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[€)) (2021 31 )
/ (@) (@)
211,826,898 29.96
5,910,884 0.83
451,289,141 63.84
8,277,229 1.17
3,726,577 0.52
3,659,124 0.51
3,039, 864 0.43
1,791,932 0.25
1,479,476 0.20
473,263,343 66.95
( ) 15,835,578 2.24
( ) 706,836,703 100.00

)
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) (2021 31 )
/
() C ) ) () () ()
)
1 4.375(2039/11/15| 225,000| 14,993.81| 33,736,084| 14,884.48| 33,490,090( 4.73
2 3.000(2044/11/15| 265,000( 12,603.53| 33,399,366 12,497.20| 33,117,592| 4.68
3 3.875| 2040/8/15| 175,000| 14,186.05| 24,825,589| 14,052.70| 24,592,242 3.47
4 4.375| 2040/5/15| 145,000( 15,056.87| 21,832,472 14,948.36| 21,675,134| 3.06
5 3.750| 2041/8/15| 125,000( 14,003.40| 17,504,253| 13,870.49| 17,338,113| 2.45
6 2.000( 2025/8/15| 106,900| 11,601.97| 12,402,510| 11,612.69| 12,413,969 1.75
7 0.125| 2023/4/30| 95,000( 10,959.70| 10,411,721 10,972.56| 10,423,941| 1.47
8 1.875| 2051/2/15| 96,300| 9,841.52| 9,477,390/ 10,008.73| 9,638,416| 1.36
9 3.500( 2039/2/15| 70,000| 13,457.60| 9,420,322| 13,373.14| 9,361,198 1.32
10 0.750( 2026/4/30| 70,700| 10,955.14| 7,745,288| 10,959.70| 7,748,513| 1.09
11 2.25012025/11/15| 64,100( 11,729.74| 7,518,764 11,738.31| 7,524,261| 1.06
12 DELTA AIR LINES| 7.375| 2026/1/15( 57,000| 12,839.42| 7,318,470| 12,927.84| 7,368,874 1.04
13 4.500| 2036/2/15| 50,000| 14,791.44| 7,395,722| 14,730.99| 7,365,495 1.04
14 YUM! BRANDS 6.875(2037/11/15| 54,000( 13,351.31| 7,209,711| 13,473.04| 7,275,442| 1.02
15 QVC 5.450| 2034/8/15| 64,000( 11,168.08| 7,147,572| 11,140.64| 7,130,010| 1.00
16 CCO HLDGS 5.000( 2028/2/1| 60,000| 11,488.58| 6,893,148| 11,483.64| 6,890,184| 0.97
17 ﬁﬁggss RETAIL 2.875| 2023/2/15| 61,000( 11,017.16| 6,720,468| 11,044.60| 6,737,206| 0.95
18 :(N)E;ggESTERN 8.375| 2028/9/15| 55,000( 11,950.12| 6,572,566| 12,162.06| 6,689,137| 0.94
19 NRG ENERGY 5.750( 2028/1/15| 57,000| 11,716.88| 6,678,622| 11,633.46| 6,631,074| 0.93
20 1.250| 2028/4/30( 60,100| 10,949.41| 6,580,600| 10,979.42| 6,598,637 0.93
21 KB HOME 4.800(2029/11/15| 54,000| 11,878.41| 6,414,341| 11,765.50| 6,353,372 0.89
22 gg;BgAN SACHS 6.750| 2037/10/1| 40,000( 15,636.64| 6,254,658| 15,651.93| 6,260,775| 0.88
23 SUNOCO FINANCE | 5.875( 2028/3/15| 54,000| 11,579.67| 6,253,027| 11,524.80| 6,223,392| 0.88
SBA
24 COMMUNTCATIONS 3.875| 2027/2/15| 55,000( 11,207.48| 6,164,116 11,222.96| 6,172,628| 0.87
25 TARGA RESOURCES 5.000( 2028/1/15| 50,000| 11,524.80| 5,762,400| 11,469.81| 5,734,905| 0.81
PARTNERS
TENET
26 HEALTHCARE 4.875| 2026/1/1| 50,000( 11,401.32| 5,700,660 11,332.72| 5,666,360| 0.80
ARAMARK
27 4.750| 2021/6/2| 50,000( 11,250.40| 5,625,200( 11,236.68| 5,618,340] 0.79
SERVICES
28 CSC HOLDINGS 6.750(2021/11/15| 50,000| 11,291.56| 5,645,780| 11,233.93| 5,616,968| 0.79
29 CHENIERE ENERGY 5.625( 2026/10/1| 48,000| 11,442.48| 5,492,391| 11,428.76| 5,485,805| 0.77
PARTNERS
30 ALLY FINANCIAL | 5.125| 2024/9/30| 43,000 12,440.01| 5,349,205 12,423.74| 5,342,210| 0.75
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€))
( ) | ( ) ) )
( ) | ( ) ( ) ( )

