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18,984,228 6,226,164
378,323,389 279,542,687
10,015 10,004
13,932,000

397,317,632 299,710,855
397,317,632 299,710,855
5,246,690 10,529,831
87,695 67,625
1,535,555 1,184,465
6,081 4,437
6,876,021 11,786,358
6,876,021 11,786,358
370,174,878 264,640,978
20,266,733 23,283,519
12,101,290 13,671,738
390,441,611 287,924,497
390,441,611 287,924,497
397,317,632 299,710,855
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30,852,252 15,811,187
30,852,252 15,811,197
7,636 5,668
176,087 152,131
3,083,057 2,664,019
12,300 10,080
3,279,080 2,831,898
27,573,172 12,979,299
27,573,172 12,979,299
27,573,172 12,979,299
2,161,050 5,844,283
6,134,775 20,266,733
989,386 7,281,353
806,921
182,465 7,281,353
11,399,583
11,399,583
20,266,733 23,283,519
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415,936,785 370,174,878
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370,174,878 264,640,978
7 8
2019 2 26 2020 2 26
2020 2 25 2021 2 24
0 0
9,206,495 7,135,160
8,172,464 9,615,717
2,894,795 6,536,578
20,273,754 1 23,287,455 1
547.68 879.96

7
2019 2 26
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27,579,477 10,001,227
4 11
27,579,473 10,001,216
7 8
2020 2 25 2021 2 24
1.0547 1.0880
(10,547 ) (10,880 )
2021 2 24
24,119 279,542,687
24,119 279,542,687
9,924 10,004
9,924 10,004
279,552,691
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30,314,349 27,310,934
1,428,158,357 1,233,787,686
10,015 10,004
19,927,500

1,478,410,221 1,261,108,624
1,478,410,221 1,261,108,624
6,147,551 5,368,505
338,262 288,779
5,920,201 5,054,346
23,706 19,253
12,429,720 10,730,883
12,429,720 10,730,883
1,163,785,984 1,005,294,955
302,194,517 245,082,786
152,758,658 124,773,269
1,465,980,501 1,250,377,741
1,465,980,501 1,250,377,741
1,478,410,221 1,261,108,624
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171,112,678 7,702,582
171,112,678 7,702,554
23,602 13,738
677,104 594,095
11,850,749 10,398,060
47,766 39,840
12,599,221 11,045,733
158,513,457 18,748,287
158,513,457 18,748,287
158,513,457 18,748,287
15,101,026 3,681,451
185,810,549 302,194,517
9,367,032 14,938,406
9,367,032 14,938,406
36,395,495 56,983,301
36,395,495 56,983,301
302,194,517 245,082,786
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1,374,364,940 1,163,785,984
57,016,906 61,480,725
267,595,862 219,971,754
1,163,785,984 1,005,294,955
7 8
2019 2 26 2020 2 26
2020 2 25 2021 2 24
0 0
94,321,503 0
149,456,257 120,321,567
124,773,269
58,437,155 245,094,836 1
302,214,915 1 2,438.03
2,596.82
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4 11
151,308,192 5,681,437
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2020 2 25 2021 2 24
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93,320 1,233,787,686
93,320 1,233,787,686
9,924 10,004
9,924 10,004
1,233,797,690
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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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1,124,625,709
45,406,183

113,997,329

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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188,380
109,063
297,442

118,977

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

1,056,034,563
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342,000
169,350
4,839,320
5,350,670
2020 4 7 2021 2 24
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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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FGLMC-E @i FGLME POOLE TEIEI0 2 0005 G604 usD 1152003 125 041,725 126, 400 642 0.12%
FGLMC POOLE USODES 3. 3005 08re2 usD T BT B4 048 55T &7,928.%59 1, (e

FGLME POOLE LISSO00E 5 5006 07142 usD 10,085 B BA1.TE2 B0 GGG RS 0.08%

FGLMC POOLE LSS0 3 50008 D201/42 uUsD 73,102 78,818,272 2,408,019 005w

FGLWC POIOLE LGS0 4 S00% 0501044 ush 489,237 65,132,572 ST 4900401 0.05%

FGLMC SF 15848 FOLME POOLE JR37TE 3 0008 (201 usD 457,018 55,015,542 55661428 0.05%
FGELMC 5F 3048  FOLMC POOLS GOTREE 3 SO0 4148 usD 6,703,705 T G, 285 TrT e, 02 0.Ti%
FGLMC POOLE GBOBSE 3 5005 0TRM4E usD 159,314 22420993 23,080,743 0.0 2%

FGLMC POOLE GE1360 3 500% Q0148 usD 186,514 20,364,962 21,299.430 0.02%

FGLMC POOLE GB1556 3. 5009 DRAOUME usD 117,658 79 454,382 83,052 35 0. ey

FGLMC POOLE GEITIT 3 5005 110048 usD 890,978 o7 253,588 101 B8 T 0.0

FOLMC POOLE GETT03 3. 500% 0401047 ush 5,504 458 B43, 717,302 B33, 447,054 0.58%

FGLMC POOLE GETT0E 3. 5008 1200147 usD WAL TST 1,302,150, 153 1190, 200, 145 1108

FELMC FOOLE Q35006 3.000% 0801745 usph TE 515 £9,328, 201 0,060,626 0.0

FGLMC POOLE 054 T30 4 5005 0301045 usD BT4 557 100,528, 187 100,412,065 0.00%

FGLMC POOLE Q55304 3 5005 040148 usD 52,387 5,717,805 5,882,555 0.01%

FOLMEC POOLE Q551559 5.000% Q0 UG ush 204,532 24 340,037 23,876,100 Q.02%

FOLMC POOLE Q50838 4 000% 0101743 usD 447,880 49 411,478 51,984, 005 0.05%

FGLMC POOLE OE3089 4 000% 0601745 usD 15308 172 500, 654 173830479 0. 16%

FOLMEC POOLE O63990 4 000% 8014 usn 1LATSE14 177 986,055 178,684 569 0.14%

FHWA-£ @ FHMA POOLE ABGSEE 3 S00% 100042 usD 845,272 84 831,002 100, BT 424 0.00%
FRMA POOLE AT2EGT 2 000 (0143 ush 21778 25 550,240 3077482 Q.03

FHMAPOOLE BFOET 3 000% 020157 ush 8,205,000 BT3.401, 040 Q19,004 542 0.84%

FrMa POOLE BFO1BS 3. 0005 000 WS5T usp 150,054 16,260,582 16, Ti, 4 0.02%

FRMAPOOLE BROIET 3 000% 00 W57 usD adg ERLUR Fry 3ATEEST 0.0

FHMA POOLE BPO2E2 3 0005 OS0WM5SE usD 20 585 22,348,780 22,904 883 0.0

FRMS POOLE MAIIEL 5 000% 020141 usD 0.7 T,508.057 T Q.01

FHMASF 1549 FN BHTOSS 2.500% 1201732 usD 2B 03 32726155 314, 785.0M Q 2%
FN BO4725 2 S00% 110134 ush 854 oa8 4,197,422 94,235 084 0.0

F W06 2 500% 120134 ush 1 A0 026 161 213,607 161,051,240 0.15%

FR QH0S5T 2 S00% 11/01/34 usD 716,372 78,913,565 TE 40012 0.07%

FR SEO0A0 2 SO0 120133 usD 980,182 05 242,132 105,779,821 0. 10%

FR ZHESGT 3 000w GR0E2 UsD GG 283 04§17, 007 105,101, T0r 0, 10%

FR ZKO00S 3. 000%: 10501/32 usD 1A1E 741 158,921,091 158,532,510 0. 15%

FR ZK9163 5 000% Q10133 usD 458 472 55,103, 889 55,862,873 0055

FR ZST403 3.000% 050131 ush 3,824,082 438 510,515 440,025, 60 0. 4105%

FR ZZ5111 2,500 1301132 usD 2,337,208 T 480,673 257 016,800 0. 24%

FHMASF e FiG GOT300 65, 47140 usD 455 CEY 48 073,912 57,274 355 0.05%
FN AETSE3 3 000% Q10143 usD 69,987 7831729 7041692 0.01%

FMN AESOT 3 5%, 00143 usD 1,757 444 21,108,871 205,401,242 0 19%

FN ABESET 3 000% 020143 ush TE4. 851 £5.570,650 &5, 638, 168 0.08%

FH ALTIH0 3 3% (40144 usD 45,714 B3 408,335 98,378,530 0.0

FM ALSEAT £ 5% 10101/44 usD 472,842 B34 501 56,906 301 0055

FM ALE3SG 3 5% 02001/ 04 ush 1AL TS 154 457,716 169,315,413 0.16%

FN ALGSET 4 5% 030145 uszD THO.073 102,002,950 21,624,372 0.08%

FM BJSEE 30005 (20145 [1E=e] el B4 0 800 B503T 3 0.06%

FMN BMEEDE 3. 000% 020147 ush 13,267,191 1,493 924,800 VA58, 20,907 1.3

Fr BOMG50 3 0005 CRi01/49 usD 1,157,042 132,506, 632 152570000 0.1

FM BOXGE 3.000% 001549 ush a2 158 Q43 067 180,416,605 0.17%

FN BO41 133 000% 21549 usn 1549 23,243,835 23, TH6.569 Q.02%

Fra P 3 000s (o trdE usD 171506 B 104, 141 &6, 366, 723 0.0

FN FMIGES 3 200% 070140 ush 3205 008 8 003005 51,635, 904 0.33%

FH FRIT43 3 0005 010147 ushD 502,152 568 5T0. 083 570,512,318 0.52%

FM QsS85 500% 0EA1/49 ush 1585575 174 271,922 177 10121 0. 16%

FrMa POOLE ALGEI0 4 S00% G0 1e2 usD 2032722 21 676,484 M4 6TEATE 0.22%

FHMaPOOLE ALTREE 3 SO0 TR014S usD S04 605 B0 200, 638 58 3TE M2 0,055

FHMS POOLE ASTSET 3 300% 010146 usD 1623 152,340,650 196,514,447 Q.17%

FHMA POOLE AYESIS 3 G006 OE01/45 usD 1,730,540 185,378,738 104,032 194 0. 18%

FHMAPOOLE AZ2E3 4 O00% 0T LS usD 835,502 12,750,292 210, 798 918 0. 19%

Frame POOLE BOZAL0 5, S00% 010 14T usD 108,027 115 684, 752 122,378,187 0.11%

FHMA POOLE BDSART 4 0005 OTI014E usD 4187113 428 087,275 4T9, 706, 105 0.44%

FHMA POOLE BDESS 5 000% 11501146 ush 812,283 91,369, 985 90,088, 48 0.08%

FHMa POOLE BDRS5D 3 0005 11701/48 usD a0 204 3. 722530 R ] 0.05%

FHMA POOLE EDGAED 3 000% 11501746 usD 330,008 37 73,333 36,811,705 0.03%
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FNIRSF 3079 FHIMA POOLE BD3950 3.000% 11/08/46 ik 330,008 ITATII 36,811,705 0.03%
43 ¥ FHMA POOLE BEEQGIT 4,000% 070047 usD e G530 442 6.170.072 o.01%
FHLA POOLSE EEDEA0 4 5007 DE084T UsD 142 548 17.101.817 16,418,920 0.02%

FHMA POOLSR BEE2732 4.0007% 07700/47 usD 235,108 27 553,690 26,593,639 0.02%
FHMAPOOLE EEZTT4 400006 100047 UzD S69.1M1 BE, 135,344 £5,007,524 0.06%

FHMA POOL# BEEZTTS 4.500% 090047 uso 421,918 51,341,612 48,613,766 0%

FHIA POOLE BEZTE4 4.000% 1170147 usn Te8.000 37,786,112 FRATLMT 0.08%

FHLA POOLS BEH1540 40007 D6/00/47 UsD 63,045 7,589,130 1,226,373 0.01%

FHLA POOLSE EHA320 4.000% DE/00:47 usp 130,287 165,634,534 14,885,919 0.01%

FHIA POOLE EHATOS 45007 D5/00/47 usD 43,811 5,530,599 5,620,904 0.01%

FHMA POOLE BEHESTE 4.000% 06/08:47 uso 140,360 16,538,799 16,135,659 001

FHLA POOLE BEHESTY 4.000% 07/00/47 [1}-4] 45,049 9,558, T18 4,467.042 0.01%

FHIMA POOLE BEHE16S 4.000% 07/00:47 uso 213,269 WAT R 24412765 0.0¢%

FHIA POOLE EHE162 40007 DB/08/47 UsDh 201,942 5 142,573 33,401,304 0.03%

FHMA POOLS® BHE1 70 45007 DT/00/47 UsD 551,535 6 50T 541 63,627,587 0.06%

FHLA POOLE BEHE165 4.000% 03/00:47 uso 261,070 10.731.523 20,8700 0.03%

FHIA POOLE BHE1 70 4.000% 030047 uso 425,753 50,051 669 48,724,332 0.

FHIMA, POOLE BHE1T1 4.500% 08/00/47 w50 228018 5%.808,728 95,509,264 0.09%

FHMA POOLE BJ153E 4,000% 10000147 usD 287,140 30,300, 164 28,391,978 0.03%

FHIMA POOLE BU1G0E 4.500% 1070147 UsD 01100 VA2 157 11,620,587 0.01%
FHMAPOOLE BJGE2 3.500% 12700147 usD 2912897 T 836,283 J2T,674,69% 0,305

FHMA POOLR BUIZGS 4.000% 1170047 usD 202.57% M4 842,207 23,141,252 0.02%

FHMA POOLE BJ45EE 3.500% 01701/43 usp 50,732 78,747,071 56,044,003 0.08%

FHRA POOLE EJIIET 5.000% B500/43 UzD T.1009.990 S5, 080 431 314,991,165 0.75%
FHMAPOOL® EK1211 4, 5007 0200/4% usp 996,159 114,379,191 114,373,214 0,10%
FHMAPOOLR EKESZY 45007 DEDI4E UED 5.158.154 591 5E6 951 600,534,359 0.55%

FHMA POOLE BLD144 40009 11/00/47 wso 11785877 132 297,128 136,093,784 0.18%

FHIMA POOLE BMEI 34 35000 0200143 usD 616,613 67 550,218 T0, 149,108 0.06%

FHLA POOLE ENOD LT 4.500% 03/00/42 usn 61378 5% .504, 794 S0.655.459 0.09%

FHEA POOLSE ENI340 40007 01/00/4% usoD 4.2435,000 433,952,223 450,617,621 0447

FHMA POOLS EN4S41 40007 02/00/49 usD 282,863 99 904 214 90,509, 164 0.08%

FR QAIETS 3500 060143 usD 201,652 IZ0TT A5 35,136,254 0.05%

FR QAIZ13 2.000% 03/01/49 uso 564 457 63 450,691 4,984,152 0.06%

FR QAZ1IT 3.500% 03/01/49 uso 564,11 61,176,360 £3,240.381 0.06%

FR QA215% 3.000% 0801492 UsD 192473 20 252 481 21,458,115 0.02%

FR QAZZ 15 3.500% 03/01/49 uso 1,391,182 151 655,362 155,970,202 0,14%

FR QA2 16 3. 5009 000149 UzD S57,893 64 504 T24 £5,932, 668 0.06%

FR QAZZTE 3.500% 09/01/49 uso 596,913 66028383 E1.819.137 0.06%

FR QAJ05F 3.000% 09/01/49 usD A3 30,8 840 320208 0.03%

FR QA3223% 3.000% 10/01/'49 wso T 108 41 452,523 43,549,065 0.04%

FR QAJITH 5.000% 10/01/43 UsD 194,432 21,365,836 21,481 481 0.02%

FR Q23333 3.000% 100149 usD 1400771 154,553,000 155,113,668 0.14%

FR QA5 12 3.000% 11/01/49 uso 57791 5,259,237 6,354,905 0.01%

FR QA4340 30005 110149 uso 419,300 A5 275,767 46, 289537 0.5

FR Q84365 3.000% 11/01/4% uso 1452070 160,951,163 160,330,333 0.15%

FR Q24938 3,000% 12/01/49 UsD 754,533 31 834,905 23,315,931 0.05%

FR RAIN 10 35005 0T 0143 usD 11,728 443 1,235,971, 145 1,315,693, 354 1.21%

FR IT0529 1.000% 100148 usD 4 Ted 426 532,558,032 533,153,102 0.49%

GNIA SF 305 & GHIMA POOLEBDTI0D 4.000% 1171547 uso ST6.90% 65275626 G5 061.318 Q.06%
GHIMA POOLE BDTIIS 4.000% 121547 wsn Ta8.MT 35,244,524 2020072 0,08%

