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O000000000000000000
1,251,021,364 1.65
36,466,152,728 48.10
3,652,590,517 4.82
2,452,462,460 3.23
620,072,285 0.82
2,880,598, 707 3.80
380,651,179 0.50
2,216,638,236 2.92
4,089,469,164 5.39
1,812,661,400 2.39
3,535,929, 449 4.66
10,145,029, 654 13.38
1,057,663,313 1.40
850,407,236 1.12
1,635,095, 496 2.16
633,941,115 0.84
1,749,575,524 2.31
115,464,448 0.15
1,499, 852,557 1.98
77,045,276,832 101.63
( ) |— 2,495,056,915 3.29
( ) 75,810,801,491 100.00
— 79,376,453,737 104.70
() () () () | ()
ALLY FINANCIAL INC 3.875 17,000,000 11,877.44| 2,019,165,225| 11,849.63| 2,014,438,426| 3.875| 2024/5/21 2.66
MAUSER PACKAGING SOLUT 17,401,000| 11,084.95| 1,928,892,776( 11,128.47( 1,936,465,761 5.5| 2024/4/15 2.55
NATWEST GROUP PLC 5.125% | 15,600,000( 12,200.32| 1,903,251,277| 12,168.34| 1,898,262,257| 5.125| 2024/5/28 2.50
NISSAN MOTOR ACCEPTANCE 16,000,000/ 11,651.70| 1,864,273,264| 11,622.47| 1,859,595,920| 3.875| 2023/9/21 2.45
FIRST QUANTUM MINERALS L 16,550,000| 11,220.51| 1,856,995,274( 11,179.57| 1,850,220,076 6.5| 2024/3/1 2.44
SEAGATE HDD CAYMAN 15,570,000/ 11,946.13| 1,860,012,441| 11,867.77| 1,847,811,991| 4.875| 2024/3/1 2.44
STANDARD CHARTERED PLC 13,653,000| 12,038.88| 1,643,669,051| 11,994.92( 1,637,667,192 5.2| 2024/1/26 2.16
DEUTSCHE BANK NY 3.7% 13,757,000| 11,786.99| 1,621,536,874| 11,758.42( 1,617,605,949 3.7| 2024/5/30 2.13
NOVA CHEMICALS CORP 13,500,000/ 11,595.49| 1,565,391,697| 11,608.18| 1,567,105,313| 4.875| 2024/6/1 2.07
LUKOIL INTL FINANCE BV 13,430,000/ 11,653.46| 1,565,060,525| 11,643.13| 1,563,673,125| 4.563| 2023/4/24 2.06
SOCIETE GENERALE 3.875% 13,000,000/ 11,822.16| 1,536,881,164| 11,791.83| 1,532,937,952| 3.875| 2024/3/28 2.02
AIR LEASE CORP 4.25% 12,799,000/ 11,897.77| 1,522,796,094| 11,848.86( 1,516,536,679| 4.25| 2024/2/1 2.00
AVOLON HOLDINGS FNDG LTD | 12,555,000( 12,100.20| 1,519,181,341| 12,059.98| 1,514,131,293| 5.25| 2024/5/15 2.00
BAIDU INC 4.375% 11,504,000/ 11,976.46| 1,377,772,235| 11,959.53| 1,375,825,229| 4.375| 2024/5/14 1.81
FORD MOTOR CREDIT CO LLC | 11,000,000( 11,993.27| 1,319,260,481| 11,926.56| 1,311,922,458| 5.584| 2024/3/18 1.73
AERCAP IRELAND CAP/GLOBA | 11,000,000( 11,952.17| 1,314,739,195| 11,917.88| 1,310,967,427| 4.875| 2024/1/16 1.73
SERVICE PROPERTIES TRUST | 11,500,000| 11,217.60( 1,290,024,333| 11,142.81| 1,281,423,834| 4.65| 2024/3/15 1.69

