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TOPIX
MSCI MSCI
MSCI Inc.
MSCI Inc.
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FTSE FTSE Fixed Income LLC

FTSE Fixed Income LLC
JP GBI-EM J.P. Morgan
Securities LLC
J.P. Morgan Securities LLC
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2021 4 30
1,639,772,533 98.60
23,286,452 1.40
1,663,058, 985 100.00

2021 4 30
)
1,329,257,890f 1.2098| 1,608,136,196] 1.2336] 1,639,772,533| 98.60
2021 4 30
98.60

1 4,966,419,822 9,756
2018 3 20 4,946,057,459 9,716
2 3,962,065,741 9,738
2018 9 20 3,925,987,832 9,658
3 3,732,474,924 9,690
2019 3 20 3,701,272,722 9,610
4 3,410,682,080 9,948
2019 9 20 3,382,104,044 9,868
5 2,564,327,685 8,400
2020 3 23 2,538,727,587 8,320
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6 2,262,150,180 9,905
2020 9 23 2,241,085,219 9,825
7 1,685,014,414 10,334
2021 3 22 1,671,148,994 10,254
2020 4 2,744 ,545,879 9,079
5 2,836,118,532 9,452
6 2,829,640,294 9,485
7 2,894,381,016 9,861
8 2,616,310,195 9,972
9 2,182,658,601 9,784
10 2,085,781,009 9,840
11 2,063,650,427 10,215
12 1,870,805,696 10,331
2021 1 1,783,026,415 10,340
2 1,723,312,205 10,405
3 1,672,759,252 10,310
4 1,663,058,985 10,433
1
2017 12 12
1 40
2018 3 20
2018 3 21
2 80
2018 9 20
2018 9 21
3 80
2019 3 20
2019 3 21
4 80
2019 9 20
2019 9 21
5 80
2020 3 23
2020 3 24
6 80
2020 9 23
2020 9 24
7 80
2021 3 22
2017 12 12
1 2.44
2018 3 20
2018 3 21
2 0.22
2018 9 20
2018 9 21
3 0.33
2019 3 20
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2019 3 21
3.52
2019 9 20
2009 9 21
14.88
2020 3 23
2020 3 24
19.05
2020 9 23
2020 9 24
5.18
2021 3 22
1
10,000
x 100
2017 12 12
5,091,170,264 579,267
2018 3 20
2018 3 21
1,025,620,312
2018 9 20
2018 9 21
213,316,175
2019 3 20
2019 3 21
424,479,631
2019 9 20
2009 9 21
375,709,821
2020 3 23
2020 3 24
770,487,302
2020 9 23
2020 9 24
651,165,591
2021 3 22
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2021 4 30

2,549,840,128 78.66

172,106,296 5.31

72,801,900 2.25

58,160,450 1.79

55,132,196 1.70

43,255,493 1.33

42,117,785 1.30

25,698,308 0.79

14,577,232 0.45

3,033,689,788 93.59

207,784,205 6.41

3,241,473,993 100.00

2021 4 30

)
AMERICAN AIRLINES INC 545,000| 12,609.76| 68,723,229| 13,670.71( 74,505,397| 11.750| 2025/7/15 |2.30
FORD MOTOR COMPANY 547,000| 12,823.23| 70,143,121| 12,836.85( 70,217,602| 6.625| 2028/10/1 |2.17
BELO CORP 500,000| 12,581.41| 62,907,075| 12,853.74| 64,268,700| 7.750| 2027/6/1 |1.98