29 (2011 10 24 ) 1,078 1,099 5,233 5,333
30 (2012 24 ) 1,089 1,109 5,707 5,807
31 (2012 10 24 ) 1,030 1,048 5,739 5,839
32 (2013 24 ) 1,238 1,256 7,218 7,318
33 (2013 10 24 ) 1,123 1,139 6,838 6,938
34 (2014 24 ) 1,116 1,131 7,265 7,365
35 (2014 10 24 ) 1,147 1,162 7,693 7,793
36 (2015 24 ) 1,300 1,315 8,595 8,695
37 (2015 10 26 ) 1,232 1,247 8,470 8,570
38 (2016 25 ) 1,064 1,078 7,796 7,896
39 (2016 10 24 ) 981 994 7,426 7,526
40 (2017 24 ) 964 976 7,696 7,796
41 (2017 10 24 ) 950 962 7,982 8,082
42 (2018 24 ) 848 860 7,382 7,482
43 (2018 10 24 ) 853 865 7,509 7,609
44 (2019 24 ) 834 845 7,744 7,844
45 (2019 10 24 ) 801 812 7,803 7,903
46 (2020 24 ) 785 795 7,815 7,915
47 (2020 10 26 ) 755 764 7,754 7,854
48 (2021 26 ) 698 707 7,789 7,889

2020 792 7,887

2020 798 7,987

2020 793 7,968

2020 774 7,937

2020 777 7,963

2020 10 752 7,727

2020 11 756 7,807

2020 12 739 7,796

2021 728 7,814

2021 718 7,744

2021 738 7,991

2021 704 7,845

2021 706 7,930
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)
29 100
30 100
31 100
32 100
33 100
34 100
35 100
36 100
37 100
38 100
39 100
40 100
41 100
42 100
43 100
44 100
45 100
46 100
47 100
48 100
)
29 4.89
30 10.97
31 2.31
32 27.51
33 3.88
34 7.71
35 7.27
36 13.02
37 0.29
38 6.78
39 3.46
40 4.98
41 5.02
42 6.26
43 3.08
44 4.46
45 2.05
46 1.44
47 0.50
48 1.74
) ( ) (

100

(4)
I () | () |
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29 348 18,144
30 897 16,027
31 261 11,692
32 1,583 9,497
33 2,424 9,760
34 1,117 11,757
35 131 4,632
36 9,114 6,933
37 2,152 7,947
38 350 9,300
39 103 4,534
40 365 7,229
41 78 6,343
42 226 4,281
43 38 1,336
44 111 6,067
45 13 4,987
46 — 2,289
47 26 3,111
48 18 7,667
()
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€Y
47 48
(2020 10 26 ) (2021 26 )

33,703,938 2,239,529
18,792 80,950
249,287,376 229,350,631
5,726,926 5,814,905
461,713,418 468,334,566
2,972 2,161

13,267,664
6,972,676 5,976,829
238,878 681,991
503,458 994,732
771,436,098 713,476,294
771,436,098 713,476,294
17,646

