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'6)) (2021 11 30 )
/ (@) (@)
184,741,257 28.24
6,001,409 0.91
421,995,337 64.51
4,657,965 0.71
3,837,477 0.58
3,696,626 0.56
3,095,677 0.47
2,671,504 0.40
1,973,564 0.30
1,495,345 0.22
443,423,495 67.78
( ) 19,963,339 3.05
( ) 654,129,500 100.00

)
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0 (2021 11 30 )
/
() ) @) ) () )
@)

1 4.375(2039/11/15| 208,000| 15,611.82| 32,472,587| 15,879.80| 33,029,988| 5.04
2 3.000(2044/11/15| 235,000 13,281.31| 31,211,087| 13,598.62| 31,956,769| 4.88
3 3.875| 2040/8/15| 175,000 14,771.87| 25,850,788| 15,011.86| 26,270,757| 4.01
4 4_.375| 2040/5/15| 145,000| 15,682.48| 22,739,600 15,937.57| 23,109,485| 3.53
5 3.750| 2041/8/15| 125,000| 14,609.66| 18,262,083| 14,851.42| 18,564,285| 2.83
6 0.500(2023/11/30| 150,000 11,369.44| 17,054,167| 11,373.88| 17,060,833| 2.60
7 2.000| 2051/8/15| 96,300| 11,386.77| 10,965,466| 11,673.86| 11,241,934| 1.71
8 DELTA AIR LINES| 7.375| 2026/1/15| 57,000 13,395.17| 7,635,252| 13,114.98| 7,475,543| 1.14
9 1.250|2026/11/30| 62,000| 11,389.88| 7,061,730( 11,411.66| 7,075,231| 1.08
10 LAMAR MEDIA 4.000| 2030/2/15| 60,000| 11,618.76| 6,971,257| 11,377.00| 6,826,200| 1.04
11 2.000| 2025/8/15| 56,900| 11,806.74| 6,718,039| 11,788.97| 6,707,925| 1.02
12 ggngAN SACHS 6.750| 2037/10/1| 40,000| 16,033.55| 6,413,422| 16,069.93| 6,427,972| 0.98

SBA
13 COMMUNICATIONS 3.875| 2027/2/15| 55,000| 11,718.31| 6,445,071| 11,655.56| 6,410,561| 0.98
14 RANGE RESOURCES| 9.250| 2026/2/1| 50,000| 12,316.85| 6,158,427| 12,258.71| 6,129,359| 0.93
15 ﬁgg\g?igsz 3.000| 2029/2/15| 55,000( 11,290.39| 6,209,713| 11,066.29| 6,086,461| 0.93
16 SM ENERGY 6.750| 2026/9/15| 51,000| 11,661.42| 5,947,327| 11,487.35| 5,858,552| 0.89

ASBURY
17 AUTOMOTIVE 4.500| 2028/3/1| 51,000| 11,604.54| 5,918,316| 11,467.84| 5,848,601| 0.89

GROUP
18 TENET 4.875| 2026/1/1| 50,000| 11,696.92| 5,848,461| 11,604.54| 5,802,270| 0.88

HEALTHCARE ) ’ ’ ) ’ ’ ’ ) ’ ’ )
19 2.500| 2045/2/15| 46,000| 12,223.16| 5,622,656| 12,549.36| 5,772,707| 0.88
20 USA COM 6.875| 2027/9/1| 46,000( 11,913.99| 5,480,437| 11,694.07| 5,379,275| 0.82

