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Bloomberg® Bloomberg Finance
L.P. Bloomberg Index Services Limited
BISL
FTSE Fixed Income LLC FTSE
Fixed Income LLC FTSE Fixed Income
LLC
ICE® ICE Data Indices, LLC BofA®
BofA
BofA

ICE BofA ICE BofA index

ICE BofA

This Japanese translation of the disclaimer is for informational purposes

only, and the English language disclaimer, which is available upon request,

controls with respect to ICE Data Indices, LLC and the ICE BofA Indices.
J.P.

J.P.

Copyright © 2022 J.P. Morgan Chase & Co.
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2024 30

) )
18,447,668,775 99.67
60,458,615 0.33
18,508,127,390 100.00

2024 30

) )

17,857,259,029 96.48

2024 30

) D)
5,030,745,664 100.05
2,543,516 0.05
5,028,202,148 100.00
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2024 30

) )
498,149,651 1.33
24,243,307 0.06
522,392,958 1.40
9,952,969 0.03
4,092,031 0.01
14,045,000 0.04
9,898,702,476 26.43
2,790,203,760 7.45
941,144,652 2.51
941,017,120 2.51
934,747,065 2.50
215,227,962 0.57
163,709,910 0.44
152,294,913 0.41
151,068,095 0.40
149,508,534 0.40
141,480,967 0.38
139,056,711 0.37
126,677,911 0.34
109,981,528 0.29
93,714,958 0.25
91,095,331 0.24
89,738,511 0.24
87,884,492 0.23
87,719,442 0.23
87,624,612 0.23
77,657,995 0.21
74,920,773 0.20
69,148,118 0.18
68,446,656 0.18
65,051,690 0.17
62,847,501 0.17
61,001,619 0.16
60,349,925 0.16
55,412,542 0.15
54,512,168 0.15
54,121,997 0.14
48,535,852 0.13
43,833,270 0.12
42,675,022 0.11
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40,663,243 0.11
39,696,413 0.11
37,066,744 0.10
35,231,925 0.09
32,001,683 0.09
31,819,626 0.08
29,901,200 0.08
28,089,289 0.08
27,656,800 0.07
18,662,085 0.05
17,899,090 0.05
17,041,555 0.05
15,854,695 0.04
15,724,375 0.04
14,590,975 0.04
11,954,975 0.03
9,958,620 0.03
9,595,722 0.03
9,138,393 0.02
18,673,661,486 49.87
1,014,428,511 2.71
229,471,764 0.61
60,906,645 0.16
53,223,195 0.14
49,175,723 0.13
46,338,780 0.12
38,624,698 0.10
31,627,933 0.08
26,679,400 0.07
25,913,987 0.07
23,129,208 0.06
15,921,629 0.04
7,345,052 0.02
1,622,786,525 4.33
9,989,934,980 26.68
593,070,068 1.58
316,592,617 0.85
293,744,204 0.78
248,667,393 0.66
246,789,223 0.66
170,202,749 0.45
141,211,994 0.38
137,103,417 0.37
135,115,045 0.36
119,040,840 0.32
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100,594,269 0.27
90,348,358 0.24
86,990,396 0.23
85,198,228 0.23
83,933,630 0.22
77,558,131 0.21
60,642,496 0.16
58,266,941 0.16
35,715,948 0.10
35,616,514 0.10
34,943,961 0.09
30,020,805 0.08
29,995,320 0.08
28,887,600 0.08
28,757,570 0.08
28,516,550 0.08
25,991,600 0.07
23,168,000 0.06
20,855,544 0.06
18,375,120 0.05
17,992,486 0.05