ROYAL CARIBBEAN CRUISES 565,000 9,776.46| 55,237,041| 10,293.88| 58,160,450| 3.700| 2028/3/15 |1.79

HLF FIN SARL LLC/HERBALI 496,000 11,410.41| 56,595,670| 11,376.43| 56,427,099| 7.250| 2026/8/15 |1.74

WYNDHAM WORLDWIDE CORP 450,000f 12,254.62| 55,145,813| 12,172.92| 54,778,174] 6.000| 2027/4/1 |1.69

TELESAT CANADA/TELESAT L 491,000f 11,434.38| 56,142,816| 10,702.37| 52,548,649| 6.500| 2027/10/15 | 1.62

GENWORTH MORTGAGE HLDING 420,000f 11,780.16| 49,476,687| 11,818.90| 49,639,401| 6.500| 2025/8/15 |1.53

NEWMARK GROUP INC 393,000f 11,764.43] 46,234,249| 11,901.15| 46,771,556| 6.125(2023/11/15|1.44

MPH ACQUISITION HOLDINGS 430,000f 10,614.34| 45,641,669| 10,748.88| 46,220,207| 5.750| 2028/11/1 |1.43

CARNIVAL CORP 400,000f 10,894.29| 43,577,174| 11,546.58| 46,186,320| 5.750| 2027/3/1 |1.42
CALPINE CORP 435,000f 10,809.88| 47,023,006 10,389.19| 45,193,015| 3.750| 2031/3/1 |[1.39
COLT MERGER SUB INC 390,000f 11,526.15| 44,952,006| 11,573.81| 45,137,869| 6.250| 2025/7/1 |1.39

ENOVA INTERNATIONAL INC 400,000f 10,402.81| 41,611,260| 11,178.94| 44,715,765| 8.500| 2024/9/1 |1.38

FREEPORT-MCMORAN INC 367,000 12,036.76| 44,174,928| 12,063.99| 44,274,871] 5.250| 2029/9/1 |1.37
ALTICE FRANCE SA 383,000f 11,426.32| 43,762,810| 11,293.86| 43,255,493| 7.375| 2026/5/1 |1.33
CREDIT ACCEPTANC 376,000 11,546.57| 43,415,140| 11,492.11| 43,210,352 6.625| 2026/3/15 |1.33

CTR PARTNERSHIP/CARETRST 381,000f 11,274.25( 42,954,912| 11,215.43| 42,730,799| 5.250| 2025/6/1 |1.32

AG ISSUER LLC 375,000 11,056.39| 41,461,481| 11,287.87| 42,329,517 6.250| 2028/3/1 |1.31

SS&C TECHNOLOGIES INC 365,000 11,671.30f 42,600,263| 11,546.58| 42,145,017| 5.500| 2027/9/30 |1.30
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WYNN MACAU LTD 380,000 11,110.86| 42,221,268| 11,083.62| 42,117,785| 5.125| 2029/12/15 | 1.30

BUCKEYE PARTNERS LP 385,000 11,110.86| 42,776,811 10,909.01| 41,999,699| 4.500| 2028/3/1 |1.30

ALLIANCE DATA SYSTEMS CO 375,000 10,903.89| 40,889,599| 11,165.32| 41,869,969| 4.750| 2024/12/15|1.29

ALLISON TRANSMISSION INC 375,000f 11,158.57| 41,844,643| 10,511.74]| 39,419,044| 3.750| 2031/1/30 |1.22

C&S GROUP ENTERPRISES LL 365,000f 10,865.76f 39,660,051 10,702.37| 39,063,659| 5.000|2028/12/15|1.21

H&E EQUIPMENT SERVICES 365,000f 10,943.10f 39,942,343| 10,675.14| 38,964,261| 3.875|2028/12/15|1.20

ANTERO MIDSTREAM PART/FI 350,000f 10,902.57| 38,158,996| 10,974.69| 38,411,440| 5.750| 2028/1/15 |1.18

GARDA WORLD SECURITY 340,000 11,021.53| 37,473,205| 10,893.00| 37,036,200| 4.625| 2027/2/15 |1.14

CALIFORNIA RESOURCES CRP 325,000f 11,099.12| 36,072,169| 11,145.82| 36,223,936| 7.125| 2026/2/1 |1.12

COMMERCIAL METALS CO 334,000( 11,059.41| 36,938,435| 10,838.53| 36,200,706| 3.875| 2031/2/15 |1.12
2021 4 30
93.59
93.59
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2017-12

o

6 7
(2020 9 23 ) (2021 3 22 )