PART/USA ) ’ ’ - ’ ’ » - , , B
21 WESTERN DIGITAL| 4.750| 2026/2/15| 41,000 12,498.84| 5,124,527|12,258.71| 5,026,074| 0.76
22 BALL 5.250| 2025/7/1| 40,000| 12,656.91| 5,062,765| 12,490.69| 4,996,278| 0.76
23 KB HOME 4.800|2029/11/15| 41,000| 12,317.30| 5,050,097| 12,116.50| 4,967,767| 0.75
24 US BANCORP 3.600| 2024/9/11| 40,000| 12,224.86| 4,889,946| 12,118.68| 4,847,472| 0.74
25 YUM! BRANDS 6.875|2037/11/15| 34,000| 14,539.69| 4,943,495| 14,164.36| 4,815,884| 0.73
26 ﬂﬁggss RETAIL 2.875| 2023/2/15| 41,000| 11,504.99| 4,717,046| 11,500.42| 4,715,176| 0.72
27 CENTENE 3.375| 2030/2/15| 41,000| 11,604.53| 4,757,861| 11,456.63| 4,697,222| 0.71
28 ADT SEC 4.125| 2023/6/15| 40,000| 11,860.52| 4,744,209| 11,718.31| 4,687,324| 0.71
29 JPMORGAN CHASE | 2.739|2030/10/15| 40,000( 11,628.19| 4,651,276| 11,627.78| 4,651,113| 0.71
30 COMCAST 4.200| 2034/8/15| 35,000| 13,224.11| 4,628,441| 13,226.95| 4,629,433| 0.70
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©)
( ) | ( ) ) )
( ) | ( ) ( ) ( )

30 (2012 24 ) 1,089 1,109 5,707 5,807
31 (2012 10 24 ) 1,030 1,048 5,739 5,839
32 (2013 24 ) 1,238 1,256 7,218 7,318
33 (2013 10 24 ) 1,123 1,139 6,838 6,938
34 (2014 24 ) 1,116 1,131 7,265 7,365
35 (2014 10 24 ) 1,147 1,162 7,693 7,793
36 (2015 24 ) 1,300 1,315 8,595 8,695
37 (2015 10 26 ) 1,232 1,247 8,470 8,570
38 (2016 25 ) 1,064 1,078 7,796 7,896
39 (2016 10 24 ) 981 994 7,426 7,526
40 (2017 24 ) 964 976 7,696 7,796
41 (2017 10 24 ) 950 962 7,982 8,082
42 (2018 24 ) 848 860 7,382 7,482
43 (2018 10 24 ) 853 865 7,509 7,609
44 (2019 24 ) 834 845 7,744 7,844
45 (2019 10 24 ) 801 812 7,803 7,903
46 (2020 24 ) 785 795 7,815 7,915
47 (2020 10 26 ) 755 764 7,754 7,854
48 (2021 26 ) 698 707 7,789 7,889
49 (2021 10 25 ) 654 662 8,214 8,314

2020 11 756 7,807

2020 12 739 7,796

2021 728 7,814

2021 718 7,744

2021 738 7,991

2021 704 7,845

2021 706 7,930

2021 719 8,092

2021 719 8,107

2021 720 8,163

2021 659 8,226

2021 10 657 8,260

2021 11 654 8,231
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)
30 100
31 100
32 100
33 100
34 100
35 100
36 100
37 100
38 100
39 100
40 100
41 100
42 100
43 100
44 100
45 100
46 100
47 100
48 100
49 100
)
30 10.97
31 2.31
32 27.51
33 3.88
34 7.71
35 7.27
36 13.02
37 0.29
38 6.78
39 3.46
40 4.98
41 5.02
42 6.26
43 3.08
44 4.46
45 2.05
46 1.44
47 0.50
48 1.74
49 6.74
) ( ) (
)
100
4)
) )