GNISZ 5F 3055 GNMAZ POOLE BEDS14 4.000% 0532047 ] LA G518 6,430,201 0%
GHMAZ POOLE BEA31T 4.000%, 0320047 ED 206,508 14,547 485 13,836,872 0.03%

GHMAZ POOLE EEI525 4.000% 032047 uzD 17,333 9,020,254 88213 0.01%

GHLAZ POOLE EDA045 4.000% 04/20043 uso 1.974.510 T 0EE51 226,623,420 0.21%

GHIMAZ POOLE BFI052 4.000% 07/20/43 uso 4 504318 524,312,887 525,912,055 0.45%

GHMAZ POOLE BF4922 4.500% 0320042 usn 2816 RET 330 B3T.638 342,979,804 0.3

GHMAZ POOLE BG1TI2 40000 D5/20:43 UED 426,793 43 B4T J67 48,377,156 0.04%

GHMAZ POOLE BGI1S 4.500% 0620045 uso 2140783 16 576540 315,918,998 0.20%

GHMAZ POOLE BGS10E 4.600% 04/ 200458 wso 3753425 435,068 418 434,130,674 0.40%

GNMAZ POOLE BGIGT 4,000%, 04/20045 uso 214,074 104,157,970 104,424,677 0,10%

GHMAZ POOLE BSTS104.000%: D4/20/43 UsD 251,652 a7 072,594 96,238,705 0.08%
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GHMAZ SF 20 GHMAZ POOLE BHOSS3S 4 000% 072048 uso T4B 025 B85 D51 GaG 84 520678 0.08%
(BE) GHMAZ FOOLF BHTH02 4 000% 06205 uso 610,650 58, 504, 524 68,220, 440 0.06%
GHMAZ POOLE BHBSE 4 000% OT/20048 uso BT c08 35 b 233 34 564038 0,005
GHMAZ POOLE BHESTZ 4 000% 06205 uso 565035 64,404 073 54,077,239 0.06%
GHMAZ POOLE BHEG4T 4 000% 07120048 uso 2,557 805 201,545,799 290,447,181 0.27%
GHMAZ POOLY MAST 62 4 000% 0520045 UsDr 5,640,448 B41, 201 033 G3T 050,680 0.58%
GHMAZ POOLE MASIEL 4 000% DE20r48 uso 526,70 71,150, 255 TOIT1 419 0, (%
BNRRGEEH 22195242 816 32,248 306,101 20,38%
CMOICMES
L]
CMES - F0He BAMK 20198424 A3 2 560% 111562 uso 425,200 47 BO2 883 47 549630 0,04%
BBCMS 2015-8RCH AZ 4.187% 041035 uso 2,140,000 265,216 872 255772808 0,23%
B 20180011 A 3 202% 1209041 uso 2,581,000 288,838 220 280 498 905 0.27%
BX 201851 & FLOAT 10M 5435 s 2,706 000 257,204 450 290,810,758 0.24%
BEP 201750 A T 3TH% M09 uso 1,041 000 117,771,145 118 874 559 011%
GOWT 20180N0LF A& FLOAT 1215029 uso 526,000 57,003 237 &7 002,250 0,05%
CMBS Hikil BBCMS 2018-TALL E FLOAT 03M 537 uso 2,548,000 309,614,433 321,084,741 0.26%
BX 20180511 E 4.075% 1208041 uso 1,087 000 114,441 565 114,831,011 011%
BX 201850 B FLOAT 10M15/28 uso 53,000 42 202 05 42 814 TET7 0.04%
GWT 2018WOLF B FLOAT 1215728 uso 588,000 63,564, 327 83,973,538 0.06%
GWT 2018-WOLF C FLOAT 1215029 uso 657,000 71,307 648 71,353,553 0.07%
GWT 2018WOLF D FLOAT 1215029 usor 500,000 54 575 &3 54 328 045 0.05%
WLERHECHMO CAS 2007000 201 FLOAT 0828029 uso 7O, ra7 7 s TAE T8 109 0.01%
CAS 200 7-C03 1M1 FLOAT 10428029 uso 57,47 6,240,031 244539 0.m%
CAS 201 7-C08 1M1 FLOAT 02425030 uso 8057 082 oas B34,379 0.00%
CAS 20M15-R04 2M2 FLOAT 08/25/20 uso E45,000 88,605,157 70,581,557 0.08%
CAS 2016-R05 1M2 FLOAT 0728029 uso 113,075 12,280,382 12,262 451 0.01%
MWST 20131 B FLDAT 1972551 LISG 1,974 667 231,550,260 215147 106 0.20%
MWST 201801 C FLOAT 1172551 uso 1,812,000 203,116,140 197,424 188 0.18%
STACR 201 7-DMA1 M1 FLOAT OTRSRE uso 06,750 32858 205 33732385 0.0%
STACR 2018-D8A1 M2 FLOAT 072520 uso 95972 10,342 812 10,450,775 0.01%
WLEMRFHCMO =
£0HE ARFW 2018-1 A1 FLOAT Q4029048 uso 553 1599 T2AT0,083 T3,104.829 0.07%
CHASE 20MBATR2 A11 FLOAT 07525480 uso 381,750 41,275 876 41,381,381 0.04%
JPMMT 20185 A11 FLOAT 11425049 uso 249,383 28,672,778 27 055,944 0.02%
JPMMT 20188 A11 FLOAT 12/26/40 uso 428 434 45 470 BO& 45 530,610 0.04%
JPMIMT 200187 A1 FLOAT 252520050 uso 785,219 04,854 851 85,284,920 0.33%
JPMMT 20080 TV2 A11 FLOAT 12725048 uso 1,059,726 115,312, 648 116,183,120 011%
NRZT 201824 A1 FLOAT 0325735 uso B3 813 23,140,532 o5, 164 488 0.00%
SPET 2019-90 A FLOAT 10/24/2020 uso 4,055 000 435 54T g0 441, 780,140 0.50%
SPET 2018-4 A FLOAT 0624720 uso 3,647,000 404G, 184 625 a7 581,220 0.36%
TPHT 2018.HE1 A1 FLOAT 0425045 uso 1,504 052 161,403 650 183,378, 882 0.15%
WLEREHCMO d—
iR ACMT 2018.2 A1 FLOAT 07/27/48 uso 350,437 38,546,081 36,534,881 0.04%
WL SO0 -
HikM CAS 2018-R03 M2 FLOAT DBv2531 uso 1,808,595 195,645 341 198,255,901 0.16%
SPET 2018-WL1 D FLOAT GRF25/52 uso 773,000 B3043 115 84,728,082 0.08%
SPST 2019-WL1 E FLOAT 082552 uso 1,562,000 165,622 810 170,197,303 0.16%
WLERE tai— b JPMMT 20150 AM FLOAT 0825045 uso 1,137 535 124,019 950 123816171 0.11%
CMO- GBS &k 4, 348, 155 408 4, 255 243 807 4. 25%
HE
Miga—4
WEG—ER - @M IHS MARKIT LTD 4,000% 03015248 1448, uso 1,557,000 17278 ATE, T35 030 0. 16%
|HS MARKIT LTD 4. 750% 0ZA525 1444, uso 1,673,000 215,108,265 22 BET 042 0.20%
IHS MARKIT LTD 5.000% 11/01722 1444 uso 1,215,000 140,500,803 180,820,618 0.13%
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FREMRE -8B MARVELL TECHNOLO 4. 200% 06i22/23 UED 955,000 104,988, 27 103 EET 449 0.10%
MARVELL TECHRGLO 4.875% 08/2328 s 3,368,000 a0 502 921 404, 790721 0.37%
h¥
Bk WUTRIEN LTD 5.000% 0aidues (N}-=] E55 000 B, TeE s TROABE2 0.07%
FPhEREY 'WASTE COMNECTION 2.500% 05/01129 UsD 3,545,000 350 9EE, 2T 408547190 0.37T%
PR 1]
BEEEL L) =3 PARK AERQSPACE 5 250% 091022 1448 [§1- =] 2.252,000 et el Y 208580 0.24%
FI LA
BAEs EMP PARIBAS FHoFL (/10025 1444 uso 1,858,000 177,244, 290 176.605.014 0.16%
EnP PARIBAS FioFL 1111935 144 WED 1.098,000 113423683 TaaiLa 0.10%
{1 ¥uR
BR-94 s A ey DIAGED CAR LS 2.375% 10624125 uso T.071,000 TET 240,355 TE5, 165,665 0.70%
EEH—ER -4 E EXPERI AN FINANCE 2 TE0% DR/0&30 1484 usD £.138,000 227 155,557 250 555 038 0.50%
£ - me PPL WEM MLDG 5. 375% DS0121 1484 usD 2.595,000 274,391,524 290,532,042 0.27%
TARSLE
i - 4R- 552 ARDAGH PHEG FiM & 250% 09715022 1424 uso T.207 000 TeE. 811,534 T B55.453 0.73%
EaiBRY—Ea GE CARTAL INTL 4. S18% 111535 uso £,239,000 51,232,066 TES5IEHN DETS
A ELTIRY
BEER OH EURGPE 2.200% 1115/24 WD 1.083.000 T17.813,324 1I7.58E.791 211%
OH EURGCPRE 2800% 1415129 uso B4 000 B4 588107 &4 458, 087 0.06%
OH EURGPE 3.400% 111538 UED Toa,00x B2.547 B35 54,990,724 D.08%
Bl - DranesEER ACTAVIS FUNDING 3.45% 0315/22 uso 818,000 09,532 3 T AT0ET 0.23%
ACTAMISFURDING 3.80% 031828 55 s} 1.763,000 158,202 849 AT4TH 0.18%
#5 - BNE JE5 USA LLUGFIN B TE0% 0218028 1944 uso 316,000 37328188 B/ 0.03%
LS USHFOODIFIN 6.500% 021528 1444 usD 248,000 2224, 708 54,315,262 0.05%
EE ]
FAa-8BE FETROLEQS MEXCA £ 8405 QU330 1434 usn 4915, 000 120,219, T8T 128413069 012%
FETROLEQS MEXCA T.690% 0130 1534 s 1,020,000 109,931,313 121,354,167 0.11%
Ea- 0
%5 - ER MONDELEZ INTL 2.250% 05 1124 2344 usD 2.129,000 227625070 231010453 0,.21%
R - TS CONSTELLILIM NV 5. 750 051524 1444 UED 2.312.000 2128558 258898 584 0.24%
Ad A
BaEs CREDIT SLASEE 4 282% /D8 1444 usD 27318,000 275,782, 538 274,311,654 0.25%
AL
EXRFE - L% BOEING CO 2. 230% 06Max (0= =] 845 000 9,174,318 101 855214 0.0%
BOEING CO 3. 200% G301 uso 4,550,000 05,314,576 2T ATT e 0.26%
BOEING CO 3, 230% 030128 UED 835,000 95,979, %2 95,630,708 0.0%%
BOEING O 3. 800% 08013 (8- s} 2.341,000 255047 X5 STRO80,184 0.25%
ER¥E- GEAN ARCONIC NG 6.150% 518 usD 368 000 4291767 a3 Tan sy 0.04%
BhE hEESuy GEN MOTORS FIN 4.300% 07113425 Uso 50,000 0524, 27 52 314,532 0.05%
GEN MOTORS FIN 4.350% 01117427 usD 1,343,000 147,445, Te4 153 560,549 0.14%
GEM MOTORS FIN 4 350% (40825 usD 1,467,000 165 481, 705 170,220,337 0.16%
GENER AL MOTORS © & 200% 10h01127 s TEE,000 ET.02254 23,072,087 0.05%
GENER AL MOTORS © 5.000% 1012 usD 4,265 Boo 481,185,100 S08080, 558 baT%
GENER AL MOTCRS C 5.400% 04/ uso 534,000 91,867,312 4,007,597 0.05%
GENER AL MOTORS C 5.950% 00108 UsD 42000 TEERY, TR2 TILTI492 0.07%
VOLKSWAGEN GRP 2 850% 020024 144 (B} =] 1768000 19051370 19EATE S 0.18%
VOLKSWAGEN GRP 3.200% 02628 1A UsD 4,235,000 133 2E3,E55 137 968,454 0.13%
BhE 3 -EX¥ES22 HANIETAR INTL 8 B25% 1100425 1444 UED o 8T8, 000 SES.4TO, 260 340,939,152 0.50%
BhE AESH CAALT 201524 B 5, 540% OTM&2T (B} =] B55.000 94 T4R 2T ST 0.05%
SRIVE 20171 E4.970% 0816/ 24 uso 3,893,000 446 520, 68 A3 115405 b.als
CRIVE 2017-2 ES.270% 1118 uso 3,200,000 &7 333,89 35555578 0.33%
DRIVE 2017-A4 D 4.160% 05115124 uso 827,000 0601, 748 91,113,680 0.05%
DRIVE 30191 D 4.0%0% 0328 WED 58000 40,208, 224 2077 423 D0d%
EART 20124 D 4.050% 031524 usa E.080, 000 B9, 240 603 ETR AN EN 0.62%
EART 201644 D 4.350% 0%16/24 uso 3,816,000 A05.545 62 &It 8e0.27a 0.35%
SOART 2163 £ & 290% 001524 uso 1,558,000 296,085 865 205,176,378 0.15%
SOART 2047-2 E & 550% 0916424 usD 3,860,000 408,855 537 408,041,048 0.57%
EDART 20181 E 4.370% 051528 (N1 =] L123,000 333 271,428 451060 0.325%
S0ART 2082 E $.000% 0915028 (81 =] TR, 000 B31.683672 EE3.TET 2 97
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WLAKE 2017-14 E S.080% 02015128 usD 1,135,000 128,505,820 124,887 B4 011%
WLAKE 201514 F 5.600% 0TS uso 1,186,000 134, 7T7. 105 130, TE6.45 0.12%
WLAKE 2015-24 F 80480 NS Ush 3 853,000 422492109 412157785 0.35%
Lod LR [ o HEURIG DR PEPPER 4 587% 0525125 uso 2,763,000 354,204 055 M0.10.095 0.31%
KELRIG DR FEFPER £085% 0RI2D4E Ush 932,000 A07 395,795 132528333 0.11%
FEPSICO INC 2 575% 1H 1538 ush 2548 000 26771205 265,620 643 0.25%
BE — ik EAGLE MATERIALS 4 500% (51128 usD £,100,000 579,727,163 575,550, 197 0.55%
SUMATMATERIALS 6.125% 071823 usD o4 251,000 485 288 405 AT3ETE M 0.a5%
BE - O%-BEER MOC HOLDINGS 1N 5.50% 0153 1}.a] 1.483,000 1521680 643 M5 HE 016%
ANNE ANHELISER-BUISCH & TE% 01242 ush 2362000 287,155 BEY AT TR TH 0.27T%
CATY- R AT CHARTER COMM CPT 4,800% Q30150 uso 2483000 27300075 HI15052 0.25%
CHARTER COWM OPT 5.050% J330I28 uso d 558 000 483 575 BT 37 8T 47 %
CHARTER COMMOPT 5,375% 050147 W uso 416,000 45.53,01 50,803073 0.05%
CHARTER COMM OPT 5.750% D4i017/28 UED 1,810,000 213,558 183 230,090,555 0.21%
CHARTER COMM CPT 6.484% 102346 uso 520,000 5,755,806 70,158,555 0.05%
COMCAST CORP 1.850% 02N0H30 ush 103,000 112504 835 WEEAEE 0.0%
COMCAST CORP 3,150% 00128 ush 1,166,000 125,200, 256 132 848017 0.17%
COMCAST CORP 4. 150% 1001528 UED 1,408,000 184,190,820 172,258, 711 0.16%
COMCRST CORP 4,250 1011530 uso 154,000 17255067 188,980,822 0.17%
COMCAST CORP 4 B00% 1071538 UgD 1,230 My As 60,285,503 09%
COMCAST CORP 4.550% 101558 ush 1,272,000 fiad 250 458 160415 2% 01T%
CEC HOLDINGS LLC §.750% 01115730 1444 VED BL.280, 000 RS0 555. 593 TITOTE.503 DETH
CEC HOLDINGS LLC &.500% D01/ 28 14 ush 2777000 310218671 33T 082237 0.31%
R, T MEMRESCRTS 7.750% 031922 uso 434,000 47,58 388 §1532.005 0.05%
£FEE 3= T-MOBLE USA INC 53T5% 080128 Uush 108,000 350,005 BET 135685 411 0.31%
BRER - Hk CIT GROUP INC &, 250% Q307125 UsD 1,018,000 120,191,927 11,0451 0.11%
EREA - B8 CIT BANK NA FidoFL 027125 BRNT ush 2,773,000 300,505 438 1, 167428 0.26%
EEdR - tR ECUIFAXING 2.600% 12004/ 34 uso 3,462,000 376,087 142 382 137 005 0.55%
GLOBAL PAY NG 3.200% 152 UED 582,000 f R T3 834 T5E 0.0T%
GLOBAL PAY INC 4.150% Sas ush 500,000 E2.TE0.503 £3. 556 567 0.05%
PAYPAL HOLDING 2400% V0124 usD 1471000 3547 A TIEEA TS 0.13%
PayPAL HOLDING 2 650% 0125 ush 3,502,000 378,05 851 355,505,855 0.35%
PAY PAL HOLDING 2.850% wD1za UED .18 000 445153 «53,278.285 LaX
TOTAL S ETEM EVC 4. 200% 04i/28 UsD 4. T81,000 EE1.200,373 78, 554 TR 0.55%
ALHLTF s e =2 VERISK ANALYTIC £.00% 061825 Ush 546,000 BG4 63942016 D.05%
VERISK ANALYTIC 5.50% 051525 usD 1,753,000 157,374 300 2 7E8 002 0.27%
S - £0-532 BALL CORP 4375% 131520 uso 1,765,000 208 513,488 188, 269,071 0.18%
BALL CORP 5000% 031522 UsD 2,848,000 318,528 514 307,525 708 0.30%
HE - E-75a%0 GRAPHIC PACKAGE 4 TE0% HEN st 2,063,000 30,085, 144 230508006 0.21%
WRKCO ING & 500% 041528 ush 1,850,000 216555417 L%, 550 B2 f21%
F=2oHF- - B F EROADRIDGE FINAN 2 500% 12015 ush 2,408,000 370,200,758 270,500 6 032%,
FIDEUTY NATL IM 5.750% 0921129 UED 583,000 T4, T84 BI,SE3 104 00T
BEE - DAWVITA HEALTHCAR 5.125% 0718004 uso 4,535,000 454 055 675 451,58 13 0 47%
BEES BAhEK OF AMER CRP FitoFL 020750 MTH UED L] 407 279,523 438 E5E 437 020
BANK OF AMER CRP FiefL 025 2T MTH uso 4 888 000 43 230,000 BB 72T 810 0.52%
BANK OF ANER CRPEMeFL 243 UsD 4,785,000 £48, 530 460 54,587,008 0E%
CIMGROUP INC 4.450% 02627 uso 1,861,000 124,284 503 47, 35,005 0.23%
CIMGROUP NG FabsFL (dr10i28 usD 50,000 108,819,735 138 T 0.10%
CIMGROUP FHC FrboFL 110550 UED 2,809,000 317,110,050 I SHLTTE b.27%
GOLDMAN SACHS G 4.280% 101128 uso 1,823,000 208,295,130 MB35 M 0, 207
JEWVORGAN CHASE Fidor L 0128127 ush 4,220 000 466, T35, 167 483, 508 452 D.25%
JENVORGAN CHASE FroF L 08I06/50 ush 2,402,000 266,578,650 251,961,685 0.26%
JPVDRGAN CHASE FboFL 101550 usD 2045, 000 218,708 B85 222568342 0.20%
JEWORGAN CHASE FaoFL 1210528 uso 6347 000 172,681,155 TEY TRS.EAE 0T
MORGAN STAMLEY 3.980% Q4I2327 ush & AR, 273,502,856 S0 HAME (g
MORGAN STAMLEY FidoFL 0172330 GWITH ush &84 00 E3g 845801 T, 08N DEX%