21,639,955 14,073,932
2,236,590,183 1,661,934,600
13,588,638
30,403,583 20,000,000
2,302,222,359 1,696,008,532
2,302,222,359 1,696,008,532
3,465,431
467,089 291,228
9,123,911 6,519,248
41,103,492 7,856,677
228,701 146,987
9,910,275 6,369,329
29 19
303,643 210,619
61,137,140 24,859,538
61,137,140 24,859,538
2,280,977,756 1,629,812,165
39,892,537 41,336,829
188,040,149 157,866,779
2,241,085,219 1,671,148,994
2,241,085,219 1,671,148,994
2,302,222,359 1,696,008,532
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O
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2020 3 24 2020 9 24
2020 9 23 2021 3 22
384,700,992 186,344,417
117,873,525 64,664,797
502,574,517 121,679,620
9,673 3,327
455,550 316,015
19,740,491 13,693,892
303,643 216,559
20,509,357 14,229,793
482,065,160 107,449,827
482,065,160 107,449,827
482,065,160 107,449,827
25,823,388 13,994,177
512,737,471 39,892,537
37,668,123 7,772,726
37,668,123 7,772,726
6,133,590
6,133,590
21,064,961 13,865,420
39,892,537 41,336,829
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2020 9 20
2020 9 23 2021 3 20
2021 3 22
180
6 7
(2020 9 23 ) (2021 3 22 )

1. 3,051,465,058 2,280,977,756

770,487,302 651,165,591
2. 2,280,977,756 1,629,812,165
3.

39,892,537
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6 7
2020 3 24 2020 9 24
2020 9 23 2021 3 22
3,955,604 2,791,577
[2020 3 24 [2020 9 24
2020 6 22 2020 12 21
] ]
39,965,058 22,938,973
0 0
328,372 202,015
195,699, 162 151,402,122
235,992,592 174,543,110
2,985,262,519 1,836,543,242
790.52 950.38
40.00 40.00
11,941,050 7,346,172
[2020 6 23 [2020 12 22
2020 9 23 2021 3 22
] ]
26,222,182 16,189,131
0 0
250,901 179,273
170,941,878 148,196,896
197,414,961 164,565,300
2,280,977,756 1,629,812,165
865.48 1,009.71
40.00 40.00
9,123,911 6,519,248
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6 7
(2020 9 23 ) (2021 3 22 )
34,221,051 92,314,436
34,221,051 92,314,436
6 2020 9 23
1

2,227,619,478

2,214,030,840| 13,588,638

2,227,619,478

2,214,030,840| 13,588,638

7 2021 3 22

1,647,656,989

1,651,122,420 3,465,431

1,647,656,989

1,651,122,420 3,465,431

(
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(2020 9 23 ) (2021 3 22 )
1 0.9825 1.0254
¢! ) (9,825 ) (10,254 )
©)
1 2021 3 22
@
(2)
1,373,726,732| 1,661,934,600
1,373,726,732| 1,661,934,600
)
2
3
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(2020 9 23 )y | (021 3 22 )
320,321,880 144,571,943
54,071,950 54,822,391
7,937,203, 365 5,732,659,732
153,000
60,696,402 58,796,154
106,238,897 68,002,077
7,562,184 2,317,311
8,486,094, 678 6,061,322,608
8,486,094,678 6,061,322,608
10,000
184,959,423 75,057,886
50,000,000 140,000,000
74 75
234,969,497 215,057,961
234,969,497 215,057,961
7,514,614,614 4,832,376,601
736,510,567 1,013,888,046
8,251,125,181 5,846,264,647
8,251,125,181 5,846,264,647
8,486,094, 678 6,061,322,608
() 6 21 12 20 12 21 6

20

42/89



EDINETOOOO

o o o o =X 22 )