30 897 16,027
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31 261 11,692
32 1,583 9,497
33 2,424 9,760
34 1,117 11,757
35 131 4,632
36 9,114 6,933
37 2,152 7,947
38 350 9,300
39 103 4,534
40 365 7,229
41 78 6,343
42 226 4,281
43 38 1,336
44 111 6,067
45 13 4,987
46 — 2,289
47 26 3,111
48 18 7,667
49 191 10,247
)
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(€))
48 49
(2021 26 ) (2021 10 25 )
2,239,529 25,530,972
80,950 16,800
229,350,631 182,298,125
5,814,905 6,012,838
468,334,566 451,122,958
2,161 66,601
12,428,133
5,976,829 5,931,557
681,991 349,342
994,732 477,806
713,476,294 684,235,132
713,476,294 684,235,132
17,646
16,535,955
8,973,600 7,968,000
404,302 385,265
4,851,579 4,623,100
242,000 242,000
14,489,127 29,754,320
14,489,127 29,754,320
897,360,000 796,800,000
198,372,833 142,319,188
72,612,382 67,935,697
698,987,167 654,480,812
698,987,167 654,480,812
713,476,294 684,235,132
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O
48 49
2020 10 27 2021 27
2021 26 2021 10 25
13,678,466 13,598,402
17,357,015 1,390,595
21,775,198 35,387,362
491,274 477,806
18,587,923 50,854,165
170 131
404,302 385,265
4,851,579 4,623,100
468,793 447,821
5,724,844 5,456,317
12,863,079 45,397,848
12,863,079 45,397,848
12,863,079 45,397,848
692,822 3,668,333
218,752,512 198,372,833
17,222,115 22,649,105
17,222,115 22,649,105
39,093 356,975
39,093 356,975
8,973,600 7,968,000
198,372,833 142,319,188
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48 49
(2021 26 ) (2021 10 25 )
1. 973,850,000 |1. 897,360,000
180,000 1,910,000
76,670,000 102,470,000
2. 2.
89,736 79,680
3. 3.
198,372,833 142,319,188
)
48 49
2020 10 27 2021 27
2021 26 2021 10 25
1. 1.
40
2. 2.

(9,279,333 )

© )
(22,197,383 )
(72,306,649 )

(11,573,020 )

© )
(19,868,144 )
(64,330,677 )

103,783,365 ( 1,156.52 ) 95,771,841 ( 1,201.93
8,973,600 ( 100 )| ) 7,968,000 ( 100
)
)
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86,509 116,284
1,650,667 947,969
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)
48 (2021 26 )
) ) )

14,937,490 14,952,975 15,485
14,937,490 14,952,975 15,485
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13,222,630 13,156,029 66,601
13,222,630 13,156,029 66,601
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4

« )
(2021 10 25 )
~0.25%-23/09/30 150,000.00 149,378.90
~2.0%-25/08/15 56,900.00 59,049.30
~2.25%-25/11/15 14,100.00 14,770.85
~0.875%-26/09/30 62,000.00 61,011.87
~1.25%-28/09/30 15,100.00 14,859.34
~4.375%-39/11/15 208,000.00 285,423.11
~4.375%-40/05/15 145,000.00 199,873.43
-3.875%-40/08/15 175,000.00 227,219.72
~3.75%-41/08/15 125,000.00 160,517.57
-3.0%-44/11/15 235,000.00 274,334.95
~2.5%-45/02/15 46,000.00 49,421.25
~3.0%-45/05/15 4,000.00 4,684.06
~2.375%-51/05/15 96,300.00 102,499.31
1,332,400.00|  1,603,043.66
(182,298,125)
182,298,125
(182,298,125)
FANNIE MAE-2.625%-24/09/06 20,000.00 21,080.97
TENN VALLEY AUTHORITY
L B75%-24/00/15 30,000.00 31,793.09
50,000.00 52,874.06
(6,012,838)
6,012,838
(6,012,838)
ABBVIE INC-2.85%-23/05/14 37,000.00 38,115.24
ACTIVISION BLIZZARD-2.5%-
50/00/15 8,000.00 6,970.18
ADT SEC-4.125%-23/06/15 40,000.00 41,700.00
AETNA-2.8%-23/06/15 9,000.00 9,280.24
AGREE-2.6%-33/06/15 11,000.00 10,745.96
AIRCASTLE-4.125%-24/05/01 30,000.00 31,677.57
ALLY FINANCIAL-5.125%-
2470930 27,000.00 29,908.28
ALLY FINANCIAL-5.75%-
o8 /11/20 35,000.00 39,808.60
ALTRIA GROUP-4.8%-29/02/14 2,000.00 2,269.75
ALTRIA GROUP-3.4%-41/02/04 22,000.00 20,613.48
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AMERICAN TOWER-1.6%-26/04/15 6,000.00 5,960.70
AMERICAN TOWER-2.3%-31/09/15 25,000.00 24,305.75
AMGEN-2.2%-27/02/21 18,000.00 18,361.04
AMGEN-2..0%-32/01/15 19,000.00 18,076.37
ANHEUSER-BUSCH INBEV-4.375%-