640,764
9,738,500 8,973,600
439,804 404,302
5,277,542 4,851,579
242,000 242,000
16,338,610 14,489,127
16,338,610 14,489,127
973,850,000 897,360,000
218,752,512 198,372,833
78,485,123 72,612,382
755,097,488 698,987,167
755,097,488 698,987,167
771,436,098 713,476,294
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O
47 48
2020 25 2020 10 27
2020 10 26 2021 26
14,581,741 13,678,466
17,120,637 17,357,015
21,601,778 21,775,198
503,458 491,274
10,604,058 18,587,923
70 170
439,804 404,302
5,277,542 4,851,579
470,782 468,793
6,188,198 5,724,844
4,415,860 12,863,079
4,415,860 12,863,079
4,415,860 12,863,079
615,064 692,822
219,561,298 218,752,512
6,798,684 17,222,115
6,798,684 17,222,115
52,194 39,093
52,194 39,093
9,738,500 8,973,600
218,752,512 198,372,833
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)
47 48
(2020 10 26 ) (2021 26 )
1. 1,004,700,000 |[1. 973,850,000
260,000 180,000
31,110,000 76,670,000
2. 2.
97,385 89,736
3. 3.
218,752,512 198,372,833
)
47 48
2020 25 2020 10 27
2020 10 26 2021 26
1. 1.
40
2. 2.
(8,723,807 ) (9,279,333 )
© ) © )
(24,073,070 ) (22,197,383 )
(79,499,816 ) (72,306,649 )
112,296,693 ( 1,153.11 ) 103,783,365 ( 1,156.52 )
9,738,500 ( 100 ) 8,973,600 ( 100 )
)
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47 48
(2020 10 26 ) (2021 26 )
() ()
11,088,305 19,321,931
9,260 86,509
23,251,403 1,650,667
12,172,358 21,059,107
)
47 (2020 10 26
) ) )
16,380,007 16,377,035 2,972
16,380,007 16,377,035 2,972
48 (2021 26
) ) )
14,937,490 14,952,975 15,485
14,937,490 14,952,975 15,485
)
€H)

@
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4

« )
(2021 26 )
-0.125%-23/03/31 95,000.00 94,940.62
-2.0%-25/02/15 100,000.00 105,550.78
-2.0%-25/08/15 106,900.00 112,996.63
~2.25%-25/11/15 64,100.00 68,501.86
~0.75%-26/03/31 72,700.00 72,472.81
~1.25%-28/03/31 60,100.00 60,100.00
~1.125%-31/02/15 109,300.00 104,945.07
~4.5%-36/02/15 50,000.00 67,380.85
-3.5%-39/02/15 70,000.00 85,826.55
-4.375%-39/11/15 225,000.00 307,362.28
-4.375%-40/05/15 160,000.00 219,500.00
-3.875%-40/08/15 175,000.00 226,180.65
~3.75%-41/08/15 125,000.00 159,477.53
~3.0%-44/11/15 265,000.00 304,294.51
~2.5%-45/02/15 46,000.00 48,461.71
~3.0%-45/05/15 4,000.00 4,596.09
~1.625%-50/11/15 96,300.00 83,194.17
1,824,400.00| 2,125,782.11
(229,350, 631)
229,350,631
(229,350,631)
FANNIE MAE-2.625%-24/09/06 20,000.00 21,490.56
TENN VALLEY AUTHORITY

L B75%-24/00/15 30,000.00 32,406.05
50,000.00 53,896.61
(5,814,905)
5,814,905
(5,814,905)
ABBVIE INC-2.85%-23/05/14 37,000.00 38,667.94

ACTIVISION BLIZZARD-2.5%-
£0/09/15 8,000.00 6,939.78
ADT SEC-4.125%-23/06/15 40,000.00 41,950.00
AECOM-5.125%-27/03/15 20,000.00 22,200.00
AETNA-2.8%-23/06/15 9,000.00 9,399.63
AIRCASTLE-4.125%-24/05/01 30,000.00 31,809.61
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ALLY FINANCIAL-5.125%-
24/09/30 43,000.00 48,735.47
ALTRIA GROUP-4.8%-29/02/14 2,000.00 2,291.57
ALTRIA GROUP-3.4%-41/02/04 22,000.00 20,363.83
AVERICAN TOWER-1.6%-26/04/15 6,000.00 6,026.34
AVGEN-2.. 23-27/02/21 18,000.00 18,627.71
ANHEUSER-BUSCH INBEV-4.375%-