Ooooooooooooooooooad

@
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12 133 60
61
(2020 9 23 ) (2021 3 22 )

1. 9,277,847,920 7,514,614,614

14,949,106

1,763,233,306 2,697,187,119

2017-08 1,997,453,154 1,384,107,151

2017-12 2,036,967,380 1,373,726,732

2018-02 3,480,194,080 2,074,542,718

7,514,614,614 4,832,376,601

2. 7,514,614,614 4,832,376,601
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(2020 9 23 ) (2021 3 22 )
104,327,840 64,260,911
104,327,840 64,260,911
)
2020 9 23
1
52,555,000 52,565,000 10,000
52,555,000 52,565,000 10,000
2021 3 22
1
98,163,000 98,010,000| 153,000
98,163,000 98,010,000| 153,000
)
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®

1 2021 3 22

€Y)

O)
AERCAP GLOBAL AVIATION T 6.5000% 06/15/2045 235,000.00 240,581.25
AG ISSUER LLC 6.2500% 03/01/2028 375,000.00 391,875.00
ALBERTSONS COS LLC/SAFEW 5.8750% 02/15/2028 303,000.00 320,004.36
ALLIANCE DATA SYSTEMS CO 4.7500% 12/15/2024 375,000.00 380,156.25
ALLISON TRANSMISSION INC 3.7500% 01/30/2031 375,000.00 359,917.50
ALTICE FINANCING SA 5.0000% 01/15/2028 450,000.00 439,177.50
ALTICE FRANCE SA 7.3750% 05/01/2026 383,000.00 398,320.00
AMERICAN AIRLINES INC  11.7500% 07/15/2025 545,000.00 665,581.25
AMERICAN AIRLINES/AADVAN 5.5000% 04/20/2026 85,156.00 88,349.35
AMERICAN AIRLINES/AADVAN 5.7500% 04/20/2029 68,000.00 71,655.00
ANTERO MIDSTREAM PART/FI 5.7500% 01/15/2028 350,000.00 348,250.00
ANTERO RESOURCES CORP 7.6250% 0270172029 217,000.00 228,463.01
APACHE CORP 4.3750% 10/15/2028 368,000.00 361,199.36
ARCHROCK PARTNERS LP/FIN 6.8750% 04/01/2027 159,000.00 166,155.00
AVIS BUDGET CAR/FINANCE 5.3750% 03/01/2029 109,000.00 111,725.00
BANIJAY ENTERTAINMENT 5.3750% 03/01/2025 200,000.00 204,444.00
BELO CORP 7.7500% 06/01/2027 500,000.00 580,000.00
BELO CORP 7.2500% 09/15/2027 15,000.00 17,100.00
BLOCK COMMUNICATIONS INC 4.8750% 03/01/2028 315,000.00 321,300.00
BOXER PARENT CO INC 7.1250% 10/02/2025 240,000.00 257,308.80
BRINK*S CO/THE 4.6250% 10/15/2027 345,000.00 350,647.65
BRINKER INTERNATIONAL IN 5.0000% 10/01/2024 244,000.00 253,150.00
BUCKEYE PARTNERS LP 4.5000% 03/01/2028 385,000.00 391,256.25
C&S GROUP ENTERPRISES LL 5.0000% 12/15/2028 365,000.00 354,050.00
CABLEVISION LIGHTPATH 3.8750% 09/15/2027 208,000.00 202,540.00
CALIFORNIA RESOURCES CRP 7.1250% 02/01/2026 325,000.00 329,533.75
CALLON PETROLEUM CO 6.3750% 07/01/2026 330,000.00 270,600.00
CALPINE CORP 3.7500% 03/01/2031 435,000.00 409,987.50
CARGO AIRCRAFT MANAGEMEN 4.7500% 02/01/2028 350,000.00 357,875.00