28/04/15 6,000.00 6,959.32
ANHEUSER-BUSCH INBEV WOR

4 750-29/01/93 5,000.00 5,835.80
APPLE-3.35%-27/02/09 25,000.00 27,229.74
APPLE-2.4%-50/08/20 10,000.00 9,225.31
AT&T-3.0%-22/06/30 11,000.00 11,143.25
AT&T-1.294%-24/06/12 9,000.00 9,215.44
AT&T-4.35%-29/03/01 29,000.00 32,803.64
AT&T-4.75%-46/05/15 10,000.00 11,869.68
AT&T-3.55%-55/09/15 10,000.00 9,854.73
ATHENE HOLDING-3.5%-31/01/15 8,000.00 8,488.75
ATHENE HOLDING-3.95%-

£1/05/25 2,000.00 2,182.80
BALL-5.25%-25/07/01 40,000.00 44,500.00
BANK OF AVERICA-2.592%-

31/04/29 13,000.00 13,072.71
BANK OF AMERICA-2.676%-

41/06/19 4,000.00 3,835.80
BANK OF AMERICA-5.0%-

14/01/21 15,000.00 19,457.09
BAT CAPITAL-4.7%-27/04/02 12,000.00 13,323.52
BATH & BODY WORKS-6.694%-

07 J0L/15 6,000.00 6,909.48
BERKLEY (WR)-3.55%-52/03/30 7,000.00 7,421.32
BERKSHIRE HATHAWAY FIN

-2.85%-50/10/15 6,000.00 0,827.21
BOE ING-1.95%-24/02/01 10,000.00 10,186.37
BOE ING-1.433%-24/02/04 11,000.00 11,011.57
BP CAP MARKETS AMERICA

-2.772%-50/11/10 8,000.00 7,421.81
BROOKFIELD FIN 1 UK-2.34%-

29,/01/30 9,000.00 8,730.54
CANADIAN NATL RESOURCES

o 05%.95/07/15 11,000.00 11,143.30
CCO HLDGS-5.0%-28/02/01 35,000.00 36,433.25
CCO HLDGS-4.5%-32/05/01 14,000.00 14,176.76
CEDAR FAIR LP/CANADA'S W

“E 3754-24/06/01 15,000.00 15,126.75
CENTENE-3.375%-30/02/15 41,000.00 41,820.00
CENTENE-2.5%-31/03/01 10,000.00 9,614.15
CENTURYL INK-7 .5%-24/04/01 35,000.00 38,437.00
CHARLES SCHWAB-3.3%-27/04/01 10,000.00 10,770.32

52/107



EDINETOOOO
00000000 O00DbDO000DOoOdnoo(eEcssr9)
Ooooooooooooooooodad

CHARTER COMM OPT-5.375%-

38/04/01 9,000.00 10,751.29
CIGNA-4.9%-48/12/15 10,000.00 12,673.40
CITIGROUP-3. 106%-26/04/08 13,000.00 13,674.07
CITIGROUP-4.45%-27/09/29 15,000.00 16,741.42
CLEVELAND-CLIFFS-5.875%-

27/06/01 15,000.00 15,590.62
COCA-COLA-2.5%-51/03/15 18,000.00 16,915.22
COMCAST-3.95%-25/10/15 10,000.00 10,990.25
COMCAST-4. 2%-34/08/15 35,000.00 40,682.44
COMMERCIAL METALS-3.875%-

31/02/15 30,000.00 29,850.00
CONOCOPHILLIPS-4.95%-

26/03/15 7,000.00 7,953.29
CONOCOPHILLIPS COMPANY

~4.154-34/11/15 3-000.00 3,408.48
CROWDSTRIKE HOLDINGS-3. 0%~

20/02/15 55,000.00 54,581.30
CROWN CASTLE INTL-3.7%-

26/06/15 10,000.00 10,795.30
CROWN CASTLE INTL-2.5%-

31/07/15 5,000.00 4,918.02
CSC HOLDINGS-5.25%-24/06/01 25,000.00 26,406.25
CUMMINS-0.75%-25/09/01 8,000.00 7,868.65
CVS HEALTH-1.3%-27/08/21 12,000.00 11,585.29
CVS HEALTH-4.3%-28/03/25 4,000.00 4,519.58
D.R.HORTON-4.375%-22/09/15 25,000.00 25,597.26
DANA-5..625%-28/06/15 30,000.00 31,950.00
DELTA AIR LINES-7.375%-