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BgtRY—ER GEN ELEGC CAP CR & 75% Biead UED 1,153,000 185011 954 185, 280 481 0.15%
£h- 8% VISTRA QPERATION 5 500% DI0025 WdA Uso 75,000 107 873,787 162,951,753 0.10%
Eh- 2% OHCOR ELECTRIC D 37008 1115028 uso 1.507 000 182,257 478 190,140 8% 017%
OHCOR ELECTRIC D 3 800% 08101149 UsD 2557 00 25T AT AT 2TE GEZ ATE 0.2%%
EFEa ERDCOMCRF | FIN 3 875% MM527 UsD 154,000 16,454 573 17,308,544 0.02%
EROADCOM INC & 250% 0415/ 25 1448 UsD 2455 000 268470, 28 261 643 008 0 26%
BROADCOM NG 4, 750% D4r15 20 1444 usD 7.524.000 T B M ATER 0.78%
MCROCHIP TECH 3.922% 80V uso 3310000 426,308,105 434,705,565 0.40%
MCRON TECH 4.975% 02085 uso #2,000 10540, 58 184 651 438 0.11%
MCROMN TECH 5.307% 0X0er UsD 235000 bebn e 20 893 807 0.27%
QURW) INC 5.500% 071326 UsD 1510000 et 185 GOT 476 0.17%
T MR EDA) CADENCE DESIGN S S4.379% 1015 usD 5,126,000 589 188 458 565,230,554 0.55%
EFHag KEY 8 GHT TECHNOL 30008 133028 ush 2.4951,000 Hasanr 26820 668 0.25%
TRIMBLE NG & 300% D858 usD 4,800,000 827,778,057 §70,339 445 0.57%
TRIMELE MAVIG 4.75% 1210424 usD 4,725 000 555 388, 276 555,082,500 0.51%
EEEs CIMZENS FIM GRP 3.750% 0R0U2e uso 941,000 100,360, Ma0 108,282 83 0105
CIMZIBNS FIN GRP 4 350% 030125 uso 31,000 52,310 85 B 28915 [.08%
% - KRRO— SYNCHRONY FINANC 3 850% 120027 UsD 254000 253,076, 8452 20534 55 0.2T%
SYNCHRONY FINANG & 375% 0ap24 UsD 504,000 kool el BATES 0.08%
SYRCHRONY FINANG 5 $508% (319 uso 2.5540,000 EEET M 263,295 502 0.26%
&8 — BRES RATMOND JAVES 4.950% (TS usD 578,000 297 84403 327 Te6.089 0.30%
&E - FOHOY—ER CBOE HOLDINGS 3.650% 0U1 227 uso 1,763,000 201302178 205,572,350 0.15%
0R - 10k BE CAMPEELL SOUP (0 3.050% J41525 uso 1,285,000 1300058 300148 0.13%
CANPEELL S0UP GO 4 150% 0315126 Uso 1587 000 202,700,897 INBBIS 0.20%
CANPEELL S0UP C0 4 B00Fs 0315136 Uso 3,459,000 355,355 408 48703 0.40%
BENERAL MLLS N 4. 200% d1Ti2s uso 3657 000 1544008 243 355 33 0.41%
KRAFT HEIND FOOD 3.000% (B0 usn 4,305,000 455 R4S DaL 488375477 0.43%
KRAFT HEINZ FOOD 4.375% MB0148 usp 4,753,000 176,053,525 182,423 853 018%
R AFT WEENE FOOD 4 625% DS Uso 811,000 $EA1ETe 57 044 330 00%%
MARS INC 2 T00% (U025 1444 uso 950,000 105,013,250 106,633,854 0.10%
MARS INC 2000 L0130 1244 uso 1.471,000 120.21.78 134810853 012%
MARS NG 4. 200% (0055 184A uso 1,458,000 160558 18 4B B 0.17%
ot BT CHOICE HOTELS 3 700% 130029 sk 240,000 e msE1n 0.211%
BEEEEEER NRG ENERGY ING 3.750% 0F/15/24 1444 uso 250,000 T 283418588 0 %%
NRG BIERGY INC 6 825% 011807 usD 5,200,000 376 460 4% 377 BE2 858 0.35%
NRE BNERGY ING 7.250% 05155 ush 5 587 000 35,555,531 554 185574 0.64%
BEST EROWH & BROWN 4 500% 0315/ usD 1,152,000 136,652.3% 137 81288 0.13%
Ifead — BEMA FLOWWESERVE CORP 3.50% Danel2 UsD 24854000 2560888 el el 0.25%
R --k WAETEG 3.450% 111926 UsD 1474000 154800714 16213545 0.15%
WESTEC 4 550% 031524 uso 2)573,000 799,865, 5 308,630.720 0.%%
WABTEC & TO0% DAl ush EATT 000 0085 T 55,294 368 el
Edag BOSTON SCIENTIFC 3.750% (030128 uso 1,155,000 127, 276.0 13 416,762 012%
BOSTON SCIENTIFC 4.000% 03012 ush 1,108,000 125,400, 555 133,350,905 012%
BOSTON SCIENTIFC 4. 700% 05'(rag UsD 1,000 105640 107,275 618 01%
Bl - 0F ABEVIE | NG 2.600% U224 14a8 uso 1.5% 000 167 508,328 1EEAm S 0.15%
ABBVIE |RG 2 850% 12126 1ds uso 1513,000 175,852 456 178, 747,75 0.16%
ABEVIE NG 3.200% 182129 1448 uso 1,513,000 165.103,05% 167 436 051 0.15%
ABBVIE | NG 4.050% 1021130 1448 usD 1.852,000 25048 213,405,180 020
AEEVIE | NC 4.250% TU21748 1448 UsD 1075 000 116,807,091 1,347 556 011%
ALLER-GEN NG 2 800% 031523 uso 120,000 1285345 13,151.9%4 0:01%
ERISTOL-MYER'S 5.400% 072920 1444 Uso 1007 000 112 467 54 140,547 30 0.11%
ERISTOLMERS 4 125% (5115739 144 usD T42.000 e 93,245 389 00%%
BRISTOLMY ERS 4 250% 102848 1444 Usn 1.274,000 139 A70.75 184 B8 4TS 0.15%
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Bl — DrpoaREE ACTAVIS INC 3.25% 108122 usp 1,527,000 IEE 462,735 168 672 8593 0.16%
Al - 1o CENTENE CORP 4 260% 1211627 1224 uso 2222000 Megm08 003820 238%
CENTENE CORP 4 825% 121128 1824 uso 4 230,000 GEOAT 4812873 241%
CENTEME CORP 4. 750% D511 5722 uso 172,000 15,955,051 19,099,214 0.02%
CENTEME CORP 8.125% Q2U/ES M Wi usoD 180,000 208,968 050 205,001 260 0.9
KUMANA NG 3 820% B3/1843 uso 218 000 wmses  esaman 285
Hl - s HCA INGC 4.125% 0a15i03 wsD 5,765,000 53 564 407 665,154 267 0.61%
HCA IMC 4 500% 0 {5727 uso 2,573,000 Je3 0TE A1 278,231 183 0%
HEA ING £ 125% 0315738 uso 1 4% 000 VIESATE 128550308 012%
KEA ING & 250% 0815143 st 1 821 000 ratesn  15e3sas 315
HCA INC 7.500% 031522 usD 2530000 333, Tha 005 351,205 808 0.32%
THEIFT WIACOM INC 5.850% 09/01/43 usp 2,401,000 JEI TN 327 355 03 0.30%
s - ER-NE CONTINENTAL RES 4 505% 0411522 uso 2,72 000 1METAE ineam: 0.3%
CONTINENTAL RES & 00% 0301822 uso 2 542,000 JTTHI 248580545 231%
HESS CORP 4 3004 040017 uso 2 382,000 2T EM 27608408 1285
—— HOLLYFRONTIER £ 75% Q4101126 uso 125,000 TMETEIEE 4512807 12%
£t ABS BELL 201814 AZ & 340% 11128168 uso 7,080 @amie seaEer 2545
DIN 201314 A2 & 154% DRAOTIES uso 2,047,000 1aIES 2S7EN 231%
DNEN 2018-14 A27 & 352% 05¢2008 wsD TR 20 25818874 B4,8%8 245 0.08%
DNKN 201314 A21 3 T87% 03/20148 uso 341270 WAEEETE  14782ER 0.10%
Db 2018-08 AZI0 4.021% %2003 ust =080 42 35340 2415 088 0%
DPASS 201714 AZ3 4 115% 0712647 uso a7 480 PP ey 104%
DPAES 201714 AZ1 3,082% 07128027 uso 5920 arnssy  4e0sm 0.54%
DPASS 201814 AZ1 4 118% 0712848 uso 1 881 428 WETIE  mA02010 2.19%
DPASS 201514 AZN 4 326% 07128428 uso 728 mames  mosiae 0045
DPASS 201514 AT 3 £8% 10/25:25 uso 3255000 Wimes 5935020 036%
JACK 201314 A23 4 3T0% 0825143 uso 418,000 AROTAN 440105387 2.40%
JACK 201314 A2 3.882% 08284 uso 2,88 000 MessIm  amanen 230%
JACK 201518 ADIl & 475% 03025548 uso 2250.000 amamann  assigEaE 241%
BLNT 2015-14 A2 3.858% 1210542 uso 1,714,000 WEATIE 181N 217%
WEN 201214 AZ 3 875% 0315648 uso £13.340 NEETSR  TamaE 008%
WEN 201814 A% 3 BB% D3ENE uso 180,520 e 18ge e 202%
WEN 201514 A 3 T5% 0411545 uso a1 870 T T P 2.14%
WEN 201314 AZi 4 080% DEI8/42 uso 7 840 miggs  nossm 2.09%
NS UMBNA GEORGIASACIFIC 3.16% 1118721 1244 uso 3875000 WINWIH LmTeE 1.39%
ER—En CIGMA CORP 3.400% O8N ush =6 000 42808 4T 42,355 20 0.0a%
CVS HEALTH CORP 3.000% 0815/28 uso 79,000 WEMAT  30mEE 0.09%
CVS HEALTH CORP 3 180% D8/18/28 uso 428,000 Samam 57808 0.08%
CVS HEALTH CORP 4.100% 032828 uso 3,162,000 amgeenes  sesn T 0.34%
CVS HEALTH CORE 4 300% 0328/28 uso 2.433,000 mEsnie STRAN 127%
CVS HEALTH CORP 5 050% 2528 uso 1475000 WLESIEE 13025760 217%
A TS SUCKEY E PARTNERS 4.878% 0201121 uso 1,280,000 AN 141 8n438 0.13%
CHENIZRE CORP CH 3 T00% 11128 1224 uso 443,000 P YTy T e 247%
ELPASG CORP £ 50% 031920 uso 72.000 7,589,184 8756714 001%
ENERGY TRANSFER 4 350% 08/1528 10V uso 7300 mamd maman 00
ENERGY TRANSFER 5 500% 0521127 uso 147,000 760288 178En1n 202%
ENESGY TRANSFER B 8785 011184 uso £31 000 MmEME Tassn 1575
ENERGY TRANSEER §.000% 0611548 20V uso 2,148,000 WM IAT5A4 0.29%
EQT MIDSTREAM PT %.500% QNIS2E ol ush 2,530,000 223,187,788 T8 BET M 0.248%
HESS WIDSTEEAM P 5 126% D&/18128 1844 uso 3,613,000 BN TR ey 22%
KINDER MORGAN 4 300% 0X01/T8 usoD £95.,000 5,710,023 T, 585,23 0.06%
HINDER WORGAM 5 200% 030148 UsD 2= 000 43059274 &2 TRITTE 0.03%
KINDER MORGAN 5 550% 0LI014S usD 8,000 QM50 TeEROm Q0%
NGEL PIPECO LS 4 378% 18118/22 1444 uso 4281 000 3500 480140080 144%
NGSL FIPECS LLE 4 878% 03115127 144A uso 2718000 JIETTOT 514442088 123%
PLAINS ALL AMER & B50% 1015125 uso 2815000 328,078 535 338 654 08 031%
SABIME PASS LIGU 4.200% 0315728 usp 1,165,000 32 ammnT 134 315,057 0.12%
TALLGBASS RS 4 T60% 1001/23 1444 uso 1 844,000 massn enmen 0.18%
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P T GLP CAPTFIN 11 5 375% 04015/26 usD 38,000 97,101,267 100,636 870 0.02%
TRAREY A SONES LANG LASA 4 400% 110800 VD 3,263,000 3513 10 476 0 LM%
b - B CROVWN CASTLE INT 3 100% 141578 ush 2873,000 304 847 318 119365 904 0
CROVWN CASTLE INT 3 650% 00127 usn 1,080,000 119,703,659 124,918,536 n11%
CROWH CASTLE INT 4 000% 1014048 usn 1,433,000 144,500 809 (AR r R L 0 15%
CROWN CASTLE INT 4 300% 021520 usD 1,306,000 145 560,844 157 445 512 0 14%
CYRUSONE LPICYRL 2 800% 11115/ usp 1,218,000 132,380,285 133,253,730 0 12%
CYRUSONE LRICYRLU 3 450% 1179502 usD L625,000 BEA14 Bad T s T 0%
EQUIMXING 2625% 1111824 usD 1,152,000 125 586,600 125687 480 01z
EQUINGKING 2.000% 111876 usp 64,000 104,950,075 106,143, 360 0 10%
EQU HAINC 3 200% 1188 UED 2,170,000 ¥, 345,407 DR E L ki
GLP CAPTFIN 11 3.350% D01/24 usD 381,000 41,463,484 43,835 197 0 D4%
GLP CARIFIN 1 4 000% 61/1530 ush A3 000 LTR305 580 TEG B0, 783 0irs
GLP CARFIH 115 250% 080125 usp 21,000 £3,147,501 28,137,138 1 e
s -ARRES ATOTCHE INC 3. 730% DANBe usD 1860, (00 T 45D BEE T, 582 0%
CRELLY AUTOMOT 3 630% 08/00/2T usD 50,000 5.473,068 5,804 A28 B01%
CRELLY AUTCROT 3 9005 06101/25 UED 2,265,000 MEBE3 813 185, 7,155 025
CRELLY AUTOOT 4 350% 08128 usp 385,000 44,162,418 46,756,353 004%
s —EF—h HORDSTROMINC 4 315% 04003 uso 2.574,000 275,180,670 TE0, 305, 244 0 %%
I {5 MCDONALD'S CORF 1 615% DROWIEMT™ UED LA 0 T A00 TS TET 26 483 0%
MCOOHALDYS CORF 3 A25% D048 MTH usp 1,288,000 128,562,074 138 B85 271 0 17%
STARBUCKS CORP 4 450% DBI15Ma usp 1,460,000 1B2.557,308 TE 335, 35T 0 17%
YTREEE LAM RESEARCH 4.000% 031520 usp 41T 000 45858 851 45,850 815 s
1] HUNT INGALLS IND 5 000% 11115/25 1448, usD £ B58,000 856,140,310 B44 459,158 05%
T T | RELANCE 5T & AL 4 50% 0415/23 usn 1,134,000 199,487 610 130,538 56T 0 12%
STEEL DY NAMICS 5 125% 10700 usp 2.552,000 295520 883 INER IR 0%
STEEL DY MAMICS 5.500% 100424 usp 658,000 75,170,420 T3/657 548 007%
Wi - HBLE BLLEGHENY TECH % 8T5% 1201727 uso 4,101,000 $47 005 386 A8 152 672 0.£3%
O WELLS FARGO 0 FXFL 1073030 MTH usD 3,500,000 30,768,273 43 435 678 0 35%
24 - BA ATATING 3 B00% DTS5 usD 1,773,000 187.885,004 158,449 640 0 15%
ATATING 4 350% 030038 usp 2,208 00 3 436 550 T8 051 B0R 0 25%
ATATING 4 75% DRMSME LU 1662000 171,363,180 J0d T4E S8R 015
ATAT INC 4 B50% 00133 uso 1.572,000 161,007,843 181,131 841 0 16%
CENTURYUNKING 5800% 01572 T usp 84,000 5,004,253 6,587 536 0.05%
CENTURYUMNKING 6450% 061521 5 uso 1,872,000 209,863,515 719,109,144 020
LEVEL 3 FIN INC 3 8T5% 1015720 1444 UsD .74, 000 235,714,260 83,766 58T 0irs
WERILZON COMM K 4 5239 0aNSME usl 578,000 E3.304 520 Haaim Lors
VERIZON COMM INC 7 G25% 03/15/26 usD /013,000 708,139,202 T3, 172 0 2%
VERIZON COMM ING 4 323% tar e usk 2,254 hao 24 568 BB 118,70 ha (18
WERIZON COMM INC J BEIW DU 21146 UsD TB4 000 0,060,478 (o e i b 0 1irs
&A HASEROINC 3.000% 11118024 usp 1,128,000 130,132,258 131,117,272 0 12%
HASERDING 3 550% 11115026 usp 1,563,000 172111 467 174,554 241 0 18%
HASERD ING 3.800% 11115/20 usD 4.201,000 455,109,246 470,844 454 4%
- EE WATEOD COS LLCIF) B 375% DaMIN/zs 1848, usn 1,533,000 176,554 587 159,563 392 0 15%
E LB HPOLOGSNCS 6 300 061577 A usD 2468 000 ITEATS a82 373,13, 03 0%
pRESEaE ELANCO ANIMAL 4 277% DB2&73 W uso 857000 106,112,160 109,819,583 0 10%
ELANCO ANIMAL 4 S00% DBFIS/28 W uso 1,401,000 150,038 545 185,817 885 0 15%
BRI usn B3 076,084,128 65,354,880 503 T
el T
]
y R US TREASURY W/E 1 500% RS usp 4 A8, 000 453330, A5 ME DBE i
U5 TREASURY /B 1 BI15% 15116 usD 2.891,000 314613 652 315,807 802 0 2%
VS TREASURY NIE 1 B15% 081528 usp 6,475,400 B30.437 296 £51,035, 43 0.62%
US TREASURY W/ 1 E25% 1003 ush 360,000 w0685 GO0 b PR [
LS TREASURY HIE 1 750% OT/311H usD 3,460,300 569,018,697 2,559, 203 831 3%
US TREASURY W/B 2 D00 08317 usD 11,868 500 1,241,313 593 1,308,008 431 [
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Pl ) U5 TREASURY HB 2 125% 063121 UsD 2,934,000 129.534.95% 327,768,671 0.30%
U5 TREASURY HIB 2 2508 04130024 UsD 2,007,000 IATEES 295 623,474 0.21%
US TREASURY WIB 2 2508 0841549 UsD 2,961,500 2500 650 B0 2/534,086, 163 2.3%
U5 TREASURY HIB 2.375% 022524 UsD 12,506,000 1,441,858, 150 1,445,036, 246 1.32%
US TREASURY HIB 2375% 0400020 UsD 2,503,000 36,333,851 396,320 538 0.29%
LS TREASURY WIB 2 375% 0515/29 UsD 12,856,600 1,465,545, 384 1,453,515,966 1.33%
US TREASURY NI 2 500% 0131024 uso 13,576,000 1,498,3564,215 1,524,272 958 1,40%
US TREASURY HIB 26525% 1231123 UsD 563,000 109,265,985 141,561,060 0.10%
LS TREASURY NIB 2 &75% 051549 UsD 5,298,000 651,060,590 636,627,550 0.50%
U5 TREASURY WB 2 575% 110023 UsD 4,565,000 548,663,073 551,578,263 0.51%
US TREASURY HIEB 3000 021543 Uso 7,063,000 820,828,710 872138112 0.80%
Uso 15,736,237 434 15,733,237 606 14,41%
EBRNEESCEEES T 105,305,829,75 107 691,671,017 9.07%
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8
2021 2 24