CARNIVAL CORP 7.6250% 03/01/2026 75,000.00 80,452.50
CARNIVAL CORP 5.7500% 03/01/2027 400,000.00 411,000.00
CASCADES INC/USA INC 5.1250% 01/15/2026 76,000.00 80,560.00
CASCADES INC/USA INC 5.3750% 01/15/2028 273,000.00 284,602.50
CATALENT PHARMA SOLUTION 5.0000% 07/15/2027 306,000.00 318,622.50
CCO HLDGS LLC/CAP CORP  5.3750% 06/01/2029 295,000.00 312,764.90
CCO HOLDINGS LLC/CAP COR 5.0000% 02/01/2028 394,000.00 409,858.50
CENTRAL GARDEN & PET CO 5.1250% 02/01/2028 246,000.00 257,714.52
CENTURYLINK INC 7.5000% 04/01/2024 186,000.00 207,566.70
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CENTURYLINK INC 5.1250% 12/15/2026 473,000.00 490,737.50
CHAMPIONX CORP 6.3750% 05/01/2026 307,000.00 320,815.00
CHENIERE ENERGY INC 4.6250% 10/15/2028 187,000.00 191,207.50
CHS/COMMUNITY HEALTH SYS 5.6250% 03/15/2027 300,000.00 312,840.00
CLEARWATER PAPER CORP 4_7500% 08/15/2028 235,000.00 233,531.25
CLEARWAY ENERGY OP LLC  5.0000% 09/15/2026 514,000.00 529,934.00
CLEVELAND-CLIFFS INC 9.8750% 10/17/2025 8,000.00 9,260.00
CLEVELAND-CLIFFS INC 6.7500% 03/15/2026 203,000.00 218,425.97
CLEVELAND-CLIFFS INC 4.6250% 03/01/2029 172,000.00 165,765.00
CLEVELAND-CLIFFS INC 4.8750% 03/01/2031 53,000.00 50,681.25
COLT MERGER SUB INC 6.2500% 07/01/2025 390,000.00 409,012.50
COMMERCIAL METALS CO 3.8750% 02/15/2031 334,000.00 326,067.50
CONN®S INC 7.2500% 07/15/2022 229,000.00 229,286.25
CONNECT FINCO SARL/CONNE 6.7500% 10/01/2026 275,000.00 284,968.75
CONSOLIDATED ENERGY FIN 6.8750% 06/15/2025 275,000.00 276,375.00
CONTINENTAL RESOURCES 4.3750% 01/15/2028 88,000.00 91,149.52
CONTINENTAL RESOURCES 5.7500% 01/15/2031 205,000.00 226,473.75
COVANTA HOLDING CORP 5.0000% 0970172030 242,000.00 242,619.52
CREDIT ACCEPTANC 6.6250% 03/15/2026 376,000.00 393,390.00
CSC HOLDINGS INC 5.5000% 04/15/2027 215,000.00 223,600.00
CSC HOLDINGS LLC 5.2500% 06/01/2024 330,000.00 354,552.00
CTR PARTNERSHIP/CARETRST 5.2500% 06/01/2025 381,000.00 390,525.00
CUSHMAN & WAKEFIELD US  6.7500% 05/15/2028 278,000.00 299,850.80
DANA INC 5.3750% 11/15/2027 207,000.00 215,280.00
DAVITA INC 4.6250% 06/01/2030 475,000.00 476,781.25
DCP MIDSTREAM OPERATING 6.7500% 09/15/2037 120,000.00 132,866.40
DCP MIDSTREAM OPERATING 5.6000% 04/01/2044 190,000.00 189,050.00
DELTA AIR LINES INC 4.3750% 04/19/2028 96,000.00 98,321.83
DELTA AIR LINES INC 3.7500% 10/28/2029 71,000.00 68,949.68
DIEBOLD NIXDORF INC 9.3750% 07/15/2025 164,000.00 182,040.00
DONNELLEYFINANCIAL SOL  8.2500% 10/15/2024 269,000.00 280,432.50