26/01/15 57,000.00 67,111.30
DISH DBS-5.875%-24/11/15 14,000.00 14,962.50
DISH DBS-7.75%-26/07/01 10,000.00 11,212.50
DISH DBS-7.375%-28/07/01 14,000.00 14,822.50
DIVERSIFIED HEALTHCARE

4. 375%.31/03/01 16,000.00 15,580.00
DIVERSIFIED HEALTHCARE T

~4.75%-24/05/01 7000-00 722150
DIVERSIFIED HEALTHCARE T

0. 75% 95 /06/15 27,000.00 29,396.25
DOLLAR GENERAL-3.5%-30/04/03 8,000.00 8,675.85
DUKE ENERGY PROGRESS-2.8%-

29705/ 15 20,000.00 20,151.54
ENCOMPASS HEALTH-4.5%-

28702701 14,000.00 14,327.60
ENERGY TRANSFER PARTNERS

4 o-23/00/15 4,000.00 4,223.40
ENPRO INDUSTRIES-5. 75%-

o6/10/15 32,000.00 33,540.80
EQM MIDSTREAM PARTNERS L

& 5%_28/07/15 29,000.00 32,070.66
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EVERSOURCE ENERGY-0. 8%~
o5 108/ 15 3,000.00 2,924.91
EXELON GENERATION-3.25%-

25 /0601 7,000.00 7,394.74
EXTRA SPACE STORAGE-2.55%-

31/06/01 6,000.00 5,934.17
EXTRA SPACE STORAGE-2.35%-

39/03/15 4,000.00 3,860.87
EXXON MOBIL-2.709%-25/03/06 28,000.00 29,469.33
EXXON MOBIL-3.567%-45/03/06 18,000.00 19,742.90
FORD MOTOR-8.5%-23/04/21 40,000.00 43,750.00
FORD MOTOR-9.625%-30/04/22 8,000.00 11,340.00
FORD MOTOR-4.75%-43/01/15 12,000.00 12,735.00
FREEPORT-MCHORAN-4 . 25%~

20/03/01 10,000.00 10,556.30
FREEPORT-MCHORAN-5 . 4%-

2471114 24,000.00 28,920.00
GENESIS ENERGY-8.0%-27/01/15 21,000.00 20,868.75
GENESIS ENERGY-7.75%-

28/02/01 10,000.00 9,875.00
GENESIS ENERGY LP/FIN-6.25%-

2605/ 15 7,000.00 6,790.00
GILEAD SCIENCES-3.25%-

29709/01 9,000.00 9,184.13
GLAXOSMITHKL INE-2.. 8%~

23703718 30,000.00 31,013.56
GOLDMAN SACHS GROUP-6.75%-

37/10/01 40,000.00 56,371.82
GRAPHIC PACKAGING-4.875%-

o0 /11/15 22,000.00 22,632.50
HCA-5.375%-25/02/01 11,000.00 12,234.53
HCA-5. 25%-25/04/15 31,000.00 34,774.58
HCA-5.375%-26/09/01 4,000.00 4,550.00
HCA-3.5%-30/09/01 21,000.00 22,004.85
HEALTHCARE TRUST-3.1%-

20/02/15 5,000.00 5,150.59
HOME DEPOT-3.35%-50/04/15 10,000.00 10,854.35
HOME DEPOT-2.375%-51/03/15 8,000.00 7,260.73
HONEYWELL INTERNATIONAL

~1.35%-25/06/01 >-000.00 >,041.38
INTERCONT INENTALEXCHANGE

L4 o50-48/00/21 10,000.00 11,778.98
INTERNATIONAL PAPER-3.8%-

26/01/15 5,000.00 5,453.90
ISTAR-4.75%-24/10/01 28,000.00 29,400.00
ISTAR-5.5%-26/02/15 10,000.00 10,375.00
J8 POINDEXTER-7.125%-