9
2021 8 24

6,226,164 6,380,336
279,542,687 226,267,641
10,004 10,002
13,932,000
299,710,855 232,657,979
299,710,855 232,657,979
10,529,831 546
67,625 55,129
1,184,465 965,356
4,437 3,570
11,786,358 1,024,601
11,786,358 1,024,601
264,640,978 211,561,431
23,283,519 20,071,947
13,671,738 10,807,557
287,924,497 231,633,378
287,924,497 231,633,378
299,710,855 232,657,979
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8 9
2020 2 26 2021 2 25
2020 8 25 2021 8 24
3
17,066,119 1,817,952
17,066,119 1,817,955
4,312 939
84,506 55,129
1,479,554 965,356
5,643 3,570
1,574,015 1,024,994
15,492,104 792,961
15,492,104 792,961
15,492,104 792,961
4,396,809 679,896
20,266,733 23,283,519
6,082,579 212,110
6,082,579 212,110
8,853,381 4,896,539
8,853,381 4,896,539
28,591,226 20,071,947
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2021 2 25
2021 8 24
2 23
2021 2 24
2021 8 24
8 9
2021 2 24 2021 8 24
370,174,878 264,640,978
94,249,778 2,605,494
199,783,678 55,685,041
264,640,978 211,561,431
8 9
2021 2 24 2021 8 24

(

(

(

)

)

)
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1.0880 1.0949
(10,880 ) (10,949 )
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8 9
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27,310,934 29,556,736

1,233,787,686 1,194,949,838

10,004 10,002

1,261,108,624 1,224,516,576

1,261,108, 624 1,224,516,576

5,368,505

288,779 267,664

5,054,346 4,684,814

19,253 17,784

10,730,883 4,970,262

10,730,883 4,970,262

1,005,294,955 929,018,958

245,082,786 290,527,356

124,773,269 105,505,071

1,250,377,741 1,219,546,314

1,250,377,741 1,219,546,314

1,261,108,624 1,224,516,576
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2020 8 25 2021 8 24
16
3,467,695 71,450,550
3,467,695 71,450,566
8,487 3,565
305,316 267,664
5,343,714 4,684,814
20,587 17,784
5,678,104 4,973,827
2,210,409 66,476,739
2,210,409 66,476,739
2,210,409 66,476,739
2,210,483 5,953,846
302,194,517 245,082,786
7,766,092 24,574,683
7,766,092 24,574,683
27,948,424 39,653,006
27,948,424 39,653,006
282,012,259 290,527,356
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8 9
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1,163,785,984 1,005,294,955
61,480,725 85,662,037
219,971,754 161,938,034
1,005,294,955 929,018,958
8 9
2021 2 24 2021 8 24
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(

(

)

)

)
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1.2438 1.3127
(12,438 ) (13,127 )
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2021 8 24

332,820,618
610,927,600
100,183,000
177,239
25,479
1,044,133,936
1,044,133,936

1,035,978,459

8,155,477
1,044,133,936
1,044,133,936
1,044,133,936
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2021 2 25
2021 8 24

2021 8 24

1,056,034,563

20,056,104

990,000,991
870,000
530,000

70,000
10,530,000
149,716
5,972
993,740
1,987,479

9,935

9,925
9,925

9,925

9,925

9,925

9,925

9,924

9,924

29,641,137

99,040

99,040
99,040
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99,109
188,380

109,063

297,442

118,977

1,035,978,459

1,035,978,459

2021 8 24
)
)
)
2021 8 24
1.0079
(10,079 )
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2020 12 31

109,307,299,277 111,015,766,685
868,198,467

598,158,558

300,209,024

112,782,332,734

132,003,300
98,219,871
4,514,244
22,369,646
4,245,557
88,513,280
2,833,216
81,988
352,781,102

2020 12 31 112,429,551,632

109,892,203, 020
2,155,825, 249
1,898,904,115

(1,517,380,752)

2020 12 31 112,429,551,632

AUNHDUSD 31,236.80
MJIPHDJIPY 197,151.05
MUNHDJIPY 1,247,798.46
MUNHDUSD 168,794.73
NJPHDJPY 100,000.00
NUNHDJIPY 1,017,848.69
SJPHDJPY 4,986,618.04
SUNHDJPY 2,583,364.44
YJPHDJIPY 24,893.66
YUNHDJPY 94,320.30
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AUNHDUSD
MJIPHDJPY
MUNHDJIPY
MUNHDUSD
NJPHDJIPY
NUNHDJIPY
SJPHDJIPY
SUNHDJPY
YJPHDJIPY
YUNHDJPY

2020 12 31
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13,719
8,801
7,266
9,199

