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2021 2 26
1,658,305,190 97.85
1,658,305,190 97.85
1,001,789 0.06
1,001,789 0.06
35,363,489 2.09
1,694,670,468 100.00
2021 2 26
8,663,047,755 97.92
8,663,047,755 97.92
2,003,577 0.02
2,003,577 0.02
181,632,741 2.05
8,846,684,073 100.00
2021 2 26
200,142,000 18.80
200,142,000 18.80
15,011,100 1.41
15,011,100 1.41
464,715,380 43.65
464,715,380 43.65
384,712,836 36.14
1,064,581,316 100.00
2021 2 26
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8,594.9999 8,515.0000
194,751.05 97.85
1,673,885,274 | 1,658,305,190
1.0080 1.0081
993,740 0.06
1,001,789 1,001,789
2021 2 26
97.85
0.06
97.91
2021 2 26
7,155.9999 7,172.0000
1,207,898.46 97.92
8,643,721,379 | 8,663,047,755
1.0080 1.0081
1,987,479 0.02
2,003,577 2,003,577
2021 2 26
97.92
0.02
97.95
2021 2 26
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101.72 100.14 1.9
200,000,000 18.81
203,446,000 200,290,000 | 2021/3/26
100.24 100.07 0.1
200,000,000 18.80
200,490,000 200,142,000 | 2021/7/1
101.01 100.46 1
154,000,000 14.53
155,560,020 154,717,640 | 2021/8/13
101.45 100.68 1
100,000,000 9.46
101,455,000 100,680,000 |2021/10/29
101.21 100.07 1.31
15,000,000 1.41
15,181,500 15,011,100 | 2021/3/19
101.41 100.22 1.3
5,000,000 0.47
5,070,950 5,011,300 | 2021/4/30
101.51 100.41 1.2
4,000,000 0.38
4,060,640 4,016,440 | 2021/6/30
2021 2 26
18.80
1.41
43.65
63.86
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2021 2 1
1
7,484 7,499 0.9710 0.9730
(2013 8 23 )
2
7,897 7,913 0.9899 0.9919
(2014 2 24 )
3
7,321 7,336 1.0012 1.0032
(2014 8 25 )
4
7,099 7,113 0.9912 0.9932
(2015 2 23 )
5
5,897 5,909 0.9759 0.9779
(2015 8 24 )
6
5,057 5,068 0.9566 0.9586
(2016 2 23 )
7
5,958 5,971 0.9706 0.9726
(2016 8 23 )
8
5,436 5,448 0.9249 0.9269
(2017 2 23 )
9
4,134 4,143 0.9259 0.9279
(2017 8 23 )
10
3,220 3,227 0.8886 0.8906
(2018 2 23 )
11
2,581 2,587 0.8707 0.8727
(2018 8 23 )
12
2,225 2,230 0.8528 0.8548
(2019 2 25 )
13
2,155 2,160 0.8853 0.8873
(2019 8 23 )
14
2,101 2,105 0.8868 0.8888
(2020 2 25 )
15
1,982 1,986 0.9130 0.9150
(2020 8 24 )
16
1,709 1,713 0.8941 0.8961
(021 2 24 )
2020 2 2,102 0.8889
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3 1,931 0.8543
4 1,918 0.8828
5 1,925 0.8903
6 1,948 0.9036
7 2,022 0.9187
8 1,973 0.9089
9 2,015 0.9079
10 1,980 0.9027
11 1,971 0.9113
12 1,768 0.9123
2021 1 1,737 0.9062
2 1,694 0.8859
2021 2 1
1
19,069 19,155 0.9940 0.9985
(2013 8 23 )
2
21,231 21,353 1.0382 1.0442
(2014 2 24 )
3
26,898 27,053 1.0411 1.0471
(2014 8 25 )
4
34,558 34,739 1.1423 1.1483
(2015 2 23 )
5
35,989 36,181 1.1286 1.1346
(2015 8 24 )
6
33,567 33,767 1.0057 1.0117
(2016 2 23 )
7
28,432 28,624 0.8909 0.8969
(2016 8 23 )
8
26,121 26,287 0.9443 0.9503
(017 2 23 )
9
22,337 22,486 0.8957 0.9017
(2017 8 23 )
10
16,952 17,075 0.8245 0.8305
(2018 2 23 )
11
14,408 14,514 0.8208 0.8268
(2018 8 23 )
12
12,394 12,471 0.7983 0.8033
(2019 2 25 )
13
11,358 11,430 0.7902 0.7952
(2019 8 23 )
14
11,179 11,247 0.8218 0.8268
(2020 2 25 )
15
10,209 10,274 0.7909 0.7959
(2020 8 24 )
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16
8,898 8,957 0.7512 0.7562
(2021 2 24 )

2020 2 11,018 0.8109
3 10,289 0.7662
4 10,453 0.7826
5 10,561 0.7913
6 10,569 0.8014
7 10,330 0.7926
8 10,103 0.7828
9 10,059 0.7819
10 9,742 0.7674
11 9,613 0.7674
12 9,230 0.7622
2021 1 9,068 0.7590
2 8,846 0.7528

1 0.0040

2 0.0120

3 0.0120

4 0.0120

5 0.0120

6 0.0120

7 0.0120

8 0.0120

9 0.0120

10 0.0120

11 0.0120

12 0.0120

13 0.0120

14 0.0120

15 0.0120

16 0.0120

1 0.0090

2 0.0285

3 0.0360

4 0.0480

5 0.0480

6 0.0360

7 0.0360

8 0.0360

9 0.0360

10 0.0360

11 0.0360

12 0.0320
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13 0.0300
14 0.0300
15 0.0300
16 0.0300
1 2.5
2 3.2
3 2.4
4 0.2
5 0.3
6 0.7
7 2.7
8 3.5
9 1.4
10 2.7
11 0.7
12 0.7
13 5.2
14 1.5
15 4.3
16 0.8
1 0.3
2 7.3
3 3.7
4 14.3
5 3.0
6 7
7 7.8
8 10.0
9 1.3
10 3.9
11 3.9
12 1.2
13 2.7
14 7.8
15 0.1
16 1.2
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1 8,213,384,484 505,841,795
2 1,956,563,656 1,685,921,826
3 1,221,287,766 1,886,482,651
4 1,384,772,992 1,535,985,815
5 341,314,378 1,459,623,405
6 410,708,092 1,167,199,091
7 1,401,279,099 549,093,946
8 684,413,189 945,660,707
9 92,971,392 1,504,913,642
10 58,619,656 900,565,261
11 12,429,168 671,649,833
12 13,397,158 368,248,162
13 19,443,596 194,863,726
14 110,921,313 176,178,567
15 245,327,559 443,211,354
16 81,363,324 340,998,260
1 20,238,564,192 1,054,102,844
2 7,302,075,896 6,036,625,113
3 9,889,794,088 4,502,340,181
4 13,201,985,383 8,787,172,043
5 8,814,437,895 7,177,196,559
6 5,319,751,662 3,832,055,929
7 2,837,346,871 4,298,247,788
8 1,649,754,857 5,901,770,665
9 1,305,348,434 4,029,987,860
10 432,117,050 4,811,756,355
11 246,712,620 3,251,158,425
12 196,120,965 2,224,795,785
13 182,247,898 1,334,339,978
14 271,802,076 1,042,817,443
15 306,258,295 1,001,740,996
16 346,327,027 1,409,717,583
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3 | United States Treasury Note/Bond il 0.375 2026/1/1 2.6
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§ | United 5tates Treasury Note/Bond Eif 1.625 20501115 1.7
& | United 5tates Treasury MNote/Bond B 1.375 2050/815 1.6
7 | Freddie Mac Pool E—i—iMN 2.500 20501041 15
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URL http://www._am-one.co.jp/
:0120-104-694 9 5
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:0120-104-694
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2020 8 24 2021 2 24
47,546,325 43,231,705
1,946,845,804 1,673,885,274
1,002,186 1,001,789
1,995,394,315 1,718,118,768
1,995,394,315 1,718,118,768
4,342,787 3,823,517
7,281,497 3,862,271
67,644 62,648
1,183,928 1,096,452
4,572 4,164
12,880,428 8,849,052
12,880,428 8,849,052
2,171,393,717 1,911,758,781
188,879,830 202,489,065
66,297,115 62,132,651
1,982,513,887 1,709,269,716
1,982,513,887 1,709,269,716
1,995,394,315 1,718,118,768
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2020 2 26 2020 8 25