560415 15,000.00 15,750.00
JOHNSON & JOHNSON-4.375%-

23/19/05 25,000.00 30,483.21
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JPMORGAN CHASE-2.739%-

30/10/15 40,000.00 40,883.15
KB HOME-4.8%-29/11/15 41,000.00 44,388.65
KIMCO REALTY-2.25%-31/12/01 3,000.00 2,897.47
KINDER MORGAN-4.3%-28/03/01 25,000.00 28,147.46
KINDER MORGAN-2.0%-31/02/15 4,000.00 3,789.69
KRAFT HEINZ FOODS-4.625%-

29/01/30 21,000.00 23,864.10
KRAFT HEINZ FOODS-6.875%-

39/01/26 13,000.00 18,878.21
KRAFT HEINZ FOODS-5.0%-

42/06/04 15,000.00 18,277.69
L BRANDS-6.75%-36/07/01 13,000.00 15,648.75
LAM RESEARCH-3.75%-26/03/15 5,000.00 5,481.63
LAM RESEARCH-4.0%-29/03/15 5,000.00 5,670.02
LAMAR MEDIA-4.875%-29/01/15 14,000.00 14,700.00
LAMAR MEDIA-4.0%-30/02/15 60,000.00 61,275.00
LOCKHEED MARTIN-3.1%-

23/01/15 10,000.00 10,276.15
LOWE"S COS-2.8%-41/09/15 2,000.00 1,942.72
LOWE"S COS-3.0%-50/10/15 6,000.00 5,839.45
LUMEN TECHNOLOGIES-7.6%-

39/09/15 13,000.00 14,235.00
MACY*"S RETAIL HLDGS-2.875%-

93/02/15 41,000.00 41,461.25
MACY*"S RETAIL HLDGS-4.5%-

34/12/15 8,000.00 7,720.00
MCDONALD*®S-3.3%-25/07/01 3,000.00 3,202.75
MERCK-2.45%-50/06/24 5,000.00 4,644.56
MERITAGE HOMES-5.125%-

97/06/06 25,000.00 27,625.00
MGM RESORTS INTL-7.75%-

99/03/15 18,000.00 18,468.00
MGM RESORTS INTL-4.625%-

26/09/01 30,000.00 31,200.00
MICRON TECHNOLOGY-2.497%-

93/04/24 10,000.00 10,252.10
MICRON TECHNOLOGY-2.703%-

39/04/15 6,000.00 5,954.58
MICROSOFT-3.5%-35/02/12 19,000.00 21,732.21
MORGAN STANLEY-4.35%-

96/09/08 35,000.00 38,809.84
MORGAN STANLEY-2.484%-

36/09/16 12,000.00 11,597.87
MPT OPER PARTNERSP/FINL

_5 251-26/08/01 35,000.00 36,089.55
MURPHY OIL-6.875%-24/08/15 24,000.00 24,480.00
NAVIENT-5.0%-27/03/15 12,000.00 12,090.00
NAVIENT-5.625%-33/08/01 21,000.00 19,635.00
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NAVIENT CORP-7.25%-23/09/25 19,000.00 20,615.00
NETFL IX-5.875%-25/02/15 15,000.00 17,006.25
NETFLIX-5.875%-28/11/15 20,000.00 24,218.10
NETFL IX-6.375%-29/05/15 10,000.00 12,537.50
NEWFIELD EXPLORATION-5.625%-

o701 9,000.00 9,910.80
NRG ENERGY-5.75%-28/01/15 36,000.00 38,205.00
OCCIDENTAL PETROLEUN-3. 2%~

e 08r1E 12,000.00 12,180.00
OCCIDENTAL PETROLEUN-6. 2%-

100015 14,000.00 16,625.00
OCCIDENTAL PETROLEUN-4. 15-

pRyne 10,000.00 9,500.00
OCCIDENTAL PETROLEUM COR

o o707y 1,000.00 1,251.64
OCCIDENTAL PETROLEUM COR

-6.125%-31/01/01 2,000.00 2,410.00
OCCIDENTAL PETROLEUM COR

peapetsilinbivgiie 15,000.00 19,987.50
OFFICE PPTY INCOME TRST

PPRRARI G, 8,000.00 7,799.41
OGLETHORPE POWER-4.55%-

2so5/01 15,000.00 16,986.92
ONEMAIN FINANCE-6.875%-

oy 10,000.00 11,134.50
ONEMAIN FINANCE-3.875%-

00/15 8,000.00 7,839.60
ONEMAIN FINANCE-5.375%-

11715 24,000.00 25,710.00
ONEMAIN FINANCE-4.0%-

0 00/15 20,000.00 19,459.80
ORACLE-2.4%-23/09/15 25,000.00 25,725.00
ORACLE-2.5%-25/04/01 5,000.00 5,181.69
PACCAR FINANCIAL-2. 65%-