EDGEWELL PERSONAL CARE  4.1250% 04/01/2029 275,000.00 269,843.75
EG GLOBAL FINANCE PLC 6.7500% 02/07/2025 229,000.00 231,404.50
ENDEAVOR ENERGY RESOURCE 5.7500% 01/30/2028 207,000.00 217,350.00
ENERGIZER HOLDINGS INC  4.3750% 03/31/2029 315,000.00 307,824.30
ENOVA INTERNATIONAL INC 8.5000% 09/01/2024 400,000.00 406,000.00
EXTENDED STAY AMERICA 4.6250% 10/01/2027 245,000.00 258,168.75
FAIRSTONE FINANCIAL INC 7.8750% 07/15/2024 299,000.00 312,455.00
FIRSTCASH INC 4.6250% 09/01/2028 338,000.00 341,380.00
FMG RESOURCES AUG 2006  4.5000% 09/15/2027 327,000.00 348,255.00
FMG RESOURCES AUG 2006  4.3750% 04/01/2031 196,000.00 198,940.00
FORD MOTOR COMPANY 6.6250% 10/01/2028 547,000.00 617,426.25
FORD MOTOR COMPANY 4.7500% 01/15/2043 684,000.00 653,007.96
FREEPORT-MCMORAN INC 5.2500% 09/01/2029 367,000.00 402,892.60
FREEPORT-MCMORAN INC 4.2500% 03/01/2030 229,000.00 242,453.75
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FRONTIER COMMUNICATIONS 5.0000% 05/01/2028 366,000.00 372,862.50
GARDA WORLD SECURITY 4.6250% 02/15/2027 340,000.00 337,875.00
GENESIS ENERGY LP/FIN 8.0000% 01/15/2027 205,000.00 206,025.00
GENESIS ENERGY LP/GENESI 5.6250% 06/15/2024 513,000.00 501,778.12
GENTING NY LLC/GENNY CAP 3.3000% 02/15/2026 223,000.00 220,898.75
GENWORTH MORTGAGE HLDING 6.5000% 08/15/2025 420,000.00 448,350.00
GOEASY LTD 5.3750% 12/01/2024 323,000.00 333,497.50
GRIFFON CORPORATION 5.7500% 03/01/2028 194,000.00 201,275.00
GRUBHUB HOLDINGS INC 5.5000% 07/01/2027 165,000.00 171,839.25
H&E EQUIPMENT SERVICES  3.8750% 12/15/2028 365,000.00 346,841.25
HARSCO CORP 5.7500% 07/31/2027 439,000.00 447,231.25
HARVEST MIDSTREAM I LP  7.5000% 09/01/2028 414,000.00 431,595.00
HAT HOLDINGS I LLC/HAT  5.2500% 07/15/2024 115,000.00 118,737.50
HAT HOLDINGS I LLC/HAT  6.0000% 04/15/2025 199,000.00 209,198.75
HAWATIAN BRAND INTELLECT 5.7500% 01/20/2026 226,718.00 239,625.04
HCA INC 3.5000% 0970172030 715,000.00 716,316.60
HILCORP ENERGY I/HILCORP 5.7500% 02/01/2029 151,000.00 149,444 .70
HILCORP ENERGY I/HILCORP 6.0000% 02/01/2031 308,000.00 301,747.60
HILTON GRAND VACA LLC/IN 6.1250% 12/01/2024 315,000.00 329,568.75
HLF FIN SARL LLC/HERBALI 7.2500% 08/15/2026 496,000.00 517,080.00
HOLLY NRG PRTNR/FIN CORP 5.0000% 02/01/2028 222,000.00 224,035.74
HUGHES SATELLITE SYSTEMS 6.6250% 08/01/2026 338,000.00 370,955.00
INDIGO NATURAL RES LLC  5.3750% 02/01/2029 259,000.00 254,086.77
INTERTAPE POLYMER GROUP 7.0000% 10/15/2026 239,000.00 250,950.00