2020 8 24 2021 2 24
40,129,781 38,249,606
36
46,773,493 42,729,727
86,903,274 4,480,085
15,606 7,289
428,594 419,668
7,501,199 7,345,085
28,954 28,007
7,974,353 7,800,049
78,928,921 12,280,134
78,928,921 12,280,134
78,928,921 12,280,134
1,477,109 67,363
268,198,276 188,879,830
51,217,932 30,765,531
51,217,932 30,765,531
23,023,983 7,572,845
23,023,983 7,572,845
26,327,315 24,589,150
188,879,830 202,489,065
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2020 8 25
2021 2 24
2 23 8 23
2020 8 24
2021 2 24
2020 8 24 2021 2 24
2,369,277,512 2,171,393,717
245,327,559 81,363,324
443,211,354 340,998,260
2,171,393,717 1,911,758,781
188,879,830 202,489,065
2020 2 26 2020 8 25
2020 8 24 2021 2 24
2020 2 26 2020 3 23 2020 8 25 2020 9 23
5,778,030 5,273,155
0 0
41,741,793 47,117,271
67,817,468 65,667,067
115,337,291 118,057,493
1 500.99 1 546.85
4,604,364 1 20 4,317,699 1 20
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2020 3 24 2020 4 23 2020 9 24 2020 10 23
6,769,036 5,373,295
0 0
40,957,136 50,056,192
67,565,895 65,766,745
115,292,067 121,196,232
1 510.99 1 551.30
4,512,456 1 20 4,396,688 1 20
2020 4 24 2020 5 25 2020 10 24 2020 11
24
6,171,261 6,139,394
0 0
39,498,324 49,289,496
67,071,769 65,656,240
112,741,354 121,085,130
1 519.45 1 559.68
4,340,767 1 20 4,326,899 1 20
2020 5 26 2020 6 23 2020 11 25 2020 12
23
6,036,108 5,028,374
0 0
37,645,496 44,364,337
65,246,724 60,650,417
108,928,328 110,043,128
1 528.75 1 565.52
4,120,182 1 20 3,891,701 1 20
2020 6 24 2020 7 27 2020 12 24 2021 1 25
6,107,630 4,523,536
0 0
47,557,485 43,728,322
64,829,136 60,813,308
118,494,251 109,065, 166
1 537.78 1 569.13
4,406,759 1 20 3,832,646 1 20
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2020 8 24 2021 1 26 2021 2 24
5,349,301 4,663,034
0 0
47,142,412 43,688,931
65,290,601 61,293,134
117,782,314 109,645,099
1 542.42 1 573.52
4,342,787 1 20 3,823,517 1 20
2020 2 26 2020 8 25
2020 8 24 2021 2 24
2020 8 24 2021 2 24
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(

(

(

)

)

)

2020 8 24 2021 2 24
7,515,072 21,617,367
100
7,515,172 21,617,367
2020 8 24 2021 2 24
0.9130 0.8941
9,130 ) (8,941 )
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2021 2 24

194,751 1,673,885,274
194,751 1,673,885,274
993,740 1,001,789
993,740 1,001,789

1,674,887,063
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2020 8 24 2021 2 24
239,606,934 283,612,169
10,043,105,523 8,736,033,779
2,004,372 2,003,577
10,284,716,829 9,021,649,525
10,284,716,829 9,021,649,525
64,541,051 59,224,098
3,998,275 58,223,680
349,135 328,222
6,109,943 5,743,989
23,643 21,892
75,022,047 123,541,881
75,022,047 123,541,881
12,908,210,218 11,844,819,662
2,698,515,436 2,946,712,018
975,791,316 916,865,642
10,209,694,782 8,898,107,644
10,209,694,782 8,898,107,644
10,284,716,829 9,021,649,525
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2020 2 26 2020 8 25

2020 8 24 2021 2 24
489,341,448 463,259,448
163
467,713,472 548,636,839
21,627,976 85,377,228
59,841 30,586
2,290,038 2,133,763
40,076,252 37,341,644
155,064 142,790
42,581,195 39,648,783
20,953,219 125,026,011
20,953,219 125,026,011
20,953,219 125,026,011
2,182,696 1,426,724
2,424,547 ,957 2,698,515,436
203,663,024 328,708,798
203,663,024 328,708,798
62,089,616 78,976,901
62,089,616 78,976,901
396,770,364 371,475,744
2,698,515,436 2,946,712,018
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2020 8 25
2021 2 24
2 23 8 23
2020 8 24
2021 2 24
2020 8 24 2021 2 24
13,603,692,919 12,908,210,218
306,258,295 346,327,027
1,001,740,996 1,409,717,583
12,908,210,218 11,844,819,662
2,698,515,436 2,946,712,018
2020 2 26 2020 8 25
2020 8 24 2021 2 24
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2020 2 26 2020 3 23 2020 8 25 2020 9 23
76,357,701 72,230,215
0 0
2,078,085,587 2,024,470,603
972,724,919 965,135,892
3,127,168,207 1 3,061,836,710 1
2,328.07 2,376.31
67,162,196 1 50 64,424,163 1 50
2020 3 24 2020 4 23 2020 9 24 2020 10 23
81,275,316 72,154,391
0 0
2,070,312,448 2,000,950,933
975,873,597 958,818,749
3,127,461,361 1 3,031,924,073 1
2,338.86 2,383.04
66,858,563 1 50 63,614,529 1 50
2020 4 24 2020 5 25 2020 10 24 2020 11
24
76,095,056 70,992,046
0 0
2,068,163,222 1,980,264 ,467
985,826,921 954,185,910
3,130,085,199 1 3,005,442,423 1
2,345.95 2,389.53
66,712,292 1 50 62,887,494 1 50
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2020 5 26 2020 6 23 2020 11 25 2020 12
23
77,339,157 69,817,315
0 0
2,057,560, 386 1,943,051,250
982,128,640 939,617,928
3,117,028,183 1 2,952,486,493 1
2,354.54 2,396.29
66,191,610 1 50 61,605,305 1 50
2020 6 24 2020 7 27 2020 12 24 2021 1 25
76,669,059 67,563,747
0 0
2,039,316,914 1,886,278,871
971,167,802 916,200,526
3,087,153,775 1 2,870,043,144 1
2,363.65 2,402.90
65,304,652 1 50 59,720,155 1 50
2020 7 28 2020 8 24 2021 1 26 2021 2 24
72,519,106 67,329,562
0 0
2,018,759,324 1,878,427,794
967,813,261 908,760,178
3,059,091,691 1 2,854,517,534 1
2,369.88 2,409.92
64,541,051 1 50 59,224,098 1 50
2020 2 26 2020 8 25
2020 8 24 2021 2 24
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2020 8 24

2021 2 24
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(

(
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)
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2020 8 24 2021 2 24
197,365,171 43,948,745
199
197,365,370 43,948,745
2020 8 24 2021 2 24
0.7909 0.7512
(7,909 ) (7,512 )
2021 2 24
1,220,798 8,736,033,779
1,220,798 8,736,033,779
1,987,479 2,003,577
1,987,479 2,003,577
8,738,037,356
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2021 2 24

383,470,494
200,148,000
15,012,150
464,753,290
1,205,227
1,064,589,161
1,064,589,161

1,056,034,563

8,554,598
1,064,589,161
1,064,589,161
1,064,589,161
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2020 8 25
2021 2 24

2021 2 24

1,070,911,088

14,876,525

990,000,991
870,000
530,000

70,000
10,530,000
149,716
103,986
4,486,988
4,586,699

997,109

5,972
993,740

1,987,479

9,935

9,925
9,925

9,925

9,925

9,925

9,925
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9,924

9,924
29,641,137
99,040
99,040
99,040
99,109
188,380
109,063
297,442

118,977

9,881,322
1,056,034,563

1,056,034,563

2020 8 25
2021 2 24

2021 2 24
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)

)

)

2021 2 24
342,000
169,350
4,839,320
5,350,670
2020 4 7 2021 2 24
2021 2 24
1.0081
(10,081 )
2021 2 24
200,000,000 200,148,000
200,000,000 200,148,000
15,000,000 15,012,150
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15,000,000 15,012,150
200,000,000 200,312,000
5,000,000 5,011,650
4,000,000 4,016,760
100,000,000 100,686,000
154,000,000 154,726,880
463,000,000 464,753,290
679,913,440
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2019
12 31
2019 12 31

2019 12 31

105,305,829,788 107,691,671,017
1,318,806,111

6,921,032

757,666,485

291,172,975

110,066,237,620

317,651,254
462,294,658
4,613,022
21,389,622
4,161,596
104,285,964
2,774,395
84,537
917,255,048

2019 12 31 109,148,982,572

111,775,618,515
(2,767,096,082)

2,205,714,899
(2,065,254,760)