11,234

10,998

11,053

11,873

11,781

13,204
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%

FHLMC FHLMC POOL# ZA3583 3.500% 07/01/42 usb 446,146 48,764,833 50,062,364 0.04%
FHLMC POOL# ZA3585 3.500% 08/01/42 usb 484,836 52,993,773 54,403,976 0.05%
FHLMC POOL# ZM9344 3.000% 06/01/43 usb 554,953 60,184,118 59,341,597 0.05%
FHLMC POOL# ZN0443 3.500% 08/01/42 usb 579,061 63,292,797 65,324,541 0.06%
FHLMC POOL# ZT1145 4.500% 05/01/44 usb 369,896 49,144,931 42,752,086 0.04%
FNMA FNMA POOL# AT2957 3.000% 05/01/43 usb 237,317 24,511,488 26,608,131 0.02%
FNMA POOL# BF0167 3.000% 02/01/57 usb 7,221,616 766,869,562 811,062,777 0.72%
FNMA POOL# BF0189 3.000% 06/01/57 usb 133,220 14,523,926 14,957,996 0.01%
FNMA POOL# BF0217 3.000% 09/01/57 usb 24,440 2,664,523 2,744,136 0.00%
FNMA POOL# BF0262 3.000% 05/01/58 usb 167,701 18,283,177 18,829,534 0.02%
FNMA POOL# MA1363 3.000% 02/01/43 usb 59,305 6,125,402 6,646,242 0.01%
FNMA SF 15 FN B04725 2.500% 11/01/34 usb 740,435 81,512,148 81,567,548 0.07%
FR QN0951 2.500% 11/01/34 usb 621,620 68,432,166 68,516,674 0.06%
FR SB0040 2.500% 12/01/33 usb 724,687 78,368,631 78,216,073 0.07%
FR ZK8962 3.000% 09/01/32 usb 781,352 86,193,189 86,624,867 0.08%
FR ZK9009 3.000% 10/01/32 usb 1,071,792 118,376,548 116,247,410 0.10%
FR ZK9163 3.000% 01/01/33 usb 405,272 44,710,157 44,928,407 0.04%
FR ZS7403 3.000% 05/01/31 usb 1,773,323 197,734,552 194,091,928 0.17%
FNMA SF 30 FN AB7563 3.000% 01/01/43 usb 55,361 6,189,801 6,095,230 0.01%
FN AB8561 3.000% 02/01/43 usb 624,429 69,803,202 68,751,034 0.06%
FN AL5310 3.5%04/01/44 usb 682,949 71,172,100 77,898,289 0.07%
FN AL5887 4.5% 10/01/44 usb 410,464 54,975,044 48,015,342 0.04%
FN AL6542 4.5% 03/01/45 usb 626,916 83,984,324 73,349,776 0.07%
FN BJ8459 3.000% 08/01/49 usb 523,897 57,187,606 58,737,088 0.05%
FN BM4896 3.000% 02/01/47 usb 9,899,309 1,111,388,398 1,086,981,120 0.97%
FN B04113 3.000% 08/01/49 usb 193,928 21,165,679 21,742,376 0.02%
FN FM0029 3.000% 09/01/46 usb 589,988 65,860,819 64,890,002 0.06%
FN FM1036 3.000% 05/01/43 usb 724,993 79,921,064 79,286,318 0.07%
FN FM1743 3.000% 01/01/47 usb 3,815,900 425,212,329 418,791,265 0.37%
FN FM2915 3.000% 11/01/48 usb 8,963,485 1,036,056,023 968,648,145 0.86%
FNMA POOL# AL6620 4.500% 08/01/42 usb 1,590,239 196,478,869 186,003,669 0.17%
FNMA POOL# AL7848 3.500% 12/01/45 usb 408,445 48,770,175 46,590,375 0.04%
FNMA POOL# AS7587 3.500% 07/01/46 usb 1,283,162 144,066,226 144,880,033 0.13%
FNMA POOL# AY6525 3.500% 03/01/45 usb 1,189,367 127,405,197 130,772,929 0.12%
FNMA POOL# AZ2323 4.000% 07/01/45 usb 1,238,466 143,406,348 138,737,830 0.12%
FNMA POOL# BD2440 3.500% 01/01/47 usb 719,475 76,780,622 79,080,892 0.07%
FNMA POOL# BJ1662 3.500% 12/01/47 usb 1,515,556 165,430,967 165,982,797 0.15%
FNMA POOL# BJ4558 3.500% 01/01/48 usb 564,083 59,920,910 62,895,933 0.06%
FNMA POOL# BJ9181 5.000% 05/01/48 usb 4,269,340 497,772,974 489,442,159 0.44%
FNMA POOL# BK3211 4.500% 03/01/48 usb 710,984 81,569,313 80,099,416 0.07%
FNMA POOL# BNO012 4.500% 08/01/48 usb 422,987 48,529,919 47,397,144 0.04%
FNMA POOL# BN3940 4.000% 01/01/49 usb 2,078,636 237,003,817 229,311,145 0.20%
FNMA POOL# BN4541 4.000% 02/01/49 usb 510,416 57,738,667 56,304,915 0.05%
FR QA0743 3.000% 04/01/47 usb 1,658,951 191,741,205 179,301,052 0.16%
FR QA1818 3.000% 08/01/49 usb 462,922 50,235,688 51,243,993 0.05%
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FR QA2159 3.000% 08/01/49 usb 146,003 15,890,867 16,225,004 0.01%
FR QA3225 3.000% 10/01/49 usb 316,979 34,673,385 34,379,654 0.03%
FR QA4841 3.000% 11/01/49 usb 321,708 35,492,614 34,876,404 0.03%
FR QA4865 3.000% 11/01/49 usb 1,188,928 131,736,349 128,965,160 0.11%
FR QA4936 3.000% 12/01/49 usb 595,455 65,978,098 64,582,092 0.06%
FR SD7525 2.500% 10/01/50 usb 15,127,119  1,683,606,474  1,678,286,219 1.49%
FR ZM0029 3.000% 08/01/45 usb 582,818 65,073,152 64,429,373 0.06%
FR ZM1474 3.000% 08/01/46 usb 1,328,616 153,602,157 144,452,060 0.13%
FR ZM5865 4.500% 03/01/48 usb 568,566 65,277,349 63,696,505 0.06%
FR ZM7926 5.000% 09/01/48 usb 100,525 11,937,237 11,492,627 0.01%
FR ZS3695 6.000% 04/01/40 usb 380,286 39,924,649 46,568,621 0.04%
FR ZS4036 3.500% 04/01/44 usb 5,665,274 673,235,772 646,185,310 0.57%
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FAIR
VALUES
(in JPY) %
FNMA SF 30 FR ZS9775 3.500% 07/01/46 usb 159,308 17,912,958 18,074,251 0.02%
FR ZT0529 3.000% 10/01/46 usb 3,840,960 429,317,879 429,318,109 0.38%
FR ZT0531 3.500% 04/01/47 Usb 4,314,002 504,150,595 486,796,273 0.43%
FR ZT0534 3.500% 12/01/47 usb 8,011,401 923,626,477 904,018,703 0.80%
GNMA SF 30 GNMA POOL# BD7109 4.000% 11/15/47 usb 392,118 46,360,191 44,076,289 0.04%
GNMA POOL# BD7135 4.000% 12/15/47 usb 483,204 57,130,046 53,582,806 0.05%
GNMA2 SF 30 GNMA2 POOL# BB9814 4.000% 08/20/47 usb 51,134 5,953,395 5,848,115 0.01%
GNMA2 POOL# BB9817 4.000% 08/20/47 usb 238,302 27,745,026 26,676,721 0.02%
GNMA2 POOL# BB9835 4.000% 08/20/47 usb 75,810 8,826,342 8,533,986 0.01%
GNMA2 POOL# BD4045 4.000% 04/20/48 usb 1,425,080 162,362,259 163,327,213 0.15%
GNMA2 POOL# BF3082 4.000% 07/20/48 Usb 3,240,747 369,230,141 366,707,662 0.33%
GNMA2 POOL# BF4922 4.500% 03/20/48 usb 2,006,883 223,388,375 225,145,295 0.20%
GNMA2 POOL# BG1732 4.000% 05/20/48 usb 212,224 24,179,172 23,552,043 0.02%
GNMA2 POOL# BG3815 4.500% 06/20/48 usb 1,871,578 215,855,429 209,145,986 0.19%
GNMA2 POOL# BG5109 4.500% 08/20/48 usb 2,648,017 306,719,522 295,221,225 0.26%
GNMA2 POOL# BG5457 4.000% 04/20/48 usb 578,835 65,947,913 65,489,981 0.06%
GNMA2 POOL# BG7510 4.000% 04/20/48 usb 683,042 77,820,347 77,276,748 0.07%
GNMA2 POOL# BH0883 4.000% 07/20/48 usb 528,801 60,248,255 59,839,370 0.05%
GNMA2 POOL# BH7902 4.000% 06/20/48 usb 416,274 47,427,349 47,342,420 0.04%
GNMA2 POOL# BH8528 4.000% 07/20/48 usb 184,397 21,009,000 20,510,161 0.02%
GNMA2 POOL# BH8972 4.000% 06/20/48 usb 507,494 57,820,331 58,203,400 0.05%
GNMA2 POOL# BH9347 4.000% 07/20/48 usb 1,644,034 187,310,747 185,043,054 0.16%
GNMA2 POOL# MA5192 4.000% 05/20/48 usb 3,084,679 350,381,006 342,679,764 0.30%
GNMA2 POOL# MA5264 4.000% 06/20/48 UsD 348,406 39,522,145 38,658,868 0.03%
GNMA2 POOL# MA5400 5.000% 08/20/48 usb 1,587,562 186,881,926 179,330,200 0.16%
GNMA2 POOL# MA5876 4.000% 04/20/49 usb 4,256,224 486,393,843 470,131,803 0.43%
14,872,401,979 14,622,826,029 13.01%
14,872,401,979  14,622,826,029 13.01%
CMBS
CMBS BANK 2018-BN12 A4 FLOAT 05/15/61 usb 466,362 56,313,681 57,467,108 0.05%
BANK 2019-BN17 A4 3.714% 04/15/52 usb 1,025,745 119,833,198 124,060,649 0.11%
BANK 2019-BN18 A4 3.584% 05/15/62 usb 1,778,802 207,358,129 213,755,430 0.19%
BANK 2019-BN20 A3 3.011% 09/15/62 usb 839,363 93,054,636 97,423,209 0.09%
BANK 2019-BN23 A3 2.920% 12/15/52 usb 1,509,963 167,021,993 174,436,857 0.16%
BANK 2019-BN24 A3 2.960% 11/15/62 usb 425,200 47,586,467 49,278,769 0.04%
BBCMS 2015-SRCH A2 4.197% 08/10/35 usb 2,140,000 264,245,569 249,366,575 0.22%
BBCMS 2017-DELC A FLOAT 08/15/36 Usb 825,000 82,349,313 84,416,408 0.08%
BMARK 2020-B16 A5 2.732% 12/15/57 usb 1,023,000 115,263,773 116,758,493 0.10%
BX 2019-0C11 A 3.202% 12/09/41 usb 2,581,000 288,565,858 293,563,896 0.26%
BX 2019-XL A FLOAT 10/15/36 usb 2,274,518 244,249,068 235,799,136 0.21%
BX 2020-FOX A 1.15% 11/15/32 Ush 3,132,000 327,904,740 324,852,428 0.29%
BXP 2017-GM A 3.379% 06/13/39 usb 1,041,000 117,666,464 120,605,091 0.11%
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CHT 2017-CSMO A FLOAT 11/15/36 usD 1,025,877 103,276,955 104,990,006 0.09%
COLD 2020-1CE5 A FLOAT 11/15/23 usD 3,015,000 315,987,075 313,270,287 0.28%
CSMC 2019-1CE4 A FLOAT 05/15/36 usD 2,752,000 288,130,653 285,080,372 0.25%
CSMC 2020-UNFI 3.8122% 12/15/23 usD 768,000 79,933,440 79,601,558 0.07%
GSMS 2018-GS10 A5 FLOAT 07/10/51 UsD 666,231 79,658,030 81,030,129 0.07%
GSMS 2018-GS9 A4 FLOAT 03/10/51 usD 1,108,793 131,313,729 134,646,064 0.12%
GSMS 2020-GC45 A5 2.911% 02/13/53 usD 1,041,000 117,415,573 120,323,713 0.11%
GSMS 2020-GC47 A5 2.377% 05/12/53 usD 1,235,000 135,505,392 137,544,461 0.12%
GWT 2019-WOLF A FLOAT 12/15/29 usD 526,000 57,046,702 53,232,571 0.05%
MSC 2015-UBS8 A4 3.809% 12/15/48 usD 832,000 97,998,210 96,361,066 0.09%
MSC 2016-UB11 A4 2.782% 08/15/49 usD 1,105,000 123,142,269 123,243,044 0.11%
MSC 2018-H3 A5 4.177% 07/15/51 usD 1,057,938 130,151,306 130,867,807 0.12%
MSC 2018-H4 A4 4.310% 12/15/51 usD 1,583,952 197,336,113 196,510,674 0.17%
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%
CMBS
CMBS MSC 2019-H6 A4 3.417% 06/15/52 usD 591,451 67,836,936 69,451,487 0.06%
PRK 2017-280P A FLOAT 09/15/34 usD 1,098,726 114,780,576 113,686,962 0.10%
WFRBS 2014-C25 A5 3.631% 11/15/47 usD 933,000 106,455,935 106,504,980 0.09%
CMBS BBCMS 2018-TALL E FLOAT 03/15/37 usD 2,948,000 309,614,433 290,153,573 0.26%
BX 2019-0C11 E 4.075% 12/09/41 usD 1,087,000 114,542,902 114,462,883 0.10%
BX 2019-XL B FLOAT 10/15/36 usD 373,074 40,062,556 38,606,582 0.03%
BX 2020-FOX B 1.5% 11/15/32 usD 545,000 57,058,775 56,575,076 0.05%
BX 2020-FOX C 1.7% 11/15/32 usD 545,000 57,058,775 56,600,340 0.05%
COLD 2020-ICE5 B FLOAT 11/15/23 usD 1,340,000 140,438,700 139,119,592 0.12%
COLD 2020-ICE5 C FLOAT 11/15/23 usD 1,345,000 140,962,725 139,395,126 0.12%
CSMC 2019-1CE4 C FLOAT 05/15/36 usD 1,423,000 148,816,593 147,076,747 0.13%
GWT 2019-WOLF B FLOAT 12/15/29 usD 589,000 63,879,086 57,392,554 0.05%
GWT 2019-WOLF C FLOAT 12/15/29 usD 657,000 71,410,642 63,458,838 0.06%
LAKEVIEW 2020 CRT-1 2% 10/07/32 usD 920,000 95,123,400 94,985,400 0.08%
WL CMO CAS 2014-C04 1M2 FLOAT 11/25/24 usD 160,645 17,895,147 17,082,405 0.02%
CAS 2015-C03 1M2 FLOAT 07/25/25 usD 969,407 102,445,721 103,302,484 0.09%
CAS 2015-C04 1M2 FLOAT 04/25/28 usD 568,728 60,640,818 62,925,390 0.06%
CAS 2016-C03 2M2 FLOAT 10/25/28 usD 260,184 27,838,409 28,329,588 0.03%
CAS 2016-C04 1M2 FLOAT 01/25/29 UsD 642,981 66,322,364 69,364,892 0.06%
CAS 2016-C06 1M2 FLOAT 04/25/29 usD 691,272 75,901,298 75,023,211 0.07%
CAS 2017-C01 1IM2 FLOAT 07/25/29 usD 1,115,832 117,493,661 119,015,959 0.11%
CAS 2018-C06 1M2 FLOAT 03/25/31 usD 141,247 13,416,083 14,546,187 0.01%
CAS 2019-R02 1M2 FLOAT 08/25/31 usD 646,100 63,703,798 66,882,322 0.06%
CAS 2019-R04 2M2 FLOAT 06/25/39 usD 1,633,221 166,171,406 168,853,128 0.15%
CAS 2019-R05 1M2 FLOAT 07/25/39 usD 1,646,074 178,501,755 170,390,755 0.15%
CAS 2019-R06 2M2 FLOAT 09/25/39 usD 1,182,316 121,957,887 122,337,174 0.11%
CAS 2019-RO7 1M2 FLOAT 10/25/39 usD 2,184,345 233,791,374 225,486,164 0.20%
CAS 2020-RO1 1M1 FLOAT 01/25/40 usD 257,762 26,357,574 26,667,230 0.02%
CAS 2020-R0O1 1M2 FLOAT 01/25/40 usD 1,229,197 126,504,529 126,902,860 0.11%
CAS 2020-R02 2M2 FLOAT 01/25/40 usD 2,708,861 275,774,748 279,219,363 0.25%
STACR 2016-DNA1 M3 FLOAT 07/25/28 usD 670,226 74,310,507 72,501,128 0.06%
STACR 2020-DNA1 M2 FLOAT 01/25/50 usD 1,818,000 199,816,380 187,161,839 0.17%
STACR 2020-DNA3 M2 FLOAT 06/25/50 usD 827,286 89,086,890 86,191,940 0.08%
STACR 2020-DNA6 M2 FLOAT 12/25/50 usD 1,541,000 160,387,280 159,885,070 0.14%
STACR 2020-HQA5 M2 FLOAT 11/25/50 usD 2,512,000 262,742,640 262,563,508 0.24%
WL CMO AOMT 2019-5 A1 FLOAT 10/25/49 usD 836,440 90,613,100 87,589,421 0.08%
AOMT 2019-6 Al FLOAT 11/25/59 usD 772,004 83,710,874 80,992,557 0.07%
ARRW 2018-1 Al FLOAT 04/25/48 usD 464,846 50,725,290 48,792,330 0.04%
CHASE 2019-ATR2 A1l FLOAT 07/25/49 usD 205,648 22,235,288 21,260,159 0.02%
JPMMT 2019-LTV2 A1l FLOAT 12/25/49 usD 503,854 54,313,753 52,092,940 0.05%
NRZT 2018-2A A1l FLOAT 03/25/36 usD 639,814 71,525,273 71,817,178 0.06%
PRPM 2020-5 A1 3.104% 11/25/25 usD 673,404 70,500,814 70,004,218 0.06%
SEMT 2013-5 Al FLOAT 05/25/43 usD 376,959 41,556,972 40,017,667 0.04%
STACR 2019-DNA4 M2 FLOAT 10/25/49 usD 392,387 40,583,571 40,622,082 0.04%
STACR 2020-HQA4 M2 FLOAT 09/25/50 usD 873,000 91,285,245 91,432,781 0.08%
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TPHT 2019-HE1 A1l FLOAT 04/25/48 usD 899,349 96,704,314 92,823,835 0.08%
WL CMO AOMT 2018-2 Al FLOAT 07/27/48 usD 202,744 22,300,686 21,255,120 0.02%
AOMT 2020-2 AlA FLOAT 01/26/65 usD 1,295,767 139,856,513 137,665,125 0.13%
AOMT 2020-3 A2 FLOAT 04/25/65 usD 1,215,005 130,411,207 127,159,739 0.11%
COLT 2020-2 Al FLOAT 03/25/65 usD 690,396 75,766,714 72,283,109 0.06%
COLT 2020-3 Al FLOAT 04/27/65 usD 699,446 75,005,847 72,911,589 0.06%
PRPM 2020-2 Al 08/25/25 usD 725,889 77,596,300 75,770,928 0.07%
PRPM 2020-3 A1 09/25/25 usD 2,079,146 219,408,616 216,731,433 0.19%
SHMLT 2020-SH1 Al FLOAT 01/28/50 usD 281,416 30,959,664 29,470,106 0.03%
SHMLT 2020-SH1 A2 FLOAT 01/28/50 usD 557,975 61,384,680 58,377,849 0.05%
SHMLT 2020-SH2 Al FLOAT 06/25/55 usD 2,056,209 220,391,870 215,020,415 0.19%
STAR 2020-2 A1l FLOAT 04/25/60 usD 627,297 67,580,543 66,095,708 0.06%
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%
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CAS 2018-C05 1M2 FLOAT 01/25/31 usD 1,125,587 106,558,764 116,869,116  0.10%
CAS 2018-R07 1M2 FLOAT 04/25/31 USD 569,037 59,961,198 58,937,384  0.05%
CAS 2019-R03 1M2 FLOAT 09/25/31 usD 1,405,809 150,522,086 145,527,055  0.14%
JPMMT 2015-4 AM FLOAT 06/25/45 USD 751,676 81,909,897 78,933,246 0.07%
10,210,779,718  10,121,041,628  9.00%
CMBS 10,210,779,718  10,121,041,628  9.00%
WESTPAC BANKING 2.963% 11/16/40 usD 722,000 76,312,393 79,499,023  0.07%
WESTPAC BANKING FXtoVA 11/15/35 usD 2,438,000 257,688,326 259,617,562  0.23%
334,000,719 339,116,585  0.30%
IHS MARKIT LTD 4.000% 03/01/26 144A usD 1,557,000 172,171,461 184,530,166  0.16%
IHS MARKIT LTD 4.750% 02/15/25 144A USD 1,873,000 213,969,096 222,162,183 0.20%
IHS MARKIT LTD 5.000% 11/01/22 144A USD 1,215,000 138,931,920 134,324,644 0.12%
MARVELL TECHNOLO 4.200% 06/22/23 UsD 955,000 105,027,213 106,748,476 0.09%
MARVELL TECHNOLO 4.875% 06/22/28 usD 3,181,000 363,384,734 388,421,823  0.35%
993,484,424  1,036,187,292  0.92%
NUTRIEN LTD 5.000% 04/01/49 UsD 555,000 60,782,206 79,380,187  0.07%
TRANSCANADA PL 4.100% 04/15/30 usD 1,464,000 157,831,557 178,991,728  0.16%
1011778 BC ULC / 4.000% 10/15/30 144A usD 4,721,000 496,200,705 494,574,965  0.44%
714,814,468 752,946,880  0.67%
BNP PARIBAS FXtoFL 01/10/25 144A USD 1,499,000 173,889,246 172,156,352 0.15%
BNP PARIBAS FXtoFL 01/13/31 144A USD 2,792,000 302,415,480 314,931,877  0.28%
BNP PARIBAS FXtoFL 11/19/25 144A usD 1,018,000 112,229,210 112,073,448 0.10%
BNP PARIBAS FXtoVA 08/12/35 144A usD 4,143,000 437,355,795 438,036,412 0.40%
CRED AGRICOLE SA 3.250% 01/14/30 144A USD 3,002,000 324,300,648 340,474,136 0.30%
CRED AGRICOLE SA 4.375% 03/17/25 144A usD 1,004,000 116,971,441 116,495,710  0.10%
CREDIT AGRICOLE FXtoFL 06/16/26 144A usD 486,000 52,349,490 52,099,554  0.05%
SOCIETE GENERALE 2.625% 01/22/25 144A usD 3,126,000 343,696,979 342,012,002 0.30%
1,863,208,289  1,888,279,491  1.68%
BAE SYSTEMS PLC 1.900% 02/15/31 144A usD 1,425,000 149,841,487 149,069,400  0.13%
BAE SYSTEMS PLC 3.400% 04/15/30 144A USD 908,000 98,311,841 106,370,265  0.09%
EXPERIAN FINANCE 2.750% 03/08/30 144A usD 5,139,000 552,649,392 576,994,562  0.52%
HSBC HOLDINGS FXtoFL 04/18/26 USD 1,734,000 184,671,904 183,215,342 0.16%
HSBC HOLDINGS FXtoFL 05/24/27 UsD 5,936,000 618,620,240 623,551,252 0.56%
HSBC HOLDINGS FXtoFL 08/18/31 usD 1,313,000 140,055, 168 140,311,003  0.12%
NATWEST GROUP FXtoVA 11/28/35 USD 2,523,000 268,825,650 269,724,009  0.24%
PPL WEM HLDG 5.375% 05/01/21 144A USD 2,595,000 268,567,594 268,890,112  0.24%
ROYALTY PHARMA 1.750% 09/02/27 144A UsD 932,000 97,398,898 99,133,009  0.09%
ROYALTY PHARMA 2.200% 09/02/30 144A usD 180,000 18,640,369 19,116,795  0.02%
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ROYALTY PHARMA 3.300% 09/02/40 144A usb 1,803,000 185,252,008 196,289,993 0.17%