JAGUAR HL / PPDI 5.0000% 06/15/2028 195,000.00 201,093.75
KENNEDY-WILSON INC 4.7500% 03/01/2029 242,000.00 244,420.00
KORN/FERRY INTERNATIONAL 4.6250% 12/15/2027 178,000.00 181,560.00
KRAFT HEINZ FOODS CO 4.8750% 10/01/2049 411,000.00 452,761.10
LADDER CAP FIN LLLP/CORP 4.2500% 02/01/2027 181,000.00 173,760.00
LAND O"LAKES INC 7.0000% 280,000.00 285,600.00
LD HOLDINGS GROUP LLC 6.5000% 1170172025 126,000.00 133,245.00
LIFEPOINT HEALTH INC 4.3750% 02/15/2027 239,000.00 232,427.50
LIVE NATION ENTERTAINMEN 4.7500% 10/15/2027 284,000.00 282,935.00
LIVE NATION ENTERTAINMEN 3.7500% 01/15/2028 60,000.00 58,950.00
MATTAMY GROUP CORP 5.2500% 12/15/2027 321,000.00 331,432.50
MEG ENERGY CORP 6.5000% 01/15/2025 491,000.00 505,730.00
MELCO RESORTS FINANCE 5.3750% 12/04/2029 217,000.00 227,036.25
METHANEX CORP 5.1250% 10/15/2027 61,000.00 61,915.00
MGM GROWTH/MGM FINANCE  5.7500% 02/01/2027 183,000.00 198,494.61
MINERAL RESOURCES LTD 8.1250% 05/01/2027 300,000.00 331,590.00
MINERALS TECHNOLOGIES IN 5.0000% 07/01/2028 247,000.00 254,471.75
MOOG INC 4.2500% 12/15/2027 299,000.00 304,232.50
MPH ACQUISITION HOLDINGS 5.7500% 11/01/2028 430,000.00 416,361.62
MPT OPER PARTNERSP/FINL 3.5000% 03/15/2031 162,000.00 156,161.52
MURPHY OIL CORP 6.3750% 07/15/2028 260,000.00 254,475.00
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MURPHY OIL USA INC 4._7500% 09/15/2029 305,000.00 315,675.00
NETFLIX INC 4._8750% 06/15/2030 275,000.00 311,781.25
NEWMARK GROUP INC 6.1250% 11/15/2023 393,000.00 427,371.42
NEXTERA ENERGY OPERATING 4.2500% 07/15/2024 400,000.00 421,120.00
NGL ENRGY OP/FIN CORP 7.5000% 02/01/2026 400,000.00 407,380.00
NIELSEN FINANCE LLC/CO  5.8750% 10/01/2030 320,000.00 342,190.75
NMI HOLDINGS 7.3750% 06/01/2025 224,000.00 256,480.00
NRG ENERGY INC 3.6250% 02/15/2031 370,000.00 360,750.00
NUSTAR LOGISTICS LP 6.3750% 10/01/2030 247,000.00 264,290.00
OCCIDENTAL PETROLEUM COR 6.3750% 09/01/2028 441,000.00 472,972.50
oCl NV 5.2500% 11/01/2024 365,000.00 378,213.00
PAR PHARMACEUTICAL INC  7.5000% 04/01/2027 168,000.00 176,190.00
PARK INTERMED HOLDINGS  5.8750% 10/01/2028 190,000.00 199,262.50
PATTERN ENERGY OP LP/PAT 4.5000% 08/15/2028 310,000.00 311,550.00
PBF HOLDING CO LLC 6.0000% 02/15/2028 305,000.00 229,512.50
PILGRIM®S PRIDE CORP 5.8750% 09/30/2027 315,000.00 332,325.00
POST HOLDINGS INC 4.5000% 09/15/2031 315,000.00 307,125.00
PRIME SECSRVC BRW/FINANC 5.7500% 04/15/2026 273,000.00 289,380.00
QUICKEN LOANS LLC/QUICKN 3.6250% 03/01/2029 271,000.00 258,556.05