28/04/15 6,000.00 6,861.16
ANHEUSER-BUSCH INBEV WOR

4 15995 /01723 4,000.00 4,462.49
ANHEUSER-BUSCH INBEV WOR

~4.75%-29/01/23 >,000.00 >880.61
ANTERO MIDSTREAN PART/FI

6. 3750 24/00/15 33,000.00 33,495.00
APPLE-3.35%-27/02/09 25,000.00 27,667.62
APPLE-2..4%-50/08/20 10,000.00 9,016.82
ARANARK SERVICES-4.75%-

26 /0601 50,000.00 51,250.00
ARCHER-DANIELS-MIDLAND

~2.75%-25/03/27 >,000.00 >,337.67
AT&T-3.0%-22/06/30 11,000.00 11,298.75
AT&T-1.364%-24/06/12 9,000.00 9,195.38
AT&T-4.35%-29/03/01 29,000.00 32,973.68
AT&T-4.75%-46/05/15 10,000.00 11,492.56
AT&T-3.554%-55/09/15 10,000.00 9,299.35
ATHENE HOLDING-3.5%-31/01/15 8,000.00 8,384.86
BALL-5.25%-25/07/01 40,000.00 45,200.00
BANK OF AMERICA-2.592%-

31/04/29 13,000.00 13,107.22
BANK OF AMERICA-2.676%-

41/06/19 4,000.00 3,774.17
BANK OF AMERICA-5.0%-

44/01/21 15,000.00 19,141.02
BAT CAPITAL-4.7%-27/04/02 12,000.00 13,556.32
BAUSCH HEALTH COS-7.0%-

000815 26,000.00 26,629.20
BERKLEY (WR)-3.55%-52/03/30 7,000.00 7,240.75
BERKSHIRE HATHAWAY FIN

~2.85%-50/10/15 6,000.00 >,800.34
BOE ING-1.95%-24/02/01 10,000.00 10,269.65
BOE ING-1.4334-24/02/04 11,000.00 11,031.32
BP CAP MARKETS AMERICA

~2.772%-50/11/10 8,000.00 7,116.17
CANADIAN NATL RESOURCES

5 0S%.25/07/15 11,000.00 11,219.34
CCO HLDGS-5.0%-28/02/01 60,000.00 62,802.00
CEDAR FAIR LP/CANADA'S W

5. 3750 24/06/01 30,000.00 30,265.59
CENTENE-5. 375%-26/06/01 8,000.00 8,350.00
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CENTENE-3.375%-30/02/15 41,000.00 41,533.00
CHARTER COMM OPT-5.375%-

38/04/01 9,000.00 10,800.76
CHENIERE ENERGY PARTNERS

_5_625%-26/10/01 48,000.00 50,040.00
CIGNA-4.9%-48/12/15 10,000.00 12,572.66
CITIGROUP-4.5%-22/01/14 25,000.00 25,768.70
CITIGROUP-3.106%-26/04/08 13,000.00 13,923.43
CITIGROUP-4.45%-27/09/29 15,000.00 16,929.87
CLEVELAND-CLIFFS-5.875%-

97/06/01 30,000.00 31,431.30
COCA-COLA-2.5%-51/03/15 18,000.00 16,240.42
COMCAST-3.95%-25/10/15 10,000.00 11,238.88
COMCAST-4.2%-34/08/15 35,000.00 41,027.36
COMMERCIAL METALS-3.875%-