ROYALTY PHARMA 3.550% 09/02/50 144A usb 1,799,000 182,905,959 198,627,027 0.18%

2,765,740,510 2,831,292,769 2.52%

COCA-COLA FEMSA 2.750% 01/22/30 usb 1,239,000 133,327,310 137,823,525 0.12%
FEMSA 3.500% 01/16/50 usb 1,806,000 194,693,018 207,771,969 0.19%
328,020,328 345,595,494 0.31%
CONSTELLIUM NV 5.750% 05/15/24 144A usb 1,507,000 169,589,163 159,334,494 0.14%
169,589,163 159,334,494 0.14%
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%
BANCO SANTANDER 2.749% 12/03/30 usb 2,400,000 251,180,601 255,623,057 0.23%
251,180,601 255,623,057 0.23%
UBS GROUP FXtoVA 01/30/27 144A usb 3,305,000 348,253,073 345,298,266 0.31%
348,253,073 345,298,266 0.31%
BOEING CO 2.250% 06/15/26 usb 948,000 100,031,292 100,250,836 0.09%
BOEING CO 2.750% 02/01/26 usb 889,000 93,001,558 96,583,865 0.09%
BOEING CO 3.250% 02/01/28 usb 948,000 99,229,454 105,136,917 0.09%
BOEING CO 3.600% 05/01/34 usb 2,341,000 259,987,907 255,158,559 0.23%
BOEING CO 4.508% 05/01/23 usb 2,567,000 274,502,145 286,576,052 0.25%
BOEING CO 4.875% 05/01/25 usb 1,928,000 206,170,680 227,082,102 0.20%
BOEING CO 5.705% 05/01/40 usb 893,000 95,492,955 119,871,319 0.11%
BOEING CO 5.930% 05/01/60 usb 535,000 57,210,225 78,502,835 0.07%
NORTHROP GRUMMAN 4.400% 05/01/30 usb 1,134,000 125,462,904 145,493,114  0.13%
FORD MOTOR CRED 3.375% 11/13/25 usb 3,545,000 374,207,759 376,474,886 0.33%
FORD MOTOR CRED 4.000% 11/13/30 usb 3,245,000 343,731,684 352,200,314  0.31%
GEN MOTORS FIN 4.300% 07/13/25 usb 450,000 50,585,055 52,118,876 0.05%
GEN MOTORS FIN 4.350% 01/17/27 usb 1,343,000 147,586,568 158,050,886 0.14%
GEN MOTORS FIN 4.350% 04/09/25 usb 1,467,000 165,264,806 169,280,945 0.15%
GENERAL MOTORS C 4.200% 10/01/27 usb 783,000 86,860,824 91,656,773 0.08%
GENERAL MOTORS C 5.000% 10/01/28 usb 4,296,000 480,737,910 528,095,311 0.47%
GENERAL MOTORS C 5.400% 04/01/48 usb 834,000 91,462,849 108,604,622 0.10%
ABS
CAALT 2018-2A B 3.940% 07/15/27 usb 859,000 94,748,467 90,302,897 0.08%
DRIVE 2017-1 E 5.170% 09/16/24 usb 3,893,000 444,228,546 410,797,815 0.37%
DRIVE 2017-2 E 5.270% 11/15/24 usb 3,200,000 365,179,498 340,066,894  0.30%
DRIVE 2017-3 D 3.530% 12/15/23 usb 188,943 20,421,932 19,803,004  0.02%
DRIVE 2017-AA D 4.160% 05/15/24 usb 450,986 49,740,455 47,212,540 0.04%
EART 2018-1A C 3.030% 01/17/23 usb 336,969 36,661,157 34,926,237 0.03%
EART 2018-2A D 4.040% 03/15/24 usb 6,060,000 649,253,638 645,648,431 0.57%
EART 2018-4A D 4.350% 09/16/24 usb 3,816,000 429,834,073 412,213,298 0.37%
SDART 2016-3 E 4.290% 02/15/24 usb 1,898,000 215,639,067 196,832,007 0.18%
SDART 2017-2 E 4.990% 09/16/24 usb 3,660,000 401,031,896 387,721,522 0.34%
SDART 2018-2 E 5.020% 09/15/25 usb 7,782,000 831,683,672 837,191,171 0.74%
WLAKE 2018-1A F 5.600% 07/15/24 usb 1,186,000 134,777,705 123,962,034  0.11%
WLAKE 2018-2A F 6.040% 01/15/25 usb 3,694,000 421,201,976 391,222,239 0.35%
- EAGLE MATERIALS 4.500% 08/01/26 usb 5,100,000 578,981,587 547,064,922 0.49%
VULCAN MATERIALS 3.500% 06/01/30 usb 1,129,000 119,994,794 133,992,661 0.12%
- MDC HOLDINGS IN 5.50% 01/15/24 usb 1,464,000 152,034,983 166,060,939 0.15%
ANHEUSER-BUSCH 4.350% 06/01/40 usb 1,325,000 141,840,038 168,301,569 0.15%
ANHEUSER-BUSCH 4.900% 02/01/46 * usb 2,146,000 282,840,499 288,984,961 0.26%
CATV CCO HOLDINGS LLC 4.250% 02/01/31 144A usb 2,956,000 322,880,923 322,011,363 0.29%
CCO HOLDINGS LLC 4.500% 05/01/32 144A usb 4,472,000 491,677,153 493,555,892 0.44%
CHARTER COMM OPT 3.700% 04/01/51 usb 1,054,000 112,135,764 113,417,014  0.10%
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CHARTER COMM OPT 4.800% 03/01/50 usb 2,458,000 271,262,185 303,616,081 0.27%
CHARTER COMM OPT 5.375% 05/01/47 W1 usb 416,000 46,806,065 53,687,615 0.05%
CHARTER COMM OPT 5.750% 04/01/48 usb 1,810,000 213,529,532 245,074,252 0.22%
CHARTER COMM OPT 6.484% 10/23/45 usb 520,000 65,570,458 76,099,903 0.07%
COMCAST CORP 3.750% 04/01/40 usb 330,000 36,594,858 41,273,802 0.04%
CSC HOLDINGS LLC 3.375% 02/15/31 144A usb 1,874,000 198,822,030 190,095,210 0.17%
CSC HOLDINGS LLC 4.125% 12/01/30 144A usb 2,464,000 267,961,630 266,250,519 0.24%
CSC HOLDINGS LLC 4.625% 12/01/30 144a usb 2,438,000 266,913,662 263,072,300 0.23%
GCI LLC 4.750% 10/15/28 144A usb 4,299,000 453,430,877 474,220,709 0.42%
SIRIUS XM RADIO 4.125% 07/01/30 144A usb 3,408,000 370,430,541 374,949,704 0.33%
MGM RESORTS 7.750% 03/15/22 usb 424,000 46,348,294 46,703,392 0.04%
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%
T-MOBILE USA INC 1.500% 02/15/26 144A usb 524,000 55,861,748 55,493,194 0.05%
T-MOBILE USA INC 2.050% 02/15/28 144A usb 1,136,000 121,048,545 122,143,147 0.11%
T-MOBILE USA INC 2.550% 02/15/31 144A usb 1,850,000 197,132,976 200,805,537 0.18%
T-MOBILE USA INC 3.000% 02/15/41 144A usb 1,357,000 141,700,414 145,510,758 0.13%
T-MOBILE USA INC 3.300% 02/15/51 144A usb 1,178,000 123,417,488 125,357,032 0.11%
T-MOBILE USA INC 3.750% 04/15/27 144A usb 3,337,000 360,171,679 392,693,658 0.35%
T-MOBILE USA INC 3.875% 04/15/30 144A usb 641,000 68,741,865 76,732,453 0.07%
NUTRITION & BIO 1.832% 10/15/27 144A usb 1,834,000 195,173,042 195,279,163 0.17%
NUTRITION & BIO 3.268% 11/15/40 144A usb 672,000 71,385,679 74,664,600 0.07%
NUTRITION & BIO 3.468% 12/01/50 144A usb 1,006,000 106,862,841 113,038,403 0.10%
ELEMENT SOLN INC 3.875% 09/01/28 144A usb 2,698,000 286,516,003 287,085,757 0.26%
AXALTA COATING 3.375% 02/15/29 usb 3,399,000 357,965,213 351,587,748 0.31%
CITIZENS FIN GRP 2.638% 09/30/32 144A usb 1,532,000 142,801,891 167,054,717 0.15%
SVB FINANCIAL GR 3.125% 06/05/30 usb 5,219,000 575,833,819 607,918,158 0.54%
EQUIFAX INC 2.600% 12/01/24 usb 3,492,000 379,200,889 386,573,094 0.34%
EQUIFAX INC 2.600% 12/15/25 usb 1,898,000 205,372,120 211,904,783 0.19%
EQUIFAX INC 3.100% 05/15/30 usb 1,731,000 186,671,754 199,114,077 0.18%
GLOBAL PAY INC 2.900% 05/15/30 usb 1,774,000 188,461,818 199,594,938 0.18%
GLOBAL PAY INC 3.200% 08/15/29 usb 664,000 70,037,537 75,942,681 0.07%
PAYPAL HOLDING 2.300% 06/01/30 usb 1,066,000 114,495,060 118,049,136 0.10%
PAYPAL HOLDING 2.650% 10/01/26 usb 3,502,000 378,089,839 397,638,676 0.35%
TOTAL SYSTEM SVC 4.800% 04/01/26 usb 4,761,000 548,440,329 583,727,746 0.52%
COSTAR GROUP INC 2.800% 07/15/30 144A usb 2,727,000 294,287,220 293,017,737 0.26%
BOOZ ALLEN & HAM 3.875% 09/01/28 144A usb 2,533,000 275,261,718 269,855,522 0.24%
LEIDOS INC 2.300% 02/15/31 144A usb 1,666,000 175,171,175 175,459,022 0.16%
LEIDOS INC 2.950% 05/15/23 144A usb 322,000 34,204,111 35,060,294 0.03%
LEIDOS INC 3.625% 05/15/25 144A usb 1,248,000 135,069,515 144,226,690 0.13%
LEIDOS INC 4.375% 05/15/30 144A usb 1,763,000 198,655,461 218,264,944 0.19%
GARTNER GROUP 3.750% 10/01/30 144A usb 470,000 49,657,850 51,194,519 0.05%
VERISK ANALYTIC 4.00% 06/15/25 usb 546,000 61,988,558 63,920,457 0.06%
VERISK ANALYTIC 5.50% 06/15/45 usb 1,733,000 197,314,302 254,302,302 0.23%
VERISK ANALYTICS 3.625% 05/15/50 usb 196,000 20,647,918 23,629,257 0.02%
BEMIS CO INC 2.630% 06/19/30 usb 2,966,000 319,406,847 332,032,673 0.30%
GRAPHIC PACKAGE 4.750% 04/15/21 usb 2,066,000 228,838,165 213,565,468 0.19%
BROADRIDGE FINAN 2.900% 12/01/29 usb 2,400,000 263,174,956 271,840,533 0.24%
MSCI INC 3.875% 02/15/31 144A usb 3,237,000 347,718,540 353,838,554 0.31%
AVANTOR FUNDING 4.625% 07/15/28 144A usb 1,804,000 194,447,606 197,196,401 0.18%
DAVITA INC 3.750% 02/15/31 144A usb 2,587,000 273,085,604 271,698,194 0.24%
DAVITA INC 4.625% 06/01/30 144A usb 2,016,000 216,911,520 221,020,701 0.20%
BANK OF AMER CRP FXtoFL 04/23/27 MTN usb 4,895,000 548,240,000 570,912,400 0.51%
BANK OF AMER CRP FXtoFL 04/24/28 usb 4,786,000 543,295,103 562,867,097 0.50%
BANK OF AMER CRP FXtoFL 04/29/31 usb 2,654,000 287,395,114 293,918,945 0.26%
CITIGROUP INC 4.450% 09/29/27 usb 1,981,000 227,487,746 241,924,103 0.22%
CITIGROUP INC FXtoFL 01/10/28 usb 950,000 108,292,648 112,471,588 0.10%
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CITIGROUP INC FXtoFL 11/05/30 usb 952,000 103,777,520 108,331,943  0.10%
GOLDMAN SACHS G 4.250% 10/21/25 usb 1,823,000 207,433,322 215,988,358  0.19%
GOLDMAN SACHS GP 3.500% 04/01/25 usb 2,863,000 313,329,444 328,654,590  0.29%%
JPMORGAN CHASE FXtoFL 01/29/27 usb 4,222,000 466,433,899 501,237,499  0.45%
JPMORGAN CHASE FXtoFL 04/22/26 usb 3,042,000 326,756,430 331,972,725  0.30%
JPMORGAN CHASE FXtoFL 05/13/31 usb 5,153,000 548,364,179 584,130,329  0.52%
MORGAN STANLEY 3.950% 04/23/27 usb 2,488,000 274,019,661 297,236,359  0.26%
MORGAN STANLEY FXtoFL 02/13/32 MTN usb 2,456,000 259,138,826 255,618,056  0.23%
MORGAN STANLEY FXtoFL 04/28/26 usb 3,026,000 325,980,684 330,263,202 0.29%
GEN ELEC CAP CR 6.75% 03/15/32 usb 1,183,000 162,695,720 171,464,237 0.15%
USAA CAP CORP 2.125% 05/01/30 usb 150,000 16,039,555 16,304,373  0.01%
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%