2019 12 31 109,148,982,572

AUNHDUSD 44,309.30
MJIPHDJIPY 237,018.72
MUNHDJPY 1,334,000.90
MUNHDUSD 210,354.02
NJPHDJIPY 100,000.00
NUNHDJPY 1,020,343.77
SJPHDJPY 4,986,618.04
SUNHDJPY 2,580,279.61
YJPHDJPY 33,640.38
YUNHDJPY 113,079.39
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AUNHDUSD
MJIPHDJIPY
MUNHDJPY
MUNHDUSD
NJPHDJIPY
NUNHDJPY
SJPHDJPY
SUNHDJPY
YJPHDJPY
YUNHDJPY

2019 12 31
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13,083
8,443
7,624
9,144

10,320

10,482

10,229

11,607

10,859

12,593
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2019 12 31
( )
#nEa REWE
1.1 w AW ok gt (BAR) HMM AR
BEERAK
xm

FGLMC-F @i FGLME POOLE TE1E10 3 000% 06m1/43 ush 1152083 125,011,735 126, 10 48 0.12%
FELMC POOLE LS00GS 3. 500% B0LLZ usD 768,257 B4 048, 897 7,928,559 0.08%

FGLMC POOLE UGSO2E 5 5000 070142 usD £10,088 B 681,752 69,600 B35 0.06%

FGLMC POOLE USS029 3. 5000% 05/0142 usD 731,902 78,818,272 2,406,012 0.08%

FGLMC POOLE USS0SE & S009% 0501144 uso 489,237 65,122,572 57,410,401 0.05%

FOLMC SF 159 FGLMC POOLE J33776 & 000% 0301731 UsD 497,010 £5 (115,543 55,661 428 0.05%
FELMC 5F 30pd  FOLMC POOLE GOTBAE 3 500% 04101144 usD 6,703,705 97 F41,345 77,501,013 0.71%
FGLMC POOLE GEIESE 3 500% OT/0NME uso 199,314 22,420,093 23,080,743 0.02%

FGLMC FOOLE GE130 3 500% 0301048 ush 185,514 ol L) 21,295,430 0.07%

FGELMC POOLE GE1506 3 S00% CHON4E usD 727 B8 79,454,350 3,052,295 0.08%

FGLMC POOLE G61737 3.500% 1110048 usD 890,578 97,253,568 101,846,721 0.09%

FGLME FOOLE GETT03 3 500% 0401047 ush 5504 456 43 717, 303 B33, 447 554 0.56%

FELMC POGLE GETT06 3. 500% 12001147 ush 10,420, 757 1,302, 150,155 1,150, 200,145 1.10%

FGLMC POOLE Q35466 3, 000% 080145 ush T 515 9,328,201 0,060, GG Ll

FGLME POOLS 054753 4 S00% 03001748 ush BiagaT 00 528, 18T 100,417 085 0.0

FGLMC POOLE Q55364 3. 500% 040048 UsD 52,367 5 717,805 5,002 555 0.01%

FGLMC POOLE O52159 5 000% 0201748 ush T 352 4,540,027 23876130 0.0

FGLME POOLS Q60835 4 000% 0101745 ush 241 850 49,411,478 51,984 505 0.05%

FGLMC POOLE Q63083 4 000% DB/01M4S uso 1,532 B84 172,99 664 173,830,473 0.16%

FGLMC POOLE Q83550 4, 000% 060145 ush 1575814 177 998, 958 1T, 604 BE 0, 16%

FHWA-F 0 8 FHMA FOOLE ABESEE 3 5005 1070143 ush BT 4 83,063 100, 807 424 0.0
FMMa POOLE AT2057 3 D00% 050143 usD 277,768 78 B8O, 240 51,077 483 0.03%

FHMA POOLE BEO16T 3 000% 020157 usD #2250 E73 421,840 919,095.542 0.84%

FNMA POOLE EFO1AS 3 000% DBAO1ST usD 150,054 16,360,583 16, 765,548 0.02%

FMM& POOLE BFO2T 3 000% 0BA01/57 UsD 78,449 3,100,822 3,178,857 0.00%

FMMa POOLE BFOZGZ 3 000% 050158 usD 204,555 22,340,780 22,904 652 0.02%

FNMa POOLE MAT363 3 000% 0201743 usD 70,738 7,306,057 7,013,820 0.01%

FHMASF 15ES  FM BHTOE 2 500% 120132 usD 2,860, B05 312,726,256 314,785,271 0.20%
FM BO4T25 2 500% 11001034 usD £64 538 24,197 422 94,229,054 0.09%

PN MAIEDE 2 S00% 12001134 usD 1,465,008 161,213,607 181,051, 240 0.15%

FR QOGS 2 500% 11701134 ush TEIT2 78913565 Ta 80002 0.07%

FR SEO040 2 S00% 120133 ush B0, 192 03 842 1349 105, 775521 0. 10%%

FR ZKE962 3 000% 001132 usD 6,333 104,617, 107 106,061, 70 0.10%

FR ZKS00% 3 000% 10001732 ush 1418741 156 921,081 158,532 810 0.15%

FR K163 3 000% 010133 ush 455472 5,103, 869 55,853 973 0.05%

FR ZE7T403 3 D00% 0501551 usD 3,974,082 438 510,515 440,025 520 0.40%

FR Z58111 2 S00% 1201732 ush 2347 208 5 485,679 257,006 505 0.24%

FHMA SF 3049 Fi GOTHM 6%, 471040 ush 455 553 48 073,972 57,274,355 0.05%
FM ABTS6L 3 000% 00143 usD #9087 T.891,729 7,841 Ba2 0.01%

FN ABS40T 3 5%, 0143 usD 1.797.444 1,106,871 205,411,342 0.19%

FM AESS61 3 000% 020143 usD 764, E51 &5 570,650 5,628,788 0.08%

Fhi ALS3H0 3 5% 04/01644 UsD B8, 714 55 406,325 48,378 530 0.00%

FM ALSHET 4 3% 10001544 ush AT2.842 B3 444 501 | 0,05%

FM ALE34E 3 5% 0201/2044 uso 1,481,751 164 457,116 189,315,813 0.16%

FH ALESAZ & 5% 0601445 usD 760,073 102,002, 380 21,624,379 0.08%

FM BJB450 3 000% 0810140 usD 592 408 64,702,800 66,037,209 0.06%

FN BNAEDE 3.000% 0201547 usD 13,287,191 1,493,924, 803 1,458, 200,807 1.36%

FH BOa50 3 000% 0a001/49 ush 157042 133 506,635 133,570,070 0.17%

PN B35S 3 000% 00/01/48 Ush 1,713,712 158 243,487 180,426, 625 a17%

FM B04113 3.000% 05/01/40 usD 212,849 23,243,025 23,726,659 0.02%

FH FMO0 3 3 000% D0 1746 ush 71806 5186181 5,35 723 Ll

FM FMIGSS 3 500% 0701040 usD 3,235,056 58 003,065 361,635,904 0.33%

Fr FMIT43 3 000% 01/01/47 ush 5.095,152 588 570,089 ST0,513. 318 052

FH Qa0863 3 500% 061549 ush 1585 575 174 271,933 17T, Tod 1 0. 16%

FHMA POOLE ALGSH) 4 S00% 020147 ush 1032722 51 676 484 244 676478 0.27%

FHMAPOOLE ALTEE 3 S00% 120145 ush 503 305 B0, 200,628 58,378 M2 0.05%

FHMa FOOLE ASTSET 3 5005 0T W4E ush LGN B3 181 46,650 154,504, 447 9.17%

FMMA POOLE AYBSIS 3 S00% D145 usD 1,730,549 185 376,738 194,932,114 0.18%

FHMA PODLE AZZ323 4 000% OTAO14S usD 1,835 502 212,730,212 210,796 916 0.19%

Frima FOOLE BD2440 3 5005 01001/47 ush 1084 027 115 684, 752 123375157 0.11%

Fhiba POOLE EOSAEZ 4 000% OTA0114E UsD 4,187,113 448 067, 275 479, 706,105 0.44%

FNMA POOLE BDBS51 3 000% 1101045 usD #12,383 91,369,968 20,004, 48 0.08%

FhiMa POOLE BOBS5S 3 000% 11501746 UsD 306, 251 34 732,530 4 584 769 003

FMMa FOOLE EDSSE0 3 000% 11701746 uso 330,008 37,173,323 36,811,705 0.03%
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FNIAS SF 30930 FHIA POOLE BDE920 3.000% 11/01/46 usp 330,008 ATATAAN 36800705 0.03%
() FHIA POOLE BEDBAT 4.000% 07°01/47 ush 54,118 6,533 442 6,170,072 0.01%
FHIMAPOOLE BEDEAD 4 500% Q301/47 usD 142,546 17001817 16,413,930 0.02%

FHMA POOLE BE2TIZ 4.000% 07701/47 ushD 234,108 2T 653,690 26,893,629 0.0

FHI POOLE BEITT 4.000% 10°01/47 usD 569,171 BE.135.344 G097 524 0.06%

FHMMA POOLE BE2TTS 4.500% 09701/47 usp 421,926 51841602 48,610,788 0.04%
FHIMAPOOLE BE2TS4 4.000% 11701/47 usD 725,01 37,786,772 B2872,47 005