31/02/15 15,000.00 14,962.50
CONOCOPHILLIPS-4.95%-

26/03/15 7,000.00 8,170.75
CONOCOPHILLIPS COMPANY

_4 15%-34/11/15 3,000.00 3,372.29
COSTCO WHOLESALE-2.3%-

99/05/18 23,000.00 23,500.97
CROWDSTRIKE HOLDINGS-3.0%-

29/02/15 33,000.00 32,613.57
CROWN CASTLE INTL-3.7%-

26/06/15 10,000.00 11,010.38
CSC HOLDINGS-6.75%-21/11/15 50,000.00 51,437.50
CSC HOLDINGS-5.25%-24/06/01 25,000.00 27,062.50
CUBESMART-4.375%-29/02/15 18,000.00 20,315.80
CUMMINS-0.75%-25/09/01 8,000.00 7,927.80
CVS HEALTH-1.3%-27/08/21 12,000.00 11,709.91
CVS HEALTH-4.3%-28/03/25 10,000.00 11,417.25
D.R.HORTON-4.375%-22/09/15 25,000.00 26,058.87
DANA-5.625%-28/06/15 30,000.00 32,451.90
DELL INT-7.125%-24/06/15 16,000.00 16,440.00
DELTA AIR LINES-7.375%-

26/01/15 57,000.00 66,677.02
DISH DBS-7.75%-26/07/01 10,000.00 11,401.00
DIVERSIFIED HEALTHCARE

_4_375%-31/03/01 31,000.00 30,225.00
DIVERSIFIED HEALTHCARE T

_9_75%-25/06/15 10,000.00 11,225.00
DOLLAR GENERAL-3.5%-30/04/03 8,000.00 8,697.09
DOMINION GAS-3.6%-24/12/15 14,000.00 15,214.98
DUKE ENERGY PROGRESS-2.8%-

99/05/15 20,000.00 20,391.16
EMBARQ-7.995%-36/06/01 16,000.00 18,660.00
ENCOMPASS HEALTH-4.75%-

30/02/01 21,000.00 22,102.50
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ENERGY TRANSFER PARTNERS
4 223/00/15 4,000.00 4,284.14
ENPRO INDUSTRIES-5. 75%-

26/10/15 32,000.00 33,800.00
EQM MIDSTREAM PARTNERS L

& Sy 28/07/15 29,000.00 30,746.09
EVERSOURCE ENERGY-0.8%-

25 108/ 15 3,000.00 2,952.54
EXELON GENERATION-3.25%-

25 /0601 7,000.00 7,520.82
EXXON MOBIL-2.709%-25/03/06 28,000.00 29,799.63
EXXON MOBIL-3.567%-45/03/06 18,000.00 18,858.48
FORD MOTOR-8.5%-23/04/21 40,000.00 44,900.00
FORD MOTOR-9.0%-25/04/22 8,000.00 9,793.92
FORD MOTOR-9.625%-30/04/22 8,000.00 11,309.20
FORD MOTOR-4.75%-43/01/15 12,000.00 12,150.00
FREEPORT-MCMORAN-5.. 4%-

24/11/14 24,000.00 28,800.00
GENESIS ENERGY-8.0%-27/01/15 6,000.00 6,180.00
GENESIS ENERGY~7.75%-

28/02/01 10,000.00 10,237.50
GENESIS ENERGY LP/FIN-6.25%-

26/05/15 7,000.00 6,851.25
GILEAD SCIENCES-3.25%-

2970001 9,000.00 9,310.72
GLAXOSMITHKL INE-2.. 8%~

23703718 30,000.00 31,314.63
GOLDMAN SACHS GROUP-6.75%-~

37/10/01 40,000.00 56,984.86
GRAPHIC PACKAGING-4.875%-

20 /11/15 36,000.00 37,485.00
HCA-5.375%-25/02/01 11,000.00 12,265.00
HCA-5.25%-25/04/15 31,000.00 35,637.01
HCA-5.375%-26/09/01 4,000.00 4,560.00
HCA-3.5%-30/09/01 8,000.00 8,280.00
HEALTHCARE TRUST-3. 1%-

30/02/15 5,000.00 5,223.94
HOME DEPOT-3.35%-50/04/15 10,000.00 10,608.40
HOME DEPOT-2.375%-51/03/15 8,000.00 7,034.34
HONEYWELL INTERNATIONAL

