with Luxembourg legal and regulatory requirements relating to the preparation and presentation of the
financial statements, and for such internal control as the Board of Directors of the Fund determines is necessary to enable
the preparation of financial statementsthat are free from material misstatement, whether due to fraud or error.

In preparing the financial statements, the Board of Directors of the Fund is responsible for assessing the Fund's and each
of its sub-funds ability to continue as a going concern, disclosing, as applicable, matters related to going concern and
using the going concern basis of accounting unless the Board of Directors of the Fund either intends to liquidate the Fund
or close any of its sub-funds or to cease operations, or has no realistic alternative but to do so.

Responsibilities of the “Réviseur d entreprises agréé’ for the audit of the financia statements

The objectives of our audit are to obtain reasonable assurance about whether the financial statements as a whole are free
from material misstatement, whether due to fraud or error, and to issue an audit report that includes our opinion.
Reasonable assurance is a high level of assurance, but is not a guarantee that an audit conducted in accordance with the
Law of 23 July 2016 and with | SAs as adopted for Luxembourg by the CSSF will always detect a material misstatement
when it exists. Misstatements can arise from fraud or error and are considered materia if, individually or in the
agoregate, they could reasonably be expected to influence the economic decisions of users taken on the basis of these
financial statements.

As part of an audit in accordance with the Law of 23 July 2016 and with | SAs as adopted for Luxembourg by the CSSF,
we exercise professional judgment and maintain professional scepticism throughout the audit. We also:

identify and assess the risks of material misstatement of the financia statements, whether due to fraud or error, design
and perform audit procedures responsive to those risks, and obtain audit evidence that is sufficient and appropriate
to provide a basis for our opinion. The risk of not detecting a material misstatement resulting from fraud is higher
than for one resulting from error, as fraud may involve collusion, forgery, intentional omissions, misrepresentations,
or the override of internal control;

obtain an understanding of internal control relevant to the audit in order to design audit procedures that are
appropriate in the circumstances, but not for the purpose of expressing an opinion on the effectiveness of the Fund' s

internal control;

evaluate the appropriateness of accounting policies used and the reasonableness of accounting estimates and related
disclosures made by the Board of Directors of the Fund;
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conclude on the appropriateness of the Board of Directors of the Fund's use of the going concern basis of

accounting and, based on the audit evidence obtained, whether a material uncertainty exists related to events or
conditions that may cast significant doubt on the Fund's or any of its sub-funds ability to continue as a going
concern. If we conclude that a material uncertainty exists, we are required to draw attention in our audit report to the
related disclosures in the financial statements or, if such disclosures are inadequate, to modify our opinion. Our
conclusions are based on the audit evidence obtained up to the date of our audit report. However, future events or
conditions may cause the Fund or any of its sub-funds to cease to continue as a going concern;

evaluate the overall presentation, structure and content of the financial statements, including the disclosures, and

whether the financial statements represent the underlying transactions and events in a manner that achieves fair
presentation.

We communicate with those charged with governance regarding, among other matters, the planned scope and timing of
the audit and significant audit findings, including any significant deficiencies in internal control that we identify during
our audit.

PricewaterhouseCoopers, Société coopérative

Luxembourg, 20 November 2019
Represented by g

Valérie Piastrelli
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Audit report
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To the Shareholders of Multi Manager Access

Our opinion

In our opinion, the accompanying financia statements give a true and fair view of the financia position of Multi
Manager Access and of each of its sub-funds (the “Fund”) as at 31 July 2018, and of the results of their operations and
changes in their net assets for the year then ended in accordance with Luxembourg legal and regulatory requirements
relating to the preparation and presentation of the financial statements.

What we have audited

The Fund's financial statements comprise:
the statement of net assets as at 31 July 2018;
the statement of investments in securities and other net assets as at 31 July 2018;
the statement of operations for the year then ended;
the statement of changes in net assets for the year then ended; and
the notes to the financial statements, which include a summary of significant accounting policies.

Basis for opinion

We conducted our audit in accordance with the Law of 23 July 2016 on the audit profession (Law of 23 July 2016) and
with International Standards on Auditing (1SAS) as adopted for Luxembourg by the “Commission de Surveillance du
Secteur Financier” (CSSF). Our responsibilities under those Law and standards are further described in the
“Responsibilities of the “Réviseur d entreprises agré€”’ for the audit of the financial statements” section of our report.