FHI POOLE BHISL0 4.000% 06/01/47 usD 63,045 T.589.130 Takan 0.01%

FMIA POOLR BHAIE0 4.000% 0601/47 uso 130267 15634534 14,535,919 0.01%

FHI POOLE BHATOS 4,500% 05/01/47 usD 45,211 5,830,533 5,620,904 0.01%
FHMAPOQOLE BHIETT 4.000% DEDO1/4T usD 140,380 16,538,793 16,133,653 0.01%

FHIA POOLE BHIETS 4.000% 07/01/47 usp 31.149 9.900.7118 457943 0.01%

FHIA POOLR BHETES 4.000% 07/01/47 usD 21378 25671622 24.412.765 0.02%

FHIMA POOLE BHEIES 4.000% D5/01/47 usD 290,542 35,142,878 33400534 0.03%

FHIMA POOLE BHEITD 4, 500% 0770147 usD 951,589 6 B0, 8410 63,627,587 0.06%

FHIA POOLR BHITES 4.000% 0201/47 usD 261.0T0 073,503 20872304 0.03%
FHIMAPQOLE BHIITO 4.000% Q80147 usD 423,783 0081669 48,724,032 0.5

FRIMA POOLE BHIITI 4.500% 08/01/47 usp a8 0809726 ELELE R 0.09%

FHIA POOLE BJ1533 4.000% 1000147 uso 257,140 20,503,164 29,391,978 0.03%

FHIA POOLR BIE0S 4.500% 1000147 usD 100,100 12 422187 11,620,587 0.01%
FHIMAPOOLE BJ16EZ 35005 1270147 usD 2,912,697 3T 836,231 IZT.674,698 0.30%

FMI0 POOLS BII26S 4.000% 1170147 usD 202,578 24 542,207 230140058 0.0%

FHIA POOLE BM55E 1.500% 0070143 usp 750,722 79,747,071 56,044,008 0.08%
FHIMAPOOLE BI3131 5.000% 050145 usD 7.003,530 318 069 431 814,891,185 0.T3%
FHIMAPOOLM BKI2TT 4.500% 0301/43 usD 996,159 114,379,191 14,373,314 0.10%

FHIA POOLR BKGS2I 4 500% 06701/43 usD 5155054 591 566951 600,534,353 0.55%

FHRA POOLE BLOT44 4.000% 11/01/47 ush 1,173,577 132207728 136,093,754 0.12%

FHIMA POOLE B34 3,500% 02701/49 usp BIE.E13 67.589.21% TO. 149, 10 0.06%

FHIMA POOLE BMOD12 4.500% 0E01/48 usD 861,176 95,004,734 a5 855 438 0.09%

FHIMA POOLE BNIZE0 4.000% 01/01/49 usp 424304 45385000 450617621 044

FHIG POOLE BNASAT 4,000% 02701/49 usD 232,288 0834204 0,499, 184 0.09%

FR QATE1S 3,500% 6B01/48 usn 290,652 ErRErAL EERELR 0.03%

FR Q&1318 3.000% 0E/01/49 usD 534 457 B3 4B0 691 4,004,192 0067

FR QA2117 3.500% 0=/01/48 usp 564,171 61,176,360 63,240,351 0.06%

FR QA2159 3,000% 080144 usD 192,478 20962431 21,466,115 0.02%

FR QA2215 3.500% 02/01/48 usD 1,390,082 151 688,362 158,970,212 0.14%

FR QA2216 3.500% 0a/01/49 usD 547,358 B4 504,724 65,932 688 0.06%

FR QAa2276 3.500% 0a/01/49 usD 596,918 £6.028.331 67,819,137 0.06%

FR QA30S2 3,000% 001/49 usD 2rAE 30.553.849 31,202,323 0.03%

FR QA322S 3.000% 10001/49 usD 97006 43 450502 43,848 385 0.04%

FR QAJITO 3.000% 10/01/49 ush 154 432 21,265,636 21,481.481 0.02%

FR QA3383 2.000% 10/01/49 usD 1400771 154 583,090 155,113,688 0.14%

FR QA4512 2.000% 11:01/48 s T 6,360,297 6384905 001

FR QA4341 2.000% 11:01/48 usp 415,300 45 275,767 46.299.457 0.04%

FR QA4365 3,000% 11/01/49 usD 1.452,0M1 180 951,183 160,531,309 0.15%

FR Q24336 3.000% 12/01/49 usD 754,518 3624903 83,315,901 0.05%

FR RS0 3.500% 07T01/48 usD 11785448 1.255.971.148 1318.608.5%4 1.21%

FR ITOS29 3.000% 100146 usD 4,764,426 §32 888032 £33, 185002 0.48%

GNEW SF 2043 GNMAPOOLEEDTICD 4,000% 1171547 uso 576,905 &5 275,928 65,961,013 0,06%
GNMAPOOLEEDTILS 4.000% 1211547 usD 125,47 5,544 524 52,923,372 005

GNMAZ SF 3008 GNMAZ POOLE BEISI4 4.000% 08/20/47 usD 56, 122 6,541,831 6,430,211 0.01%
GNIMAZ POOLR BEISIT 4.000% 082047 usD 296,306 34 507,438 33636372 0.03%