06 2,000.00 2,060.48
PANTHER BF AGGREGATOR 2 4.000.00 4.190.00

-6.25%-26/05/15
PEPSICO-3.6%-24/03/01 30,000.00 31,786.15
PLAINS ALL AMERICAN PIPE

3 8%.30/00/15 5,000.00 5,259.87

POST-5.625%-28/01/15 20,000.00 20,925.00

PROLOGIS-2.125%-27/04/15 4,000.00 4,095.48

PULTE GROUP-6.0%-35/02/15 7,000.00 8,986.25

QVC-5.45%-34/08/15 36,000.00 37,597.32

RANGE RESOURCES-9.25%-

26/02/01 50,000.00 54,130.50

RIO TINTO FIN USA-7.125%-

28/07/15 10,000.00 13,219.40

S&P GLOBAL-1.25%-30/08/15 22,000.00 20,469.98
- 0h—

SBA COMMUNICAT IONS-3.875% 55.000.00 56.650.00

27/02/15
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SENSATA TECHNOLOGIES BV
o 30.,000.00 32.862.00
SERVICEMASTER COMPANY-7.45%-

et 22.000.00 26.,510.00
SKYWORKS SOLUTIONS-1. 8%~

e I0nr01 2.000.00 1,996.82
SM ENERGY-6. 75%-26/09/15 51,000.00 52,275.00
SOUTHWESTERN ENERGY-8.375%-

/0012 33,000.00 36, 960.00
SPRINGLEAF FINANCE-7.125%-

01 10,000.00 11,375.00
SPRINT-7.625%-25/02/15 26.,000.00 30, 225.00
SPRINT-7.625%-26/03/01 10,000.00 12.010.50
SPRINT CAPITAL-8.75%-

03/ 1E 7.,000.00 10,397.27
STERIS-3.75%-51/03/15 16,000.00 17.,065.57
SUNOCO FINANCE-5.875%-

gl 28.000.00 29.435.00
TARGA RESOURCES PARTNERS

lysep 36, 000.00 38,070.00
TAYLOR MORRISON COMM=5.75%-

ol 18,000.00 19.710.00
TECK RESOURCES-6.125%-

10701 23,000.00 29.481.34
TENET HEALTHCARE-4. 875~

Pe01/01 50.000.00 51,406.00
TENNECO-5. 0%-26/07/15 15,000.00 14,700.00
TIX COS-1.6%-31/05/15 6.,000.00 5.700.28
TOYOTA MOTOR-3.419%-23/07/20 26.,000.00 27.282.41
TRANSD 1GH-6 . 375%-26/06/15 10, 000.00 10,337.50
TRANSDIGH-7 . 5%-27/03/15 8,000.00 8.399.68
UNITED TECHNOLOGIES-3.95%-

s 10016 4.000.00 4.368.19
UNITEDHEALTH GROUP-3. 5%~

20708/ 15 3,000.00 3,288.27
US BANCORP-3.6%-24/09/11 40,000.00 42,980.98
USA COM PART/USA-6. 875~

o 100701 46,000.00 48,171.20
VERIZON COMMUNICATIONS

_3.875%-29/02/08 5,000.00 5,548.63
VERIZON COMMUNICATIONS

-2.55%-31/03/21 7,000.00 7,013.01
VERIZON COMMUNICATIONS

JSpeviheitipis 10,000.00 9,335.09
VERIZON COMMUNICATIONS=4. 0%-

1032 10, 000.00 11,196.72
VERIZON COMMUNICATIONS

_3.55%-51/03/22 4,000.00 4,192.90
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