15/56



EDINETOOOO

00000000 0O0(E2492)
ooooodoooddoodnoodd
SUMITOMO MITSUI FINANCIA | 10,477,000| 11,950.96| 1,252,102,666| 11,940.64| 1,251,021,364| 4.436| 2024/4/2 1.65
CIMAREX ENERGY CO 4.375% | 10,283,000| 11,938.65| 1,227,652,078| 11,896.78| 1,223,346,391| 4.375| 2024/6/1 1.61
CIT GROUP INC 10,500,000( 11,564.44| 1,214,266,967| 11,577.63| 1,215,651,707| 3.929| 2024/6/19 1.60
BBVA BANCOMER SA TEXAS 10,000,000| 11,957.88| 1,195,788,930| 11,946.02| 1,194,602,010| 4.375| 2024/4/10 1.58
NCL CORPORATION LTD 9,000,000| 13,058.09| 1,175,228,836| 12,956.44| 1,166,079,662| 12.25| 2024/5/15 1.54
CONTINENTAL RESOURCES 10,000,000| 11,525.98| 1,152,598,230| 11,605.11| 1,160,511,030 3.8| 2024/6/1 1.53
SAUDI ARABIAN OIL CO 10,000,000( 11,564.55| 1,156,455,720| 11,533.67| 1,153,367,530| 2.875| 2024/4/16 1.52
TURKEY 5.75% 03/22/2024 10,000,000( 11,444.65| 1,144,465,630| 11,465.86| 1,146,586,700| 5.75| 2024/3/22 1.51
DIVERSIFIED HEALTHCARE T 9,815,000| 11,432.78| 1,122,128,054| 11,338.60( 1,112,883,865| 4.75| 2024/5/1 1.47
GENERAL MOTORS FINL CO 9,000,000| 11,834.36| 1,065,092,553| 11,794.13| 1,061,472,447| 3.95| 2024/4/13 1.40
ROYAL CARIBBEAN CRUISES 8,500,000| 12,537.39| 1,065,678,320| 12,443.09| 1,057,663,313|10.875| 2023/6/1 1.40
COUNTRY GARDEN HLDGS 8% 9,000,000| 11,465.97| 1,031,937,921| 11,504.99| 1,035,449,226 8| 2024/1/27 1.37
PETROLEOS MEXICANOS 9,000,000| 11,445.97| 1,030,137,759| 11,428.72| 1,028,584,872| 4.625| 2023/9/21 1.36
1.66
101.63
103.29
739,049,115.45| 79,269,352,615| 79,376,453,737 104.70
)
2021 8 1
1
1 (2021 8 2 ) 76,558,411,379 76,708,005,015 1.0236 1.0256
2020 8 77,736,052,367 — 0.9886 —
9 77,259,335,655 — 0.9829 —
10 77,591,131,258 — 0.9877 —
11 78,815,574,722 — 1.0038 —
12 79,178,275,290 — 1.0113 —
2021 1 79,002,898,674 — 1.0141 —
2 79,128,864,440 — 1.0198 —
3 78,821,463,904 — 1.0233 —
4 78,552,591,725 — 1.0259 —
5 77,920,318,767 — 1.0248 —
6 77,691,100,237 — 1.0308 —
7 76,808,680,201 — 1.0268 —
8 75,810,801,491 — 1.0270 —
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11,000, 000.00 11,451,030.00

(1,255,605,439)