GMMAZ POOLE BESELS 4.000% 08/20/47 usD 7,353 9,020,254 BA2145 0.01%

GMMAZ POOLE BDG04 5 4.000% D4/20/43 usD 1,974,510 X5 053,514 226,623 420 0.21%

GHIMAZ POOLE BF 1032 4.000% 07/20/43 uso 4,604,116 524 512,837 525,912,085 0.45%

GNIMAZ POOLR BF4922 4.500% 03/20/43 usD 2,876 657 131 637,638 M2.979.504 0.3%

GNMAZ POOLR BE 172 4,000% 0520043 uso 425,738 45 547,357 48,377,755 0,04

GHNMAZ POOLE BGIE15 4.500%: DR/20/43 usD 2,742,783 316 5T6 540 115,913,995 0.20%

GHIMAZ POOLE BGE10S 4.500% 08/20/43 s 17652425 435 063,418 434, 130.674 0.40%

GHIMAE POOLE BGEST 4.000% 04/20/43 usD 914,074 104 187.970 104,424,677 0.10%

GHMAZ POOLE BET310 4.000% 04/20/43 usD 851,852 AT 072,854 96,233,715 0.08%
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GHMAZ SF 30E8  GNMAZ POOLE BHOSS3 4 000% 072008 uso 748,025 85,261 960 84,040,678 0.06%
() GHMAZ POOLS BHTS02 4 000% 0820048 usor &10,850 &5,604 524 65,220,440 0.08%
GHMAZ POOLE BHBSZS 4 000% 0720048 uso 307 608 35,066, 233 34,664,008 0.0%%
GHMAZ POOLE BHEST2 4 000% 0820048 uso 545,035 64 404 072 84077239 0.06%
GHMAZ POOLE BHES4T 4 000% 07120058 UsD 2,557 B80S 201,545,780 200,447 181 0.2T%
GHMAZ POOLE MAS162 4 000% 0520548 uso 5,540 448 641,20 033 AT 050, 569 0.58%
GHMAZ POOLE MAS2ES 4 000% 20548 uso 528,710 71,150,296 70771419 0.08%
EfRRGEEH 22 185242 B1E 22 248 300 101 20.38%
CMOICMBS
*E
CMBS - ik BAMNK 2018:BN24 A3 2 560% 111562 USo 425,200 47 602 083 47 548630 0.04%
BECMS 2015-5R0H A2 4.197% 0AM03S5 uso 2,140,000 HEMEETE 255,772,809 0.23%
B 20180011 A 3.202% 120941 uso 2,591,000 288,835 320 280,495, 905 0.2T%
BX 2018-XL A FLOAT 1015838 uso 2,296,000 257,204 4580 280,810,758 0.24%
BXP 2017-GM A 2.3T0% DEM 330 uso 1,041,000 117,771,145 118,874,659 0.11%
GWT 20M5WOLF A FLOAT 1215029 uso 528,000 57,033 17 57,002,250 0.05%
CMBS Hil BECMS 2015-TALL E FLOAT 03M 537 USD 2,848,000 309614 433 321,094,741 0.20%
B 20100091 E 407T5% 1200041 LS 1,087,000 114,441 585 114,851,0M1 a1i%
B 2019-5L B FLOAT 1015038 uso 203,000 42,202,305 43814787 0.04%
GWT 20M8WOLF B FLOAT 121509 uso 589,000 63,584 327 63673538 0.06%
GWT 20M18-WOLF C FLOAT 121528 UsD B57,000 71,387 646 71,383,553 0.07%
GWT 20M8NOLF D FLOAT 121829 uso 500,000 54,975 631 54,328,045 0.05%
WL R ECMD CAS 2017002 2M1 FLOAT O3f25/29 uso 70,747 7685 746 7805109 0%
CAS 2N 7-C03 1M1 FLOAT 1042503 uso 57,357 6,240,001 6244538 0M%
CAS 2017008 1M1 FLOAT 0242530 uso 8057 282 638 934,329 0.00%
CAS 2ME-R04 2M2 FLOAT 0825129 uso 545,000 &89,605 157 70,581,557 0. 06%
CAS 20M§-RO5 1M2 FLOAT 0725129 uso 113,075 12,280,582 12,052,451 0%
MWST 201801 B FLOAT 1172551 uso 1,874,887 221,350,260 215147128 0.20%
MWST 201841 C FLOAT 1172551 uso 1,812,000 203,116,140 197,424,188 0.18%
STACR 20 TDMAT M1 FLOAT 0772528 uso 300,750 32 856,205 33,732,355 0.03%
STACR 201 BDMAT M2 FLOAT OTRESR0 uso 95972 10342812 10,460,775 0M%
WLERHCMO =
Eguli] ARBW 20181 A1 FLOAT 0425148 uso BAZ 190 72,370,083 73108820 0.07%
CHASE 20M6-ATRZ A11 FLOAT Q72505 uso 81,750 41,275,976 41,351,381 0.04%
JPMMT 20185 A11 FLOAT 11/25/49 uso 24p,.383 28,672,778 27085944 0.07%
JPMMT 20188 A11 FLOAT 122548 [NE=1 ] A28 434 45 470 GO8 46,530,630 0. 04%
JPMIMT 20167 A11 FLOAT 2r2572050 uso T8 29 B4 554 851 55 354930 0.3%%
JPMMT 20184 TV2 A17 FLOAT 1212540 s 1,088,726 115,312,648 116,193,120 11%
MRZT 201824 A1 FLOAT 0225728 uso 31,813 £3,140,532 95,164,488 0.08%
SPST 201510 A FLOAT 102402020 uso 4,055 000 435,547 B25 441 780,140 0.40%
SPET 20194 A FLOAT 0624520 uso 3,847 000 404,184 525 W76 2N 0.36%
TPHT 2018-HE1 A1 FLOAT DAf25/48 uso 1,504,052 161,403 658 183,378,682 O.15%
WLERHTMD L—
e ACMT J018-2 A1 FLOAT OT/27/48 uso 350,437 38,546,081 38,534 881 0.04%
WL HERCMO -
#ih CAS 2GR0 1M2 FLOAT 06251 uso 1,808 595 165,545 241 198,255 901 018%
SPST 20158-WL1 D FLOAT D82552 uSD 773,000 83,843 115 84,226,962 0.08%
SPET 2018-WL1 E FLOAT DA25452 uso 1,582,000 168,822 B0 170,197,303 016%
WLE SR Hail= F  JPMMT 20154 AM FLOAT D255 [NL= ] 1,137,535 124,018,650 123818171 0.11%
CMO- GBS i 4,348,155 406 4,355 243,807 4.25%
T
AEa—4
BESY—EZ - &M HS MARKIT LTD 4,000% 0X01728 1444 N> ] 1,557,000 172,178,038 178,735,020 0.18%
IHS MARKIT LT 4, 750% 021525 1444 [NE=1s] 1,875,000 215,100, 265 22 85T 042 0.20%
IHS MARKIT LTD 5.000% 11/01/22 1444 uso 1,215 000 140,500 803 140,620,616 013%
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AEa—H (N
EWEkBE - BE MARVELL TECHNOLO 4.200% 06/22/23 usD 955,000 114,986, 227 108667 449 0.10%
MARVELL TECHMOLO 4 B75% D&/ 28 usD 3,368,000 20,802,921 404,790,721 0.37%
hi¥
RE HUTRIEN LTD 5.000% 04i0iiss UED 555,000 BO.TEE B2 T20AEE20 0.0T%
FUEHE® WASTE COMNECTION 3.500% 05/01128 uso 3,545,000 352 966,273 405,547,190 0.37%
AT R
BAEEELU =2 PARK AEROSPACE 5.250% W 1522 1444 UsD 2,232,000 232168 259,108,380 0.24%
FH LA
BEEn BNP PARIBAS FAoFL 1025 1444 JED 1.453,000 T84, 20 176608014 01E%
BNP PARIBAS FAoFL 1111925 1834 usD 1,018,000 112,423,553 112,021,341 0.10%
FE
B4 e AR e DIAGED CAPPLC 2.375% 1024122 JED 071,000 TET.A40, 35 TE B3 EES 0.70%
EEd=FR-&RB EPERIAN FINANCE 2.780% D030 1444 UED 5.135,000 842,188, 827 50858 054 0.50%
- W PPL WEM HLDIG 5.375% 050121 1444 uso 2,898 000 274,391,624 290538042 0.27%
FARSHE
H - 2N-H52 ARDAGH PHIS FIN 4 250% 0915322 1444 UED 127000 TEEB11, 584 T9E BOS4EY 0.73%
BadRY—E2 GE CAPITAL INTL 4.218% 11/15/38 uso 238,000 232088 THESIEND 0.87%
ATy
BEEE OH EURGRES 2 200% 191824 uso 1,083,000 197 413,538 117 588,791 0.11%
OH EUROPE 2800% 1915129 uso 582 000 £ 558, 107 £ 455,057 0.06%
OH EURGPE 2.400% 191549 WD TEA 000 BLA4TE2E 880,724 e
Bl — Sr ) esEES ACTAMIS FUNDING 3 45% 031822 D 2.818,000 305,832 3 213370587 0.25%
ACTAMIS FLUINDING 3.60% 03115428 81 =] 1763, 000 195,202 849 i I ) 0.16%
BE - EEE JBS USA LUNFIN B.750% 0X 15128 w44 uso 316,000 37.325,169 Fo0m 0.05%
JES USAFOODIFIN 6.500% 0815729 134 usD 238,000 52221705 5 315,262 0.05%
EE |
BA-R% FETROLEQS MEXCA £.840% Q12330 1584 us 1.115,000 120,215,787 128413169 0.12%
FETROLEOS MEMCA T 850% 012350 1584 usD 100,000 105,931,813 121,384,167 0.11%
E- 1§
#5 - 4N MONDELEZ INTL 2. 250% 09 124 144A usD 2,129,000 227 625,0M0 231,010,453 0.21%
28 - TrL3 CONSTELLIUM NV 5.750% 0513424 1444 UED 2.312,000 262,128,558 258898 584 0.24%
AR
BaEs CREDIT SUNISSE 4 252% 010928 1424 usD 2318,000 275,792, 538 274,311,584 0.25%
E gL
ERsE - LW BOEING CO 2. 250% 06MG% UED S48, 000 99,174,518 1098592148 0.0%%
BOEING O 3. 200% 0122 [0 =] 4 550,000 03,314,578 27 ATTES b
BOEING CO 3.250% 0301126 usD 253,000 5387552 530708 0.05%
BOEING CO 3.600% 05013 usD 2.341,000 258,947, %48 273,050,188 0.25%
EEsd - GERN ARCONIC NG §.150% 0BMSI2) U 385,000 42917678 42 TO2 B8 0.04%
BhE pERSeS GEN MOTORS FIN 4. 300% 0711328 WD 250,000 0,524,427 52504582 D.0EF%
GEN MOTORS FIN 4.350% 0111727 UsD 1343000 147 248 Tes 143,560,569 0.14%
GEN MOTORS FIM 4.350% 04028 8 =] 1467000 165,261, 08 170,200,337 016%
GENER AL MOTORS C 4. 200% 10v01127 UED TES 000 BT.022514 52072047 0.08%
GENERAL MOTORS C 5.000% 10701128 WD 4,29 000 481,185,100 S02.080.855 LaTs
GENERAL MOTORS C S400% 04rd10a8 Uso 32 000 1,467, 312 54,007 a7 0.05%
GENER AL MOTORS © 5.550% 001149 uso 4,000 T.601, 782 T2 0.07%
VOLESWAGEN GRP 2 550% 02424 1A uso 1,768,000 190,513,770 185 176,533 0.16%
VOLKSWAGEN GRP 3. 200% T2028 1444 D 1,255,000 133,263,685 LT T 0.13%
hhdE & 28k MAVISTAR INTL 6.628% 1110V 35 1434 uso 487 000 228 470,260 L0935 T8 0.50%
BRE ADe CAALT 2M8-24 B 3.540% 0TM&2T uso 853,000 5 TG, 5T #EITIEN 0.09%
CRIVE 20171 E 51700 081824 uso 3,853,000 448 B20,881 435 118,408 0.20%
DRIVE 2017-2 E 5.270% 111524 usD 3,200,000 367,333,231 355,559,578 0.33%
DRIVE 2017-A4 D 4.160% 05/15/24 usD 827,000 B0E01, T4E 91,113,880 0.05%
CRIVE 20191 D 4.050% 081826 uso 353,000 40,208,224 0077 449 0.04%
EART 2016-24 O & (0% 0315/ 24 uso 6,060,000 B, 240,803 BT 30621 0.62%
EART 201644 D 4.350% 0916424 usD 3818000 425,345 S &27 860,274 0.39%
SDART 21163 E 4 280% 0215424 usD 1,558,000 216,055, £E8 208,176,378 0.15%
SDART 2172 E &.590% 091624 usD 3,660,000 408,556, 3T 478,041,045 0.37%
EDART 20181 E 4.370% 041528 UED 315,000 et e i 328108029 0.32%
SOART 20182 E $.000% 091528 Uso T.782,000 831,883,672 B3 TET 123 0.79%
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WLAKE 2017-14 E S.080% 015128 UsD 1,133,000 128,305, 820 124,987 B4 0.11%