e BOOKING HLDS INC 4.100% 04/13/25 usb 4,768,000 528,573,089 558,825,387 0.50%
BOOKING HLDS INC 4.500% 04/13/27 usb 1,439,000 156,169,588 176,942,923  0.16%
BOOKING HLDS INC 4.625% 04/13/30 usb 1,004,000 109,008,905 128,950,216  0.11%
- AMEREN CORP 3.500% 01/15/31 usb 3,174,000 343,391,188 378,721,152 0.34%
BLACK HILLS CORP 2.500% 06/15/30 usb 4,096,075 440,597,812 445,073,563  0.40%
CMS ENERGY FXtoVA 06/01/50 usb 2,328,000 251,499,289 271,186,056  0.24%
DOMINION ENERGY 3.375% 04/01/30 C usb 1,614,000 172,597,135 190,039,491 0.17%
IPALCO ENTPRS IN 4.250% 05/01/30 144A usb 4,325,000 472,725,490 517,472,009  0.46%
NEXTERA ENERGY 2.750% 05/01/25 usb 1,073,000 114,793,364 119,967,697 0.11%
- AEP TRANSMISSION 3.650% 04/01/50 M usb 674,000 73,560,084 84,766,031 0.08%
- BROADCOM INC 3.150% 11/15/25 usb 2,599,000 276,706,136 293,334,679  0.26%
BROADCOM INC 4.150% 11/15/30 usb 2,142,000 228,099,541 256,556,810  0.23%
BROADCOM INC 4.300% 11/15/32 usb 1,714,000 182,494,419 210,278,553  0.19%
BROADCOM INC 4.700% 04/15/25 usb 1,464,000 160,871,704 173,280,651 0.15%
MICROCHIP TECH 2.670% 09/01/23 144A usb 2,664,000 287,093,786 287,844,434  0.26%
MICROCHIP TECH 3.922% 06/01/21 usb 3,910,000 425,525,624 409,461,495  0.36%
MICROCHIP TECH 4.250% 09/01/25 144A usb 2,087,000 224,550,765 228,030,688  0.20%
QORVO INC 3.375% 04/01/31 144A usb 2,650,000 279,514,539 282,833,225  0.25%
EDA CADENCE DESIGN SYS 4.375% 10/15/24 usb 5,126,000 568,790,482 595,035,105  0.53%
KEYSIGHT TECHNOL 3.000% 10/30/29 usb 2,461,000 263,802,919 280,851,867 0.25%
TRIMBLE INC 4.900% 06/15/28 usb 4,800,000 527,774,112 593,550,880  0.53%
TRIMBLE NAVIG 4.75% 12/01/24 usb 4,725,000 545,878,114 558,051,741 0.50%
- RAYMOND JAMES 4.950% 07/15/46 usb 2,197,000 253,736,206 311,865,288  0.28%
- QUICKEN LOANS 3.625% 03/01/29 144A usb 1,990,000 211,407,650 209,951,934  0.19%
QUICKEN LOANS 3.875% 03/01/31 144A usb 2,909,000 308,971,253 312,353,293  0.28%
INTERCONTINENT 1.850% 09/15/32 usb 1,004,000 106,037,239 104,570,170  0.09%
INTERCONTINENT 2.100% 06/15/30 usb 1,883,000 206,279,401 203,397,925  0.18%
- ARAMARK SERV INC 6.375% 05/01/25 144A usb 3,528,000 381,132,599 389,745,745  0.35%
- JBS USA LUX/FIN 6.750% 02/15/28 144A usb 1,491,000 175,905,118 173,145,176  0.15%
JBS USA/FOOD/FIN 5.500% 01/15/30 144A usb 2,407,000 278,293,982 285,851,935  0.25%
JBS USA/FOOD/FIN 6.500% 04/15/29 144A usb 1,964,000 233,093,468 236,555,192 0.21%
- SYSCO CORP 5.950% 04/01/30 usb 2,030,000 227,666,974 275,809,407 0.25%
SYSCO CORP 6.600% 04/01/40 usb 729,000 80,189,679 110,364,741 0.10%
SYSCO CORP 6.600% 04/01/50 usb 694,000 74,837,603 110,530,421 0.10%
SERVICE CORP 3.375% 08/15/30 usb 969,000 102,806,055 104,254,774  0.09%
- EAST OHIO GAS CO 2.000% 06/15/30 144A usb 277,000 29,990,434 29,703,239  0.03%
CHOICE HOTELS 3.700% 01/15/31 usb 571,000 60,960,322 65,402,047 0.06%
CHOICE HOTELS 3.700% 12/01/29 usb 2,110,000 228,187,385 238,277,726  0.21%
MARRIOTT INTL 5.750% 05/01/25 EE usb 2,487,000 272,694,483 300,517,044  0.27%
NRG ENERGY INC 3.375% 02/15/29 144A usb 2,112,000 220,839,811 223,651,962 0.20%
NRG ENERGY INC 3.625% 02/15/31 144A usb 2,384,000 248,885,694 253,686,304  0.23%
NRG ENERGY INC 6.625% 01/15/27 usb 3,200,000 371,421,711 349,381,080  0.31%
NRG ENERGY INC 7.250% 05/15/26 usb 5,837,000 684,272,557 636,690,285  0.57%
SENSATA TECHNOLO 3.750% 02/15/31 144A usb 2,499,000 265,240,078 267,769,745  0.24%
BROWN & BROWN 2.375% 03/15/31 usb 249,000 26,046,010 26,966,026  0.02%
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BROWN & BROWN 4.500% 03/15/29 usb 1,385,000 156,703,411 169,498,323 0.15%
NETFLIX INC 3.625% 06/15/25 144A usb 5,039,000 543,714,943 558,029,622 0.50%
RAYMOND JAMES 4.650% 04/01/30 usb 331,000 36,122,949 41,983,047 0.04%
PRUDENTIAL FIN FXtoVA 10/01/50 usb 3,549,000 376,487,862 388,046,071 0.35%
FLOWSERVE CORP 3.50% 09/15/22 usb 2,464,000 256,608,396 264,055,847 0.23%
WABTEC 3.450% 11/15/26 usb 1,474,000 154,999,148 167,233,737 0.15%
WABTEC 4.150% 03/15/24 usb 1,979,000 222,049,819 223,834,388 0.20%
WABTEC 4.700% 09/15/28 usb 4,476,000 511,887,934 548,973,086 0.49%
WESTINGHOUSE AIR 3.200% 06/15/25 usb 2,193,000 236,661,076 244,521,210 0.22%
BOSTON SCIENTIFC 4.000% 03/01/29 usb 1,108,000 125,057,292 134,909,311 0.12%
BAXTER INTL 3.950% 04/01/30 144A usb 907,000 102,126,825 112,043,919 0.10%
UPJOHN INC 1.650% 06/22/25 144A usb 415,000 44,418,546 44,362,890 0.04%
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- HMO CENTENE CORP 3.000% 10/15/30 usb 2,997,000 315,602,955 328,346,620 0.29%
CENTENE CORP 3.375% 02/15/30 W1 usb 1,649,000 180,985,995 179,385,823 0.16%
CENTENE CORP 4.250% 12/15/27 W1 usb 2,682,000 288,716,289 294,158,306 0.26%
CENTENE CORP 4.625% 12/15/29 Wl usb 4,030,000 437,991,648 462,472,055 0.41%
HUMANA INC 3.950% 08/15/49 usb 606,000 64,136,569 76,693,854 0.07%
MOLINA HEALTHCAR 4.375% 06/15/28 144A usb 5,093,000 550,309,575 553,958,518 0.49%
- HCA INC 5.375% 02/01/25 usb 1,039,000 124,200,215 120,789,380 0.11%
AVERY DENNISON 2.650% 04/30/30 usb 2,501,000 267,500,614 277,181,175 0.25%
- CONTINENTAL RESO 5.750% 01/15/31 144A usb 2,437,000 258,379,839 279,751,685 0.25%
ABS ARBYS 2020-1A A2 3.237% 07/30/50 usb 2,694,248 288,288,510 286,165,457 0.25%
BELL 2018-1A A2l 4.318% 11/25/48 usb 1,021,160 107,128,351 107,462,032 0.10%
BELL 2018-1A A211 4.940% 11/25/48 usb 884,940 101,623,662 101,134,718 0.09%
DIN 2019-1A A2l 4.194% 06/07/49 usb 2,041,883 223,681,534 209,088,645 0.19%
DNKN 2019-1A A23 4.352% 05/20/49 usb 746,550 83,188,065 83,666,067 0.07%
DNKN 2019-1A A2l 3.787% 05/20/49 usb 934,175 104,095,120 99,401,874 0.09%
DNKN 2019-1A A211 4.021% 05/20/49 usb 377,225 42,034,180 41,229,528 0.04%
DPABS 2017-1A A23 4.118% 07/25/47 usb 647,960 73,449,724 71,917,299 0.06%
DPABS 2017-1A A211 3.082% 07/25/47 usb 391,880 42,276,439 40,874,402 0.04%
DPABS 2018-1A A2l 4.116% 07/25/48 usb 1,842,588 202,962,793 200,550,746 0.18%
DPABS 2018-1A A211 4.328% 07/25/48 usb 995,095 113,316,576 112,050,295 0.10%
DPABS 2019-1A A2 3.668% 10/25/49 usb 3,560,040 388,239,142 391,700,370 0.35%
JACK 2019-1A A23 4.970% 08/25/49 usb 3,979,925 428,797,119 443,790,218 0.39%
JACK 2019-1A A2l 3.982% 08/25/49 usb 2,012,790 216,857,994 214,014,271 0.19%
JACK 2019-1A A211 4.476% 08/25/49 usb 4,029,550 434,143,717 439,531,643 0.39%
NZES 2020-PLS1 A 3.844% 12/25/25 usb 710,000 73,896,616 73,303,767 0.07%
OAKIG 2020-1A A1 1.850% 10/20/50 usb 1,317,083 136,055,919 137,479,824 0.12%
OAKIG 2020-1A A5 3.390% 10/20/50 usb 1,844,000 190,416,919 193,610,024 0.17%
PLNT 2018-1A A2l 4.262% 09/05/48 usb 995,095 105,048,740 102,960,910 0.09%
PLNT 2019-1A A2 3.858% 12/05/49 usb 1,696,860 184,429,813 165,876,109 0.15%
PRPM 2019-3A Al 07/25/24 usb 681,568 73,395,014 70,621,397 0.06%
PRPM 2019-4A Al 11/25/24 usb 1,130,298 121,716,413 117,300,873 0.10%
PRPM 2020-4 Al 10/25/25 usb 1,241,782 131,049,267 128,889,372 0.11%
VCAT 2020-NPL1 A1 08/25/50 usb 755,574 80,048,182 79,042,859 0.07%
VDC 2020-1A A2 1.645% 09/15/45 usb 2,540,000 267,660,170 264,800,474 0.24%
VDC 2020-2A A2 1.992% 09/15/45 usb 1,109,000 116,761,065 115,746,168 0.10%
WEN 2018-1A A2l 3.573% 03/15/48 usb 633,410 69,876,770 67,494,986 0.06%
WEN 2018-1A A211 3.884% 03/15/48 usb 178,480 19,374,693 19,575,917 0.02%
WEN 2019-1A A2l 3.783% 06/15/49 usb 1,376,090 152,681,840 151,356,986 0.13%
WEN 2019-1A A211 4.080% 06/15/49 usb 841,480 94,775,616 94,237,915 0.08%
WSTOP 2020-1A A2 2.841% 12/05/50 usb 1,580,000 167,045,918 167,509,999 0.15%
GEORGIA-PACIFIC 3.16% 11/15/21 144A usb 1,537,000 174,782,502 161,700,566 0.14%
CIGNA CORP 2.400% 03/15/30 usb 956,000 102,409,062 105,323,362 0.09%
CIGNA CORP 3.200% 03/15/40 usb 435,000 46,604,483 49,388,361 0.04%
CIGNA CORP 3.400% 03/15/50 usb 656,000 70,252,636 76,356,140 0.07%
CIGNA CORP 3.400% 09/17/21 usb 386,000 42,805,471 40,714,980 0.04%
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CVS HEALTH CORP 2.700% 08/21/40 usb 887,000 94,777,272 92,922,044 0.08%
CVS HEALTH CORP 4.125% 04/01/40 usb 613,000 66,003,426 76,130,624 0.07%
CVS HEALTH CORP 4.250% 04/01/50 usb 303,000 33,165,351 39,202,023 0.03%
CVS HEALTH CORP 4.300% 03/25/28 usb 1,404,000 155,796,634 172,597,926 0.15%
CHENIERE CORP CH 3.700% 11/15/29 WI usb 2,540,000 276,756,119 292,475,428 0.26%
CHENIERE ENERGY 4.625% 10/15/28 144A usb 4,773,000 504,956,314 518,043,790 0.46%
ENERGY TRANSFER 4.950% 06/15/28 10Y usb 273,000 29,936,572 32,507,429 0.03%
ENERGY TRANSFER 5.500% 06/01/27 usb 147,000 16,678,606 17,887,099 0.02%
ENERGY TRANSFER 5.875% 01/15/24 usb 591,000 69,780,179 68,633,731 0.06%
HESS MIDSTREAM P 5.125% 06/15/28 144A usb 3,519,000 386,531,833 380,122,666 0.34%
KINDER MORGAN 4.300% 03/01/28 usb 595,000 65,692,778 72,131,463 0.06%
NGPL PIPECO LLC 4.375% 08/15/22 144A usb 4,251,000 456,141,179 457,503,183 0.41%
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2020 12 31