AERCAP IRELAND CAP/GLOBA 11,000,000.00 11,963,050.00
AERCAP IRELAND CAP/GLOBA 4,365,000.00 4,579,452.45
AIR LEASE CORP 4.25% 12,799,000.00 13,856,197.40
AIRCASTLE LTD 4.125% 3,000,000.00 3,212,640.00
AIRCASTLE LTD 4.4% 1,000,000.00 1,070,850.00
ALLY FINANCIAL INC 3.875 17,000,000.00 18,372,750.00
AUST & NZ BANKING GROUP 1,435,000.00 1,569,186.85
AUST & NZ BANKING GROUP 4,178,000.00 4,566,048.87
AVOLON HOLDINGS FNDG LTD 12,555,000.00 13,823,306.10
BAIDU INC 3.875% 3,080,000.00 3,270,929.20
BAIDU INC 4.375% 11,504,000.00 12,536,599.04
BBVA BANCOMER SA TEXAS 10,000, 000.00 10,880,700.00
BHARTI AIRTEL INTERNATIO 5,000,000.00 5,498,500.00
BHARTI AIRTEL INTERNATIO 3,000,000.00 3,298,650.00
BPCE SA 5.7% 2,692,000.00 2,974,390.80
BRASKEM FINANCE LTD 6.45 7,500,000.00 8,344,650.00
CARNIVAL CORP 11.5% 5,000,000.00 5,643,750.00
CENTURYLINK INC 7.5% 5,057,000.00 5,683,714.01
CIFI HOLDINGS GROUP 6.55 3,500,000.00 3,608,675.00
CIMAREX ENERGY CO 4.375% 10,283,000.00 11,170,628.56
CIT GROUP INC 10,500,000.00 11,048,835.00
COMMERZBANK AG 8.125% 5,156,000.00 5,857,009.76
COMMERZBANK AG 8.125% 5,000,000.00 5,676,900.00
COMMSCOPE INC 5.5% 4,107,000.00 4,229,552.88
CONTINENTAL RESOURCES 10,000,000.00 10,487,700.00
COUNTRY GARDEN HLDGS 6.5 5,000,000.00 5,227,550.00
COUNTRY GARDEN HLDGS 8% 9,000,000.00 9,389,790.00
DAIMLER FINANCE NA LLC 7,700,000.00 8,125,733.00
DELL INT LLC / EMC CORP 3,444,000.00 3,723,446.16
DEUTSCHE BANK NY 3.7% 13,757,000.00 14,754,657.64
DEVON ENERGY CORPORATION 3,357,000.00 3,807,740.02
DIVERSIFIED HEALTHCARE T 9,815,000.00 10,210,446.35
ENBRIDGE INC 3.5% 2,000,000.00 2,148,240.00
ENERGY TRANSFER 4.9% 3,500,000.00 3,800,510.00
ENERGY TRANSFER 5.875% 1,031,000.00 1,139,244.69
ENERGY TRANSFER OPERATNG 6,000,000.00 6,529,020.00
ENRGY TRANS PT/REG FIN 1,000,000.00 1,070,580.00
FIRST HORIZON NATIONAL 4,772,000.00 5,010,934.04
FIRST QUANTUM MINERALS L 16,550,000.00 16,897,136.25
FMG RESOURCES AUG 2006 1,500,000.00 1,621,935.00
FORD MOTOR CREDIT CO LLC 11,000,000.00 12,004,190.00
GENERAL MOTORS FINL CO 6,015,000.00 6,617,221.80
GENERAL MOTORS FINL CO 9,000,000.00 9,601,470.00
GENESIS ENERGY LP/GENESI 5,918,000.00 5,894,535.13
GLENCORE FUNDING LLC 7,745,000.00 8,355,151.10
GLENCORE FUNDING LLC 4,859,000.00 5,339,603.69
GLP CAPITAL LP / FIN 11 5,104,000.00 5,564,329.76
GOLDMAN SACHS GROUP INC 3,500,000.00 3,750,320.00
GTL TRADE FIN / GERDAU 936,000.00 1,049,920.56
HCA INC 5% 7,000,000.00 7,746,830.00
HYUNDAI CAPITAL AMERICA 5,000,000.00 5,410,900.00
HYUNDAI CAPITAL AMERICA 5,394,000.00 5,762,086.56
HYUNDAI CAPITAL AMERICA 2,600,000.00 2,776,150.00
ING BANK NV 5.8% 6,097,000.00 6,747,793.78