WLAKE 201514 F S.600% IT1S24 uso 1,166,000 134,777,705 130, T8 434 012%

WLAKE 201524 F B.040% NS UEh 3853000 4124800 412,197,785 0.35%

o8 E e o o M KELURIG DR FEFPER 4 S8T% 052528 uso 2,753,000 334,20 055 0,210,065 0.31%

KEURIG DR PEFPER 5085% 05/25943 UED 932,000 07,555, 76 122,528,333 0.11%

FEPSICO INC 2.878% 101538 UED 2543 000 JE1.TT2084 X5 6N L 0.25%

L EAGLE MATERIALS 4 500% 08012 uso 5,100,000 579,707,163 576,560,197 0.55%

SUMATMATERIALS B.125% 0T B2 usD & 261,000 435,252 525 AT35TE 3 0255

BE - GE-EERE MDC HOLDINGS IN 5.50% 011/ d Ush 1484000 152,160,643 75,555, 45 0.16%

N2 ANHELSER-BUSCH 4 780% 01123128 UEh 2882000 P TRECE: ) 27T 0.2T%

CATV-MiE &3 CHARTER COMM CPT 4.800% 030150 UsD 2,458,000 1,508,075 vl R 0.26%

CHARTER COMM OPT 5.080% TU30¢23 UED 4553 000 452 573 847 E37 2T 187 0.a8%

CHARTER COMM OFT 5.375% OR00ET W ush 215,000 &, 5% 01 0808073 0.05%

CHARTER COMM CPT 5,750% 4I01148 UsD 1,810,000 113,535 263 230,000,880 0.21%

CHARTER COMM OPT 6.484% 10023125 uso 520,000 65,756 605 70158858 0.06%

COMCAST CORP 2 850% Q030 uso 1,058,000 112,504 535 03,458 508 0.10%

COMCAST CORP 3. 180% 030128 UED 1,188,000 125,200,258 132828417 013%

COMCAST CORP 4,130% 011528 uso 1,408,000 164,190,620 MM 0.15%

COMCAST CORP 4. 280% 101550 ush 1.548,000 172,555 087 188,880, 522 0175

COMCAST CORP 4.8007% 1015538 uso 1,235,000 180, 262 426 160, 256,503 015%

COMCAST CORP 4.580% 101558 UED 1,272,000 44 250 458 180,815, 229 01T%

80 HOLDINGS LLC 5.750% 015030 104 uso 5,260,000 5598,655, 5493 737,078,503 0.67%

CEC HOLDINGS LLC 8.500% 0101729 1444 UsD 2777000 30.4188T J[/T0ELIT 0.31%

AL, R MEM RESORTS 7.750% (1922 UsD 424,000 47,681,388 51,632,005 0.05%

AWED AR T-MOBILE USA ING 53T3% (G015 ush 3,000,000 350,005 857 338595413 0.31%

BERS - KK CIT GROUP INC 5.250% 00725 usb 1,048,000 12,181 827 124,504 581 011%

HERST - AR CIT BANK NA FrteFL DUZTI25 BRNT ush 2,773,000 300,955 436 3016748 0.28%

ER+-Ex - &R EQUIFAXING 2.800% 12013 [I=s3 3,492,000 379,087,142 332 137,008 0.35%

GLOBAL PAY IMC 3 200% 081829 usp 664,000 0,018,141 73,684750 0.07%

GLOBAL PAY INC 4.150% (815 uso 500,000 §2.750,508 58,356,567 0.05%

FAY AL HOLDING 2 400% w01r2a Ush 1,471,000 128,47 400 138,854 704 0.12%

PAYPAL HOLDING 2/850% w0128 Ush 3,502,000 3T.045.551 386,305,859 0.35%

FAY PAL HOLDING 2 850% wio1r2s uso 4,153 00 445184 3T 453,276 355 b.d¥%

TOTAL S STEM SVC 4. 800% 04001/ 26 ush 4,761,000 551,200,373 576,354 151 0.55%

DdiF s =R VERISK ANALYTIC &.00% 051528 UED 548, 000 B20E 435 B3 842018 0.05%

VERISK ANALYTIC 5.50% 081845 uso 1,733,000 157,314,300 234,733,002 0.22%

B8 - 2R-752 BALL CORP 4375% 131820 UsD 1,785,000 208,913 463 188,269,071 0.18%

BALL CORP 5.000% 0315022 ush 2,845,000 e smEu el v i 0.30%

8 - E-73a%7 GRAPHIC PACKAGE 4.750% 1S Ush 2,083,000 230,085 T4 230,508,078 0.21%

WRKCO ING 4 500% 0aMa/2 ush 1,830,000 HESEE AT 245,532 552 0.21%

F—aad-ga BROADRIDSE FINAN 2 800% 120U% uso 3,408,000 370,270,738 370,500,654 0.34%

FIDEUTY MWATL IM 5.750% 0921129 UsD B85, 000 T4, T A B1,4%E 104 0.07%

EEbLh— DAVITA HEALTHCAR 5.125% 0711874 uso 4,135,000 484085575 451542842 0.43%

Be@En BANE OF AMER CRF FitoFL 00730 MTH uso 3,657,000 407,273,523 436,655,437 020