~1.35%-25/06/01 >-000.00 >-110.19
INTERCONT INENTALEXCHANGE

4 250 48/00/1 10,000.00 11,418.85
INTERNATIONAL PAPER-3.8%-

26 /01/15 5,000.00 5,555.90
ISTAR-4.75%-24/10/01 30,000.00 31,403.10
J8 POINDEXTER-7.125%~

o6 /04/15 15,000.00 15,843.75
JOHNSON & JOHNSON-4.375%-

33/19/05 25,000.00 30,931.44
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JPMORGAN CHASE-2.739%-
20/10/15 40,000.00 41,167.84
KB HOME-4.8%-29/11/15 51,000.00 55,207.50
KINDER MORGAN-4.3%-28/03/01 25,000.00 28,233.32
KINDER MORGAN-2.0%-31/02/15 4,000.00 3,777.94
KRAFT HEINZ FOODS-4.625%-

20/01/30 21,000.00 23,730.29
KRAFT HEINZ FOODS-6.875H-

20/01/96 13,000.00 17,942.62
KRAFT HEINZ FOODS-5.0%-

4270604 15,000.00 17,301.72
L BRANDS-6.75%-36/07/01 13,000.00 15,600.00
LAM RESEARCH-3.75%-26/03/15 5,000.00 5,586.83
LAM RESEARCH-4.0%-29/03/15 5,000.00 5,732.87
LAVAR MEDIA-4.0%-30/02/15 45,000.00 45,562.50
LOCKHEED MARTIN-3.1%-

23/01/15 10,000.00 10,431.95
LOWE™S C0S-3.0%-50/10/15 6,000.00 5,716.65
MACY"S RETAIL HLDGS-2.875%-

2370215 61,000.00 61,228.75
MCDONALD*S-3. 34%-25/07/01 3,000.00 3,258.95
MERCK-2.45%-50/06/24 5,000.00 4,489.89
MERITAGE HOMES-5.125%-

27 106/06 25,000.00 27,875.00
MERITOR-6.. 25%-24/02/15 9,000.00 9,123.75
MGM RESORTS INTL-7.75%-

29 /03/15 18,000.00 18,938.88
MGM RESORTS INTL-4.625%-

26/09/01 30,000.00 31,650.00
MICRON TECHNOLOGY-2.497%-

23708794 10,000.00 10,368.67
MICROSOFT-3.5%-35/02/12 19,000.00 21,536.07
MORGAN STANLEY-4.35%~

26/00/08 35,000.00 39,545.78
MPT OPER PARTNERSP/FINL

6 954 96/08/01 35,000.00 36,093.75
MURPHY OIL-6.875%-24/08/15 33,000.00 33,792.00
NATIONAL HEALTH INVESTOR

. 0031/02/01 7,000.00 6,670.60
NAVIENT-7.25%-22/01/25 10,000.00 10,382.00
NAVIENT-5.0%-27/03/15 12,000.00 12,015.00
NAVIENT-5.625%-33/08/01 21,000.00 19,740.00
NAVIENT CORP-7.25%-23/09/25 19,000.00 20,638.75
NETFLIX-5.875%-25/02/15 15,000.00 17,325.00
NETFLIX-5.875%-28/11/15 20,000.00 24,350.00
NEWFIELD EXPLORATION-5.625%-

24/07/01 9,000.00 10,022.97
NRG ENERGY-5.75%-28/01/15 57,000.00 60,847.50
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OCCIDENTAL PETROLEUM-2.9%-

24/08/15 21,000.00 20,928.60
ggségET;AL PETROLEUN-6. 2%- 14,000.00 14,787.50
ggségsTgAL PETROLEUM-4. 1%- 10,000.00 8.325.00
gibggﬂg?PE PONER-4. 5%~ 15,000.00 16,187.00
ggigg}TsF'NANCE'6'875%' 10,000.00 11,407.50
ggi?ﬁ}TSF'NANCE‘5'375%‘ 24,000.00 25,980.00
ggfgg}TSF'NANCE'4'O%' 20,000.00 19,550.00
ORACLE-2.4%-23/09/15 25,000.00 26,037.85
ORACLE-2.5%-25/04/01 5,000.00 5,260.84
;gsgﬁsog'NANc'AL'2'65%' 2,000.00 2,092.77
oo 2/06015
PENSKE AUTOMOTIVE GROUP 23.000.00 23.718.75