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INTESA SANPAOLO SPA 5.25 3,150,000.00 3,475,867.50
JACOBS ENTERTAINVMENT INC 2,625,000.00 2,737,835.62
LENNAR CORP 4.5% 7,000,000.00 7,628,810.00
LUKOIL INTL FINANCE BV 13,430,000.00 14,240,769.10
MARATHON PETROLEUM 4.75% 8,470,000.00 9,215,021.20
MAUSER PACKAGING SOLUT 17,401,000.00 17,551,344.64
MIZUHO FIN GRP CAYMAN 5,480,000.00 5,978,734.80
MORGAN STANLEY 3.875% 1,750,000.00 1,903,160.00
NATWEST GROUP PLC 5.125% 15,600,000.00 17,318,028.00
NAVIENT CORP 6.125% 7,000,000.00 7,600,250.00
NCL CORPORATION LTD 9,000,000.00 10,693, 620.00
NISSAN MOTOR ACCEPTANCE 16,000,000.00 16,963, 360.00
NOVA CHEMICALS CORP 13,500,000.00 14,243,782.50
NXP BV/NXP FUNDING LLC 1,000,000.00 1,100,190.00
OVERSEA-CHINESE BANKING 8,500,000.00 9,250,550.00
OVERSEA-CHINESE BANKING 6,150,000.00 6,601,938.00
OWENS-BROCKWAY 5.875% 7,597,000.00 8,177,562.74
PARK AEROSPACE HOLDINGS 4,150,000.00 4,574,700.62
PENSKE TRUCK LEASING/PTL 1,600,000.00 1,716,880.00
PETROLEOS MEXICANOS 9,000,000.00 9,373,410.00
PETROLEOS MEXICANOS4.875 2,000,000.00 2,094,660.00
PIONEER NATURAL RESOURCE 4,000,000.00 4,001,640.00
PRIME SECSRVC BRW/FINANC 7,000,000.00 7,470,960.00
RANGE RESOURCES CORP 5% 1,500,000.00 1,551,645.00
ROYAL CARIBBEAN CRUISES 8,500,000.00 9,696,800.00
SABRA HEALTH CA 1,000,000.00 1,097,972.30
SAUDI ARABIAN OIL CO 10,000,000.00 10,522,800.00
SAUDI ARABIAN OIL CO 3,000,000.00 3,159,330.00
SEAGATE HDD CAYMAN 16,570,000.00 18,011,921.40
SENSATA TECHNOLOGIES BV 2,000,000.00 2,144,920.00
SERVICE PROPERTIES TRUST 11,500,000.00 11,738,165.00
SHIMAO PROPERTY HLDGS 2,500,000.00 2,550,150.00
SIMON PROPERTY GROUP LP 4,500,000.00 4,821,435.00
SOCIETE GENERALE 3.875% 13,000,000.00 13,984,360.00
SOCIETE GENERALE 5% 3,000,000.00 3,265,530.00
SPRINGLEAF FINANCE CORP 5,000,000.00 5,378,700.00
SPRINT CORP 7.125% 1,500,000.00 1,726,845.00
STANDARD CHARTERED PLC 13,653,000.00 14,956,042.32
SUMITOMO MITSUI FINANCIA 10,477,000.00 11,393,108.88
SUNAC CHINA HOLDINGS LTD 2,000,000.00 1,933,820.00
SUNOCO LOGISTICS PARTNER 2,064,000.00 2,221,091.04
SYNCHRONY FINANCIAL4.375 5,500,000.00 5,988,620.00
TAYLOR MORR COMM/HLDGS 3,500,000.00 3,793,387.50
TENET HEALTHCARE CORP 5,000,000.00 5,438,250.00
TEVA PHARMACEUTICALS NE 4,038,000.00 4,260,453.42
TRI POINTE GROUP / HOMES 5,656,000.00 6,280,818.32
WILLIAMS COMPANIES INC 1,000,000.00 1,084,170.00
WYNDHAM DESTINATIONS INC 3,500,000.00 3,743,285.00
YANLORD LAND HK CO LTD 5,500,000.00 5,712,300.00
YUZHOU GROUP 8.5% 4,500,000.00 3,694,050.00
658,666,000.00 707,545,176.35

(77,582,328,586)

669,666,000.00 718,996,206.35

(78,837,934,025)

78,837,934,025

(78,837,934,025)

D

@)
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