We believe that the audit evidence we have obtained is sufficient and appropriate to provide abasis for our opinion.

We are independent of the Fund in accordance with the International Ethics Standards Board for Accountants Code of
Ethics for Professional Accountants (IESBA Code) as adopted for Luxembourg by the CSSF together with the ethical
requirements that are relevant to our audit of the financial statements. We have fulfilled our other ethical responsibilities
under those ethical requirements.

Other information

The Board of Directors of the Fund is responsible for the other information. The other information comprises the
information stated in the annual report but does not include the financial statements and our audit report thereon.

Our opinion on the financial statements does not cover the other information and we do not express any form of
assurance conclusion thereon.

In connection with our audit of the financial statements, our responsibility is to read the other information identified
above and, in doing so, consider whether the other information is materially inconsistent with the financial statements or
our knowledge obtained in the audit, or otherwise appears to be materially misstated. If, based on the work we have
performed, we conclude that there is a material misstatement of this other information, we are required to report that fact.
We have nothing to report in this regard.

Responsibilities of the Board of Directors of the Fund for the financial statements
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The Board of Directors of the Fund is responsible for the preparation and fair presentation of the financial statementsin
accordance with Luxembourg legal and regulatory requirements relating to the preparation and presentation of the
financial statements, and for such internal control as the Board of Directors of the Fund determines is necessary to enable
the preparation of financial statementsthat are free from material misstatement, whether due to fraud or error.

In preparing the financial statements, the Board of Directors of the Fund is responsible for assessing the Fund's ability to
continue as a going concern, disclosing, as applicable, matters related to going concern and using the going concern basis
of accounting unless the Board of Directors of the Fund either intends to liquidate the Fund or to cease operations, or has
no realistic aternative but to do so.

Responsihilities of the “ Réviseur d’entreprises agré€” for the audit of the financial statements

The objectives of our audit are to obtain reasonable assurance about whether the financial statements as a whole are free
from material misstatement, whether due to fraud or error, and to issue an audit report that includes our opinion.
Reasonable assurance is a high level of assurance, but is not a guarantee that an audit conducted in accordance with the
Law of 23 July 2016 and with | SAs as adopted for Luxembourg by the CSSF will always detect a material misstatement
when it exists. Misstatements can arise from fraud or error and are considered material if, individually or in the
aggregate, they could reasonably be expected to influence the economic decisions of users taken on the basis of these
financial statements.

As part of an audit in accordance with the Law of 23 July 2016 and with | SAs as adopted for Luxembourg by the CSSF,
we exercise professional judgment and maintain professional scepticism throughout the audit. We also:

identify and assess the risks of material misstatement of the financial statements, whether due to fraud or error, design
and perform audit procedures responsive to those risks, and obtain audit evidence that is sufficient and appropriate to
provide a basis for our opinion. The risk of not detecting a material misstatement resulting from fraud is higher than
for one resulting from error, as fraud may involve collusion, forgery, intentional omissions, misrepresentations, or
the override of internal control;

obtain an understanding of internal control relevant to the audit in order to design audit procedures that are
appropriate in the circumstances, but not for the purpose of expressing an opinion on the effectiveness of the Fund's
internal control;

evaluate the appropriateness of accounting policies used and the reasonableness of accounting estimates and related
disclosures made by the Board of Directors of the Fund;

conclude on the appropriateness of the Board of Directors of the Fund's use of the going concern basis of accounting
and, based on the audit evidence obtained, whether a material uncertainty exists related to events or conditions that
may cast significant doubt on the Fund's ability to continue as a going concern. If we conclude that a material
uncertainty exists, we are required to draw attention in our audit report to the related disclosures in the financial
statements or, if such disclosures are inadequate, to modify our opinion. Our conclusions are based on the audit
evidence obtained up to the date of our audit report. However, future events or conditions may cause the Fund to
cease to continue as a going concern;

evaluate the overall presentation, structure and content of the financial statements, including the disclosures, and
whether the financial statements represent the underlying transactions and events in a manner that achieves fair
presentation.

We communicate with those charged with governance regarding, among other matters, the planned scope and timing of

the audit and significant audit findings, including any significant deficiencies in internal control that we identify during
our audit.
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Luxembourg, 23 November 2018

PricewaterhouseCoopers, Société coopérative
Represented by

Valérie Piastrelli
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