RACKSPACE TECHNOLOGY 3.5000% 02/15/2028 235,000.00 226,681.00
ROYAL CARIBBEAN CRUISES 3.7000% 03/15/2028 565,000.00 518,387.50
SCRIPPS ESCROW 11 INC 3.8750% 01/15/2029 210,000.00 204,225.00
SEAWORLD PARKS & ENTERTA 8.7500% 05/01/2025 340,000.00 368,050.00
SERVICE PROPERTIES TRUST 5.2500% 02/15/2026 51,000.00 50,872.50
SERVICE PROPERTIES TRUST 4.7500% 10/01/2026 67,000.00 64,487.50
SERVICE PROPERTIES TRUST 5.5000% 12/15/2027 33,000.00 34,622.16
SERVICE PROPERTIES TRUST 4.9500% 10/01/2029 40,000.00 37,931.18
SERVICE PROPERTIES TRUST 4.3750% 02/15/2030 259,000.00 235,690.00
SILGAN HOLDINGS INC 4.7500% 03/15/2025 400,000.00 405,000.00
SOTHEBY*S 7.3750% 10/15/2027 325,000.00 348,562.50
SPIRIT AEROSYSTEMS INC ~ 7.5000% 04/15/2025 235,000.00 250,984.70
SPRINGLEAF FINANCE CORP 6.8750% 03/15/2025 425,000.00 472,281.25
SS&C TECHNOLOGIES INC 5.5000% 09/30/2027 365,000.00 382,793.75
STANDARD INDUSTRIES INC 3.3750% 01/15/2031 450,000.00 417,937.50
STARWOOD PROPERTY TRUST 4.7500% 03/15/2025 189,000.00 191,874.69
SUNCOKE ENRGY PART LP/FI 7.5000% 06/15/2025 243,000.00 251,360.41
TALEN ENERGY SUPPLY LLC 6.6250% 01/15/2028 220,000.00 222,200.00
TARGA RESOURCES PARTNERS 4.8750% 02/01/2031 272,000.00 272,000.00
TELESAT CANADA/TELESAT L 6.5000% 10/15/2027 491,000.00 494,068.75
TENET HEALTHCARE CORP 4.6250% 07/15/2024 400,000.00 406,325.80
TEREX CORP 5.0000% 05/15/2029 60,000.00 61,200.00
TRINET GROUP INC 3.5000% 03/01/2029 315,000.00 304,368.75
TRINSEO OP / TRINSEO FIN 5.1250% 04/01/2029 169,000.00 170,106.95
TTM TECHNOLOGIES INC 4.0000% 03/01/2029 107,000.00 105,395.00
UNITED AIRLINES HOLDINGS 5.0000% 02/01/2024 27,000.00 27,405.00
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UNITED AIRLINES HOLDINGS 4.8750% 01/15/2025 242,000.00 243,512.50

UNIVISION COMMUNICATIONS 6.6250% 06/01/2027 537,000.00 553,110.00

US FOODS INC 6.2500% 04/15/2025 203,000.00 214,926.25

USA COM PART/USA COM FIN 6.8750% 04/01/2026 222,000.00 226,669.77

VIKING OCEAN CRUISES SHI 5.6250% 02/15/2029 43,000.00 43,645.00

VISTRA OPERATIONS CO LLC 5.0000% 07/31/2027 215,000.00 219,945.00

VOC ESCROW LTD 5.0000% 02/15/2028 463,000.00 460,685.00

WYNDHAM WORLDWIDE CORP  6.0000% 04/01/2027 450,000.00 492,750.00

WYNN MACAU LTD 5.1250% 12/15/2029 380,000.00 380,000.00

ZF NA CAPITAL 4.7500% 04/29/2025 250,000.00 267,485.00

51,327,874.00|  52,636,670.03

(5,732,659,732)

52,636,670.03

(5,732,659,732)

5,732,659,732

(5,732,659,732)

(¢ 1.

183 100.0 100.0

&)
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