%
ONEOK INC 5.850% 01/15/26 usD 641,000 68,503,676 79,398,715 0.07%
ONEOK INC 6.350% 01/15/31 usD 1,371,000 146,127,058 181,828,898 0.16%
ONEOK INC 7.150% 01/15/51 usD 358,000 38,139,121 51,195,295 0.05%
TRANSCONT GAS PL 3.250% 05/15/30 usD 1,983,000 209,873,099 229,881,596 0.20%
TRANSCONT GAS PL 3.950% 05/15/50 usD 1,238,000 130,541,961 145,220,915 0.13%
REXFORD INDUS RE 2.125% 12/01/30 usD 2,380,000 248,434,223 246,473,538 0.22%
GLP CAP/FIN 11 5.375% 04/15/26 usD 1,361,000 160,086,682 161,529,977 0.14%
JONES LANG LASA 4.400% 11/15/22 usD 3,263,000 333,953,868 357,166,761 0.31%
CROWN CASTLE INT 3.100% 11/15/29 usD 2,326,000 251,217,771 265,131,173 0.24%
CROWN CASTLE INT 3.650% 09/01/27 usD 1,080,000 119,379,276 126,068,885 0.11%
CROWN CASTLE INT 4.000% 11/15/49 usD 1,433,000 154,510,049 175,506,232 0.16%
CROWN CASTLE INT 4.300% 02/15/29 usD 1,306,000 145,436,506 160,251,961 0.14%
EQUINIX INC 1.800% 07/15/27 usD 2,595,000 281,025,793 276,209,976 0.25%
EQUINIX INC 2.900% 11/18/26 usD 964,000 104,969,669 108,994,703 0.10%
EQUINIX INC 3.200% 11/18/29 usD 2,170,000 236,365,885 246,412,209 0.22%
GLP CAP/FIN 11 3.350% 09/01/24 usD 391,000 41,471,440 42,504,102 0.04%
GLP CAP/FIN 11 4.000% 01/15/30 usD 2,634,000 279,422,578 295,915,408 0.25%
GLP CAP/FIN 11 4.000% 01/15/31 usD 616,000 65,318,238 69,519,661 0.06%
GLP CAP/FIN 11 5.250% 06/01/25 UsD 721,000 82,482,961 83,936,655 0.07%
GLP CAP/FIN 11 5.300% 01/15/29 usD 162,000 19,980,931 19,399,375 0.02%
LEXINGTON REALTY 2.700% 09/15/30 usD 4,597,000 491,168,682 495,097,475 0.44%
WP CAREY INC 2.400% 02/01/31 usD 1,838,000 192,742,619 197,510,869 0.18%
MPT OP PTNR/FINL 3.500% 03/15/31 usD 6,796,000 706,738,950 725,772,343 0.64%
MPT OP PTNR/FINL 4.625% 08/01/29 usD 659,000 72,784,827 72,833,125 0.06%
MPT OP PTNR/FINL 5.000% 10/15/27 usD 694,000 76,827,974 76,347,029 0.07%
ALEXANDRIA REAL 4.900% 12/15/30 usD 1,029,000 114,644,319 135,468,245 0.12%
AGREE LP 2.900% 10/01/30 usD 3,273,000 354,713,942 359,717,458 0.31%
REALTY INCOME 3.250% 01/15/31 usD 2,046,000 215,904,412 239,872,119 0.21%
UNITED RENTAL NA 3.875% 02/15/31 usD 742,000 78,451,660 80,509,042 0.07%
ROSS STORES INC 1.875% 04/15/31 usD 870,000 91,426,007 90,344,124 0.08%
AUTOZONE INC 1.650% 01/15/31 usD 1,091,000 115,342,406 111,925,142 0.10%
AUTOZONE INC 3.750% 04/18/29 usD 913,000 101,624,196 108,859,545 0.10%
O"REILLY AUTOMOT 3.600% 09/01/27 usD 50,000 5,475,744 5,886,137 0.01%
O"REILLY AUTOMOT 3.900% 06/01/29 usD 2,265,000 248,145,379 275,393,598 0.23%
O*REILLY AUTOMOT 4.350% 06/01/28 usD 385,000 43,998,799 47,340,770 0.04%
LOWE"S COS INC 4.500% 04/15/30 usD 1,206,000 134,456,454 155,108,795 0.14%
LOWE™S COS INC 5.000% 04/15/40 usD 855,000 96,420,475 119,831,717 0.11%
BEST BUY CO INC 1.950% 10/01/30 usD 2,936,000 309,129,003 305,239,814 0.26%
NORDSTROM INC 4.375% 04/01/30 usD 2,524,000 275,150,852 257,310,068 0.23%
HUNT INGALLS IND 3.844% 05/01/25 144A usD 1,033,000 113,756,688 118,626,448 0.11%
HUNT INGALLS IND 4.200% 05/01/30 144A usD 2,287,000 254,079,872 280,210,595 0.24%
VMWARE INC 4.500% 05/15/25 usD 1,322,000 142,679,467 156,363,500 0.14%
VMWARE INC 4.650% 05/15/27 usD 1,484,000 160,163,239 179,531,735 0.16%
RELIANCE ST & AL 4.50% 04/15/23 usD 1,134,000 119,240,068 126,356,416 0.11%
AT&T INC 1.650% 02/01/28 usD 1,437,000 150,912,798 151,571,268 0.13%
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AT&T INC 3.500% 09/15/53 144A usD 741,000 61,861,086 76,912,314 0.07%
AT&T INC 3.550% 09/15/55 144A usD 1,063,000 107,495,700 109,594,140 0.10%
CENTURYLINK INC 5.800% 03/15/22 T usD 844,000 95,024,737 91,005,563 0.08%
CENTURYLINK INC 6.450% 06/15/21 S usD 1,922,000 215,203,057 202,645,736 0.18%
LEVEL 3 FIN INC 3.875% 11/15/29 144A usD 3,720,000 413,007,510 427,408,096 0.37%
VERIZON COMM INC 3.000% 03/22/27 usD 839,000 90,055,506 96,236,966 0.09%
VERIZON COMM INC 4.862% 08/21/46 usD 784,000 89,999,641 109,568,821 0.10%
HASBRO INC 3.550% 11/19/26 usD 1,593,000 172,776,022 183,804,294 0.16%
HASBRO INC 3.900% 11/19/29 usD 4,291,000 465,226,049 502,661,567 0.44%
HASBRO INC 5.100% 05/15/44 usD 2,069,000 226,136,406 245,213,810 0.22%
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2020 12 31

%

XPO LOGISTICS 6.500% 06/15/22 144A usD 2,468,000 273,767,650 256,114,554 0.23%
ELANCO ANIMAL 4.272% 08/28/23 WI usD 1,907,000 213,827,995 215,469,540 0.19%
59,038,450,967 61,048,759,389 54.29%

66,806,742,542 69,002,433,717 61.37%

TSY INFL IX N/B 0.125% 10/15/25 usD 30,053,417 3,364,443,909 3,375,219,013 3.00%
US TREASURY N/B 0.375% 11/30/25 usD 20,453,000 2,133,784,235 2,114,803,703 1.88%
US TREASURY N/B 0.875% 11/15/30 usD 12,492,000 1,298,909,320 1,285,605,514 1.14%
US TREASURY N/B 1.125% 02/28/22 usD 22,759,600 2,383,518,234 2,377,718,954 2.11%
US TREASURY N/B 1.125% 05/15/40 usD 4,653,000 482,167,265 456,304,094 0.41%
US TREASURY N/B 1.250% 05/15/50 usD 33,424,300 3,359,020,762 3,131,415,188 2.79%
US TREASURY N/B 1.375% 08/15/50 usD 21,090,600 2,051,362,614 2,039,874,528 1.81%
US TREASURY N/B 1.375% 11/15/40 usD 3,283,000 337,069,897 335,246,202 0.30%
US TREASURY N/B 2.75% 08/15/42 UsD 16,818,300 2,007,098,802 2,153,278,115 1.92%

17,417,375,038 17,269,465,311 15.36%

17,417,375,038 17,269,465,311 15.36%

109,307,299,277  111,015,766,685 98.74%
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2021 8 31

231,854,480

136,208

231,718,272

211,530,908

1.0954

2021 8 31

1,222,615,279

3,350,354

1,219,264,925

926,807,274

1.3156

2021 8 31

1,044,088,335

0

1,044,088,335

1,035,978,459

1.0078
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2021 8 31

26 1,416,324,156,163
830 15,897,211,446,199
28 61,097,291,401
217 1,337,529,201,064

1,101 18,712,162,094,827
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35 36
2020 3 31 2021 3 31
32,932,013 36,734,502
28,548,165 25,670,526
996
11,487,393 16,804,456
4,674,225 5,814,654
331,543 317,567
11,674 7,412
480,129 724,591
2,815,351 2,419,487
81,281,494 88,493,198
1,278,455 1,119,327
1 1,006,793 1 915,815
1 270,768 1 202,902
894 609
3,524,781 3,991,834
3,299,065 2,878,179
221,784 1,109,723
3,931 3,931
9,482,127 11,153,554
261,361 261,360
5,299,196 5,299,196
1,302,402 1,324,203
2,508,004 3,676,823
111,162 591,970
14,285,364 16,264,717
95,566,859 104,757,915
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35 36

2020 3 31 2021 3 31
3,702,906 3,730,283
4,803,140 7,337,541
966 846
9,999 9,999
4,582,140 6,889,193
210,034 437,502
6,673,320 9,713,972
4,090,268 4,199,922
1,338,183 2,106,617
1,373,328 1,789,597
65,290 76,410
22,046,438 28,954,345
2,118,947 2,292,486
174,139 157,945
2,293,087 2,450,431
24,339,526 31,404,777
2,000,000 2,000,000
19,552,957 19,552,957
2,428,478 2,428,478
17,124,479 17,124,479
49,674,383 51,800,187
123,293 123,293
49,551,090 51,676,893
31,680,000 31,680,000
17,871,090 19,996,893
71,227,341 73,353,144
7 6
7 6
71,227,333 73,353,137
95,566,859 104,757,915
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35 36
2019 4 1 2020 4 1
2020 3 31 2021 3 31
84,426,075 89,905,293
16,912,305 17,640,234
1,208,954 1,103,477
68,156 781,735
102,615,492 109,430,741
34,980,736 37,003,102
340,791 424,598
375 400
25,132,268 30,794,092
10,586,542 11,302,420
14,545,725 19,491,671
698,723 543,135
990,002 938,891
44,209 46,358
738,330 680,272
71,386 71,361
22,790 23,936
113,286 116,962
62,142,897 69,704,220
10,817,861 10,586,117
174,795 163,394
9,087,800 9,030,562
1,555,264 1,392,160
40,436 8,168
8,906 7,757
320,037 50,081
651,265 912,570
1,479,503 1,499,753
505,189 524,845
882,526 1,078,185
44,352 44,004
1,843 777
1,373,328 1,789,597
65,290 76,410
233 208
3,625,424 3,793,883
104,627 68,534
1,620 548
197,094 152,830
20,119,543 20,594,276
20,353,050 19,132,244
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2019 4 1 2020 4 1
2020 3 31 2021 3 31
4,440 27,079
11,185 2,356
49,164 362
5,528
7,314
1,229,697
297,886
7,394 13,505
3,473 13,011
379,073 1,293,326
19,750
1 3
169,505
31,680
48,755
104 5
221,042 48,764
20,511,082 20,376,806
1,169,758
1,169,758
16,085 1,511
16,085 1,511
21,664,754 20,375,294
7,045,579 7,418,311
385,835 1,168,820
6,659,743 6,249,491
15,005,011 14,125,803
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35 2019 4 1 2020 3 31

2,000,000 | 2,428,478 (17,124,479 | 19,552,957 | 123,293 | 31,680,000 14,146,079 45,949,372 67,502,329

11,280,000 11,280,000 11,280,000

15,005,011 15,005,011 15,005,011

C D
3,725,011 3,725,011 3,725,011
2,000,000 | 2,428,478 (17,124,479 | 19,552,957 | 123,293 | 31,680,000 17,871,090 49,674,383 71,227,341
846,755 846,755 68,349,085
11,280,000
15,005,011
846,763 846,763 846,763
C D
846,763 846,763 2,878,247
7 7 71,227,333
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2,000,000 | 2,428,478 (17,124,479 | 19,552,957 | 123,293 | 31,680,000 17,871,090 49,674,383 71,227,341

12,000,000 12,000,000 12,000,000

14,125,803 14,125,803 14,125,803

C D
- - - - - - 2,125,803 2,125,803 2,125,803
2,000,000 | 2,428,478 (17,124,479 | 19,552,957 | 123,293 | 31,680,000 19,996,893 51,800,187 73,353,144
7 7 71,227,333
12,000,000
14,125,803
1 1 1
C D
1 1 2,125,804
6 6 73,353,137
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320,020 407,133
949,984 978,763
35 36
2019 4 1 2020 4 1
2020 3 31 2021 3 31
- 944
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35 2019 4 2020 3 31
24490 24,490
A 15,510 15,510
40,000 40,000
1
1
2019 6 20 11,280,000 282,000 | 2019 3 31 2019 6 21
2
1
2020 6 17 12,000,000 | 300,000 | 2020 3 31 2020 6 18
A
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36 2020 4 1 2021 3 31
24,490 24,490
A 15,510 15,510
40,000 40,000
1
2020 6 17 12,000,000 300,000 | 2020 3 31 2020 6 18
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2
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35 2020 3 31

1 32,932,013 32,932,013
2 28,548,165 28,548,165
3 11,487,393 11,487,393
4 4,674,225 4,674,225
5
2,988 2,988
77,644,787 77,644,787
1 4,582,140 4,582,140
4,582,140 4,582,140
36 2021 3 31
1 36,734,502 36,734,502
2 25,670,526 25,670,526
3 16,804,456 16,804,456
4 5,814,654 5,814,654
5
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85,026,130 85,026,130
1 6,889,193 6,889,193
6,889,193 6,889,193
1
1
2
3
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130/154




EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

2
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35 2020 3 31
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35 5,299,196 36 5,299,196

35 2020 3 31
2,988 3,000 11
2,988 3,000 11
2,988 3,000 11

259,369

36 2021 3 31
1,990 2,000
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1,990 2,000
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35 2019 4 1 2020 3 31
1,298,377 1,169,758
159,526 5,528 1
36 2020 4 1 2021 3 31

996 3
35 36
2019 4 1 2020 4 1
2020 3 31 2021 3 31
2,289,044 2,422,901
302,546 303,999
2,087 2,180
18,448 4,319
187,749 245,143
1,567
1,476 1,567
2,422,901 2,479,619
35 36
2020 3 31 2021 3 31
2,422,901 2,479,619
2,422,901 2,479,619
130,155 84,264
173,798 102,868
2,118,947 2,292,486
2,118,947 2,292,486

2,118,947 2,292,486
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35 36
2019 4 1 2020 4 1
2020 3 31 2021 3 31
302,546 303,999
2,087 2,180
38,861 41,571
69,519 69,362
11,303 7,720
401,711 409,394
48,755
35 36
2020 3 31 2021 3 31
0.09 0.09
1.00 4.42 1.00 3.76

103,477 100,806
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(2020 3 31 ) (2021 3 31 )
221,053 260,377
10,778 10,711
420,513 547,974
78,439 92,748
10,410 8,535
47,781
331,395 1,410,516
14,116 18,079
50,942 25,808
82,684 51,986
323,132 301,965
648,821 701,959
53,321 48,362
7,360 7,360
166,740 166,740
28,976 28,976
11,532 5,283
3 2
2,508,004 3,676,823
2,508,004 3,676,823
2,508,004 3,676,823

100 5
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AMOne 2016 7 13 DIAM
DIAM MHAM
8 4
2016 10 1
DIAM MHAM TB
2016 10 1
MHAM TB
MHAM TB
DIAM MHAM
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3
DIAM MHAM
* 1 0.0154
*
3 DIAM MHAM MHFG
MHAM 103 8,408 DIAM 490
15,510
MHFG 50.00
MHFG 20.00
MHFG 70.00
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3 MHAM MHFG
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DIAM
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10
21 25 9 13
10
13 3
11
MHAM 144,212,500
144,212,500
76,224,837
20
40,451,657
11,605,537
11,792,364
9,256,209
4,539,592
53,030,000
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16.9
12
35 36
2020 3 31 2021 3 31
94,605,736 84,609,003
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8,278,713 5,570,814
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3,811,241 3,811,241
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