BANK OF AMER CRP FateFL 0a/2% 37 MTN ush 4 555,000 543, 230,000 52 72T 60 05X

BANK OF ANER CRP FitoFL (<1247 28 UED 4,785,000 548 330 483 E56 55T 568 0E1%

CIMEROUP ING 4.450% /28027 uso 1,881,000 226,249 863 7.385.008 0.22%

CIMGROUP ING FAofL (1028 uso 950,000 106,419,736 MLHETH 0.10%

CIMGROUP INC FiboFL 1170530 ush 2,508,000 347,110,080 ST 0.28%

GOLOMEN SACHS G 4.280% 10121128 UED 1835.000 209.295.130 B WA 0.20%

JEWVORGAN CHASE FrboF L 012827 uso 4,220 000 466,728,187 a4, Jo8.862 0.26%

JEWVORGAN CHASE FaboF L 08108/50 uso 2,402,000 268,574,630 21851 685 0.26%

JPMORGAN CHASE FitoFL 101S/530 UED 2045, 000 218,708 BEg 222868 342 0.20%

JEWVORGAN CHASE FaoF L 1210528 uso 6,367,000 72,681,155 TEY, TRE G 0.75%

MORGAN STAMLEY 3.580% (4I2s/27 UED 243,000 273,502 855 290,558 43 0.2T%

MORGAN STAMLEY FitoFL 0172330 GMTH UED 484 0 Eig s e &M, 2708 DET%
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BESeRy—KER (GEN BELEC CAP CR 6.75% JA1e32 usD 1.183,000 165,011,954 165,280 881 0.15%
£h- 8% YISTRA OPERATION 5 500% OR/0125 WaA s 475,000 107 673,747 112,581,753 0.10%
£h-2% QHCOR ELECTRIC D 3.700% 111528 o 1957 000 182,257 475 190,140,576 0.17%
QHCOR ELECTRIC D 38008 08101149 [1}=1] 2357 000 25T AT AT T8 SERATE 0.2%%
EFE2 BRDCOMCRR | FIM 3 875% 01527 Uso 154,000 16,191,573 17,35 514 0.02%
ERDADCON ING & 250% (415 25 128 uso 2455 000 REAN2E 281 542 008 0.26%
BROADCOM INC 4.750% 041523 1444 uso 7.124,000 TH0M 5T BT 32787 0.75%
MCROCHIF TECH 3.502% 080V usD 3,410,000 426,303,105 434, 705565 0.40%
MCRON TECH 4.975% (205 usD 952,000 WE 44,28 11455148 0.11%
MCRCH TECH 5.327% 020828 uso 2.555,000 ern il 254 813807 0.27%
QORVO ING 5:500% 071526 uso 1.510,000 184 462,08 166,857 475 0.17%
ETaEnhEca CADENCE DESIGN SY S4.5T5% 105X usD 5125 000 55,185,458 595,230 554 0.55%
EFHNEF KEY 3 GHT TECHNOL 3.000% 10530020 usD 2,851,000 253,858, 247 268,593 583 0.25%
TRIMELE |MC 4 500% 06M15/28 UsD 4,800,000 ST 570,351 443 054%
TRIMELE NAVIG 4.75% 1201124 usD 4725000 S5 0T 555,062 502 051%
{EEET CITZENS FIM GRP 3.750% 070124 uso 941,000 100,360,760 106,282 53 0.10%
CITZENS FIN GRP 4 350% 0TS UsD 581,000 2390 85 9,286 413 0.06%
8- AEfo=-1 S NCHRONY FINANG 3.850% 1201027 uso 20524 ,000 253078 862 269 584 557 0.27%
SYHCHRONY FINANG 4. 375% 031824 uso 508,000 iy e ROTES 0.05%
SYNCHRONY FINANG 5.150% (31829 uso 268,000 BT 54 283,296 500 0.2%%
&8 = BREF RATMOND JAMES 4.950% (TS uso 2.576,000 2TAM0E 37 TE6.06 0.30%
8- toHoY-ER CBOE HOLDINGS 3.550% (MY usn 1,755,000 201302178 205,972,390 0.15%
iR — 0l Ha CAWPEELL SOUP 00 3.850% 0315125 Uso 1,255,000 153 840,55 143,081 454 0.13%
CAVPEELL SOUP GO 4.150% 041528 usD 1,857 000 202,700,897 JREBIE 0208
CAMPEELL S0UP 0 4 8000 0315/48 D 2,439,000 okl 4H T8 02
GENERAL MLLS N & 200% 0417128 uso 3857000 415,440,013 443 353 33 0.41%
KRAFT HEINZ FOOD 3.000% BV usD 4,305,000 455 845,05 468 375477 0.43%
KRAFT HEINZ FOOD 4.575% (6 ves uso 1,795,000 1760585 1042855 0.18%
KRAFT HEINZ FOOD 4.625% 011500 2% uso #11,000 mENETE 67,044,350 0.05%
MARS INC 2 700 (025 1444 UsD 950,000 106,013,292 106 858 85 0108
MARS ING 3 2008 /0130 1244 UsD 1.171,000 18,240,782 134,910,883 0.12%
MARS INC 4. 2005 (L0155 1494 uso 1,458,000 180,832 85 181 455 544 0.17%
FFLE=TL CHOICE HOTELS 3 700% 12701128 UsD 2110000 28074278 g1 021%
BYREEERN MRS BUERGY INGC 3.750% 0615/ 1448 uso 2,520,000 277,773,031 263,413,585 0.2%%
HRE BIEREY NG & B25% 011807 uso 3,200,000 A78 450, 4% 77,642 955 0.35%
MNEG BMERGY INC T.250% 05158 UsD 5 AT 000 B95,555 691 554 185574 084%
EEST BROWH & BROWN 4.500% 03158 uso 1,152,000 125,652,355 137 91285 0.13%
Ifead — EEd2 FLOAVEERVE CORP 3.50% ienal2 UsD 2400 295,608 396 273,242 058 0.25%
- -i WAETEC 3 450% 111328 usD 1,474,000 154 800,714 162,135 464 0.15%
WABTEC & 150% 031524 usD 2673,000 THE 665 308,630,720 0.28%
WASTEC & 700% ANy usD SATT 000 00,055,788 555,294,588 0605
EfaE BOSTON SCIENTIFC 3.750% (30025 usD 1,153,000 127,278,041 134,416,762 0.12%
BOSTON SCIENTIFC 4.000% 030124 usD 1.108,000 125,460,555 133,355 906 012%
BOSTON SCIENTIFC 4.700% (/01748 usD 51,000 155,08 127, 275518 0.12%
Ef - M ABBVIE NG 2 B00% THI21124 1444 Uso 1,535,000 167 508,328 168,454 514 0.15%
AEENVIE | NG 2.550% 112126 1444 uso 1513000 17585245 178,747 786 0.16%
AEBVIE | NG 5.200% 112128 1444 uso 1.513,000 165,103,058 167 486,051 0.15%
ABBVIE |G 4.050% 102130 144s U 1552000 25248 213405180 0.20%
AEEVIE | NG 4.250% 1721145 1444 uso 1,075,000 16,507,091 134,347 565 0.11%
ALLER-GAN MG 2800% 031523 uso 120,000 12 853.4% 13,151.944 0.01%
ERISTOLMERS 3.400% 07/25728 44a UsD 1007 000 112 487 528 198,547 30 011%
ERISTOL-MIERS 4 125% 0615738 1944 Uso Ta2 00 §163858 53,245 38 0.05%
ERISTOL-MYERS & 250% 102548 1444 usD 1,274,000 130 470,75 164,628,475 0.15%
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BE — DrioomEs ACTAVIS NG 3.25% 10001622 usD 1,527,000 185,462,738 168,672,883 0.16%
El — HWD CENTENE CORP 4.250% 1211827 1444 uso 2.832,000 M08 30033520 0.28%
CENTENE CORP 4.628% 121523 1448 [Uk:1s] 4,030,000 4301100 61,248,738 0.41%

CENTEME CORP 4.750% 08N1&/22 usb 172,000 15,858,051 19,058,214 0.0d0%

CENTEME CORP §.125% 0211524 wa usD 1,816,000 208,968,050 205,001 280 0.18%

HUMANA NG 3.280% 081 43 usb &0&.000 84,132,308 82.304T 0.08%

1. I HEAING 4.125% 081833 usd 5765000 30 564 402 G680 267 0.EI%
HEA NG 4.800% 001827 usb 2.5a,000 A0 - Rk iR E-c) 0.24%

HCAINC 5.125% 081533 usD 1.04%,000 110850174 125,562,308 0.12%

HECA INC 5.250% 081543 usp 1.521,000 151 875,820 185,355 438 0.17%

HCAING 7.800% 001832 usD 2,200,000 333,784,005 I 5N 0.30%

TFITAT VIACCM INC 5.200% 0901043 [1}:1s] 2,401,000 i e L JTIHLR 0.30%
Fia - B8 COMTINENTAL RES 4.500% 04115123 uso 2,756,000 234 B77 885 313,161 368 0.29%
CONTINENTAL RES 5.00% 0411522 usD 2,242,000 47,7, 138 245,560,545 0.22%

HESS CORP 4 300% 0401027 usb 2.542,000 280371878 2T 284083 0.4%

b HOLLYFRONTIER 5.875% D&i01128 usD 1,255,000 234 876 485 245108 517 0.21%
i ApS BELL 2012-1A A2l 4 S40% 11725148 uso =700 45 552,108 £530.578 0.04%
DIN 2015 14 A2I 4_194% D5/07/a9 uso 2,047,000 224 533,603 228,738 §15 0.21%

DKM 201814 A23 & 352% 0513140 usp 52,220 381387 B4 850,246 0.08%

DHEN 2018-18 A21 3.787% 0520148 uso 41,270 104 8BS 716 104,762 852 0.90%

DHEN 2018-14 A2I1 4.021% 0520043 usD 50,080 47,353,408 42,415,085 0.04%

DPABS 2017-14 A23 4.118% 0772507 uso 417 480 47226, 160 &7 065 52 0.04%

DFAES 201714 Adil 3.082% 072847 uso ea20 42, T581 43,160,378 D%

DFASS 201814 AD 4.118% 02042 usb 1561 438 207 eaT 248 208.408.010 0.18%

DFAES 2018-1A AZII 4.328% 0715488 [k {s} [T 28 37,810,652 38,081,268 0.0d%

DPASS 2018 14 AZ 3 848% 10425088 uso 3,852,000 382,170,542 381,350 128 0.3%%

JACK 201514 AZ3 4 2T0% 001543 uso 4,000,000 432037400 440,008 23 0.40%

JACK 200514 A2I 3.582% OBr2EaE usb 2,032,000 21848870 el e 0.20%

JACK J015-14 A2I 4 4TE% 0925148 usb 4,060,000 437 Ale 400 aaf 185 187 0d1%

PLNT 201814 A2 3 B5E% 1200543 usp 1.714,000 188,307,187 183,843,130 0.17%

WEN I01814 A 3875 031502 usD £33,540 T3,66T 382 10,334,162 0.08%

WEM 201214 A2l 3.884% JIN1EME usp 182,320 13 555 68 12,351 555 0.00%

WEN J015-18 AD 3783 08183 usd 1,415,870 143,207 345 157 461 862 0.04%

WEN 201214 A 4.080% DRIGMS usD T B0 5,169,955 97,054,385 0.09%

REsEUAERE GEORGIA-PACIFIC 3. 18% 1171521 1444 usD 575,000 442128714 428177 483 0.79%
=t CIGHA CORP 3.400% o371 uso HE.000 4280547 42,938 50 D%
CVS HEALTH CORP 3.000% 08115/26 uso 28,000 HEESITE 32,088 568 0.03%