-5.5%-26/05/15
PEPSICO-3.6%-24/03/01 30,000.00 32,525.73
PLAINS ALL AMERICAN PIPE

_3_8%-30/09/15 5,000.00 5,171.61

POST-5.625%-28/01/15 20,000.00 21,130.80

PRECISION DRILLING-5.25%-

24/11/15 10,000.00 9,600.00

PROLOGIS-2.125%-27/04/15 4,000.00 4,121.57

PULTE GROUP-6.0%-35/02/15 7,000.00 8,955.10

QVC-5.45%-34/08/15 64,000.00 65,120.00

RANGE RESOURCES-9.25%-

96/02/01 30,000.00 32,625.00

RIO TINTO FIN USA-7.125%-

28/07/15 10,000.00 13,517.13

S&P GLOBAL-1.25%-30/08/15 22,000.00 20,318.67

SBA COMMUNICATIONS-3.875%-

97/02/15 55,000.00 56,159.95

SENSATA TECHNOLOGIES BV

5 0%-25/10/01 30,000.00 33,262.50
- U=

SERVICEMASTER COMPANY-7.45% 22.000.00 25.799.18

27/08/15
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SHELL INTERNATIONAL FIN
1 8755.21/05/10 15,000.00 15,009.36
SM ENERGY-6.75%-26/09/15 30,000.00 28,941.60
SOUTHWESTERN ENERGY-8.375%-

28/00/15 55,000.00 59,881.25
SPRINGLEAF FINANCE-7.125%-

26/03/15 10,000.00 11,625.00
SPRINT-7.875%-23/09/15 13,000.00 14,815.38
SPRINT-7.625%-25/02/15 26,000.00 30,984.20
SPRINT-7.625%-26/03/01 10,000.00 12,300.00
SPRINT CAPITAL-8.75%-

22/03/15 7,000.00 10,389.68
STERIS-3.75%-51/03/15 16,000.00 16,381.66
SUNOCO FINANCE-5.875%-

28/03/15 54,000.00 56,970.00
TARGA RESOURCES PARTNERS

& Oh28/01/15 50,000.00 52,500.00
TARGA RESOURCES PARTNERS

& oy 30/03/01 10,000.00 10,682.70
TAYLOR MORRISON COMM-5.75%~

28/01/15 18,000.00 20,070.00
TD AVERITRADE HOLDING-3.3%-

27 /04701 10,000.00 10,926.84
TECK RESOURCES-6.125%-

2510/01 23,000.00 28,769.15
TELEFLEX-4.875%-26/06/01 30,000.00 30,656.40
TENET HEALTHCARE-4.875%-

26/01/01 50,000.00 51,937.50
TENNECO-5. 0%-26/07/15 30,000.00 29,212.50
TIX C0S-1.6%-31/05/15 6,000.00 5,682.64
TOYOTA MOTOR-3.419%-23/07/20 26,000.00 27,728.51
TRANSDIG-6.. 375%-26/06/15 10,000.00 10,367.50
TRANSDIGH-7.5%-27/03/15 8,000.00 8,552.96
UNITED TECHNOLOGIES-3.95%-

25 10816 4,000.00 4,468.05
UNITEDHEALTH GROUP-3.5%-

30/08/15 3,000.00 3,270.37
US BANCORP-3.6%-24/09/11 40,000.00 43,854.37
USA COM PART/USA-6.875%-

27/00/01 46,000.00 48,491.82
VERIZON COMMUNICATIONS

-3.875%-29/02/08 >-000-00 >642.20
VERIZON COMMUNICATIONS

s E5w31/03/21 7,000.00 7,057.73
VERIZON COMMUNICATIONS

 B5%-40/11/20 10,000.00 9,349.10
VERIZON COMMUNICAT 10NS-4..0%-

50/03/22 10,000.00 10,969.98
VERIZON COMMUNICATIONS

3 E5%.51/03/22 4,000.00 4,004.52
W.R.BERKLEY-4.625%-22/03/15 30,000.00 31,119.74
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WAL-MART STORES-3.3%-
2004122 20,000.00 21,550.56
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