CV5 HEALTH CORP 3.250% 0&15/29 usp 488,000 49,274,450 51,795,081 0.05%

CWS HEALTH CORP 4. 100% 032525 Usb 3,153,000 I3 ER. 009 358821182 LM%

CVE HEALTH CORP 4,300% DN25/28 uso 2.423,000 283.483,182 295,737,812 0.17%

CVS HEALTH CORP §.050% 0325488 uso 1,475,000 183,652,684 180,257 602 0.17%

A A g BUCKEY E PARTMERS £ B75% 02001/21 uso 1,280,000 137,001,574 141,618 968 0.13%
CHEMNIERE CORP CH 3.700% 10/15/23 1844 usp 4,643,000 505.964,0% 515,893,582 L47%

ELPASO CORP & 50% 0o s usD T&,000 7.568,151 £.736. 114 0.01%

EMERGY TRANSFER 4 550% 081528 10v uso 73,000 4,832,055 32,537 43 0.03%

EMERGY TRANSFER 5 500% 0801127 uso 147,000 16,760,284 17,987,124 0.00%

EMERGY TRANSFER 5 875% 0111524 usD 531,000 0,524,738 71,156 518 0.07%

EMERGY TRAMNSFER &.000% 0611548 30V usb 2,142,000 50 58T 244 272,775 443 0.2%%

EQT MIDSTREAM FT 5.500% 07rSi28 10v [k {s] 2.550,000 188,167,165 176 88763 0.25%

HESS MIDSTREAM P 5. 125% 0818718 1444 usb 3,515,000 356,851 554 387 685,701 0.34%

KINDER MORGAN 4 300% ON01/28 usD 535,000 E5.710,08 T0.6885.23 0.08%

KINDER MORGAN §5.200% ON0148 uso HE.000 43.053,0M 45784772 D%

KINDER MORGAN 5.550% OB0IMS usn 78,000 ET.2M 50 ™ BENE 0.07%

NGRL PIPECO LLC & 375% 08/15/22 1444 uso 4,251,000 458 363,008 480,140,067 0.44%

NGPL PIPECO LLC £ 875% DB15/27 1444 usD 2,718,000 312,677,078 314,442,083 0.29%

PLAINS ALL AMER & £50% 10415125 uso 2,805,000 328.078,5% 359,654 084 0.31%

SABINE PASS LIQU 4.200% 03/1528 uso 1,165,000 132,998,717 134,315,057 0.12%

TALLGRASS MRG 4, T80% 10001023 1444 [U}:1s] 1844 000 170,361,830 167,782,822 0.15%
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L=Z5 GLP CAFTFIN 11 5. 375% 0411 526 L1128 B38,000 ar.10m 287 100,838 870 00
TRATIF A JONES LANG LASA 4 400% 11152 usD 3,263,000 5355013 30,276,340 0.34%
= — B CROWE CASTLE INT 3 100 101520 LED 2823,000 M BaT A I, 36 004 02
CROH CASTLE INT 3 650% D0D2T L1118 1,080,000 119,203,658 14 318,538 011%
CROWN CASTLE INT 4 D00% 111549 ush 1,433,000 154 500,808 1615383 0.19%
CROWM CASTLE INT 4_300% 01528 L1118 1,306,000 145,560 844 157 445,572 0 14%
CYRUSONE LPICYRI 2 S00% 11715024 ush 1,218,000 132,309,285 133,268,738 0.17%
CYRUSOHE LF/CYRU 3 450% 1111529 UED 2625000 TES A4 BES TR SR 2TR 0%
EQUINXING 2 625% 1118724 UsD 1,152 000 125,506 600 125 687 &80 017
EQUINXING 2.800% 111E28 usD 84,000 104 550,078 108,142,380 0.10%
EQUINXING 3.200% 111828 UED 2,170,000 W6 345 407 A1 2 L%
GLP CAFTFIN 11 3.350% 0801724 LED 301 000 41463 484 43 435 18T 0%
GLP CAPYFIN 11 4 000% 011530 usD 2EM.000 379,355,558 250 840,253 03T
GLP CAPIFIN 11 § 250% (50125 ush 21,000 83,147 501 157154 002
hE-aRREs AUTOIOME IMC 3. 7530% DANaT3 LED 1,880,000 M 452 BEA e T 0%
ORELLY ALTOMOT 3 500 00T U 50,000 5473, 068 5,804 H2E 001
CREILLY AUTOMOT 3 0% 080123 usD 2,265,000 48,143 513 169,790,255 0.25%
CRELLY AUTOROT 4 3Hrs 0600128 s 385,000 44,182 418 46, 756,353 D%
= —REFA HERDSTROM ING 4 3755 DUOUR ush 2520000 275,180,670 280,38 244 0.2%
S =L AT MCDONALD'S CORFP 2 625% OR0129 MTH L1115 2451000 25T ADD TS TET 5 400 0%
MCDONALD'S CORF 3 635% DOR0145 MTH UsD 1,248,000 128,502,024 125 656,271 017
STARBUCKS CORP £ 450% D8NS9 usD 1,460,000 163,557,308 184,335 357 017%
YRERE LAM RESEARCH 4 D00 06415729 usD 41T 000 46 868 B51 43 850 815 [R50
1] HUNT INGALLS | ND 5 000% 1111528 1eas usD £ 550,000 45 140,310 £44,£99,158 0.55%
i - =8 REUANCE ST & AL 4 S0 (a15/23 UED 1,134,000 118,487 810 130, 3538 BET 0 137%
STEEL DY NAMICS 5.175% 100021 LI 2,552,000 235,520 883 FLTE T 025%
STEEL DY NAMCS § 500% 100154 ush 5,000 75,170,420 TH D S8 00T
i - uEtE ALLEGHENY TECH 5 BT3% 120127 LUED 4,101,000 447005 388 JER 18 B2 0.4
Fom it =833 ey WELLS FARGD CO FXOFL 1043030 MTH usp 3,500,000 30,768,273 FE3 455 026 0.35%
25 - 8 ATATING 3800% 07714728 usD 1,723,000 152,505,004 158,449 40 0.18%
ATATINC 4, 3530% 03003 LED 2,288,000 3,436 858 Ta 06 608 2%
ATATINC 4. 7T5% DSMSME L1128 1,662,000 171,369,186 4, T46. 580 0 15%
ATETING 4 B50% 031735 usD 152,000 181,007 523 151,131 841 0.18%
CENTURYUMNKINC S800% 031522 T LED B4, 000 25004 253 o 58T 538 00ers
CENTURYUNKING §450% 051531 § usD 1,822,000 219,863 015 119,108,144 0.70%
LEVEL 3 FIM INC 3 8T5% 1101520 1445 LED 2,724,000 235,714,268 o T SAT 03
WERLZON COMM | & 527% U154 UsD 578,000 E3 304 528 TS AE AT 0o
VERIZON COMM ING 7 675% ORI 1576 usD 2,013,000 33202 118112 0.20%
WER ZON COMM IKNC 4 329% 0321728 usD 2,254 000 254 EBE 6B3 178, 27 6ad 025%
VERIZON COMM ING 4 B52% G 2148 usD TB4.000 $0,080,479 1T 0.10%
=41 HASEROINC 3.000% 1111024 UED 1,168,000 130,132,258 13,117,272 1%
HASEROINC 3.550% 111326 LsD 1,503,000 172,711 467 74 554 281 0 1E%
HASEROING 3 800% 10182 ush 4,200,000 485,103, 28 4T B4 254 0.47%
- i WATOO COS LLCIF 6.375% 04023 1444 usD 1,533,000 176,554 587 163, 553 392 015
b3 0 LOGSTICS § 500% 0618/22 1848, usD 2,468,000 275875 482 17,78.302 0.25%
BRNFAE ELANCE ANIMAL 4 272% DRr&saw usD 857,000 105,112,160 103,819,583 016
ELANCO ANIMAL 4 S00% DEr7S28 W L1128 1,401,000 150,038 545 165,817 855 015%
H@wn usD I RED [T )
P
£
VLA U5 TREASURY N/B 1 500% DR15022 usD 4,208,000 EIT0,m a5, M8, 058 0.44%
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3,023,356
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