6,756,310 0.02
6,215,106 0.02
5,792,000 0.02
5,479,522 0.01
13,418,084,935 35.83
3,195,550,092 8.53
37,446,520,996 100.00
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2024 30
) )
850,030,928 2.26
2024 30
C o) () () () S
4,072,063,390|4.5597 | 18,567,755,681 [4.5303 | 18,447,668,775| 99.67
2024 30
C o) () () () ()
1,110,466,341(4.5623| 5,066,370,886|4.5303| 5,030,745,664 [100.05
2024 30
)
99.67
2024 30
)
100.05
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2024 30
) ) )
) )
)
GERMANY GOVT 2.2% 15,751.03 15,975.97| 2.200
17,465,000 .45
02/15/34 RGS 2,750,918,488(2,790,203,761|2034/02/15
USTB 2.50% 10,463.97 10,965.12| 2.500
8,976,000 .63
02/15/45 939,246,126 984,229,602|2045/02/15
UK GILT .875% 14,515.65 14,689.62| 0.875
6,406,000 .51
07/31/33 RGS 929,873,166 941,017,121|2033/07/31
USTN .75% 13,581.08 13,748.62| 0.750
4,597,000 .69
03/31/26 624,322,321 632,023,840|2026/03/31
USTN 3.125% 13,780.18 14,089.62| 3.125
4,384,000 .65
08/31/29 604,123,161 617,688,905|2029/08/31
99.72 99.66| 0.005
455 2 569,400,000 .52
567,822,042| 567,452,652)|2025/12/01
USTB 4.125% 13,681.86 14,355.47| 4.125
3,479,000 .33
08/15/53 475,991,992 499,426,870|2053/08/15
USTB 4.75% 15,204.00 15,726.00| 4.750
2,918,000 .23
2/15/37 443,652,720| 458,884,796|2037/02/15
92.70 93.42] 1.800
82 30 400,000,000 .00
370,816,000 373,692,000|2054/03/20
CANADA GOVT 1.5% 9,520.62 9,725.65| 1.500
10 3,830,000 299
06/01/31 364,640,076 372,492,319|2031/06/01
CANADA GOVT 2% 8,060.80 8,317.45( 2.000
11 4,470,000 .99
12/01/51 360,317,967 371,790,219|2051/12/01
USTN 4.625% 14,536.47 14,694.88| 4.625
12 2,500,000 .98
10/15/26 363,411,800 367,372,080|2026/10/15
USTN 0.75% 13,408.04 13,603.82| 0.750
13 2,570,000 .93
08/31/26 344,586,771 349,618,050|2026/08/31
14,356.05 14,662.59| 4.000
14 |USTN 4% 10/31/29 2,304,000 .90
330,763,419| 337,826,138|2029/10/31
14,349.82 14,530.82| 4.000
15|USTN 4% 01/15/27 2,280,000 .88
327,176,005| 331,302,805|2027/01/15
USTN 4.375% 14,632.04 14,972.03| 4.375
16 2,080,000 .83
11/30/30 304,346,432| 311,418,232|2030/11/30
USTN 4.25% 14,588.82 14,900.79| 4.250
17 1,350,000 .54
06/30/31 196,949,135 201,160,648|2031/06/30
14,654.05 14,677.36| 4.000
18 |USTN 4% 07/31/29 1,370,000 .54
200,760,618 201,079,864|2029/07/31
CANADA GOVT 1.5% 10,552.24 10,581.36| 1.500
19 1,800,000 .51
04/01/25 189,940,475| 190,464,525|2025/04/01
USTN 3.875% 14,268.44 14,582.37| 3.875
20 1,300,000 .51
11/30/29 185,489,813 189,570,856|2029/11/30
USTN 4.625% 14,611.18 14,803.48| 4.625
21 1,170,000 .46
06/15/27 170,950,908 173,200,753|2027/06/15
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USTN 4.375% 14,954 .27 15,061.37| 4.375
22 1,127,000 0.45
05/15/34 168,534,708| 169,741,662|2034/05/15
USTB 4.625% 15,219.87 15,188.07| 4.625
23 1,070,000 0.43
05/15/44 162,852,657| 162,512,370|2044/05/15
UBER TECH INC
13,944.24 14,210.82| 4.500
2414.5% 08/15/29 1,105,000 0.42
154,083,852 157,029,525|2029/08/15
144A
USTN 2.375% 13,942.06 14,097.00| 2.375
25 1,107,000 0.42
04/30/26 154,338,692 156,053,834|2026/04/30
ALLY FINL INC 14,693.72 14,953.21| 6.700
26 1,000,000 0.40
6.7% 02/14/33 146,937,248 | 149,532,064|2033/02/14
USTN 1.625% 13,636.54 13,826.66| 1.625
27 1,060,000 0.39
09/30/26 144,547,324 146,562,621|2026/09/30
11,114.99 11,618.46| 3.000
28|USTB 3% 02/15/49 1,258,000 0.39
139,826,609 146,160,256|2049/02/15
USTN 3.875% 14,082.81 14,498.10| 3.875
29 1,001,000 0.39
08/15/33 140,968,964 | 145,125,981|2033/08/15
USTN 4.5% 14,548.92 14,736.73| 4.500
30 980,000 0.39
05/15/27 142,579,463| 144,419,957|2027/05/15
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2024 30

(

o

LT

.01

.23

.04

.12

.21

.40

.04

.04

.51

NINIO|O|P|O|O|O|O|O|O

.51

N
\l

.35

35.83

87.52

91.47

2024 30

() ) )

4,008,000 427,588,871 428,843,174 2.32

2,340,200 443,672,433 444,542,987 2.40

8,204,900 1,326,373,037 1,312,614,979 7.09

108,674,300 | 15,729,136,393 | 15,671,257,889 84.67
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2024 30
) () )
6,327,902.23 847,528,029 850,030,928 2.26
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2024
( ) ( ) ) ()
( ) ( ) ( ) ( )

2015 20

33 179,464 180,451 0.7276 0.7316
2015 21

34 143,717 144,531 0.7056 0.7096
2016 20

35 114,103 114,807 0.6487 0.6527
2016 20

36 100,945 101,537 0.6826 0.6866
2017 20

37 79,649 80,009 0.6634 0.6664
2017 20

38 71,081 71,402 0.6625 0.6655
2018 22

39 62,879 63,072 0.6493 0.6513
2018 20

40 55,034 55,210 0.6277 0.6297
2019 21

m 48,511 48,671 0.6067 0.6087
2019 22

42 45,222 45,369 0.6141 0.6161
2020 20

43 41,747 41,884 0.6083 0.6103
2020 20

M 38,536 38,667 0.5885 0.5905
2021 20

45 36,723 36,846 0.5961 0.5981
2021 20

46 34,718 34,835 0.5956 0.5976
2022 20

47 31,681 31,792 0.5721 0.5741
2022 20

48 26,104 26,209 0.4968 0.4988
2023 20

49 24,646 24,696 0.4932 0.4942
2023 20

50 22,365 22,412 0.4758 0.4768
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2024 22
51 20,380 20,423 .4675 0.4685
2024 22
52 18,451 18,491 .4623 0.4633
2023 21,673 L4673
2023 20,954 .4554
2023 10 20,171 L4474
2023 11 20,648 .4633
2023 12 20,879 .4761
2024 20,295 .4693
2024 19,913 .4657
2024 19,787 .4684
2024 19,093 .4587
2024 18,825 .4590
2024 18,603 .4613
2024 18,460 .4636
2024 18,508 .4679
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) ) ) )
) ) (
2015 20
s 12,399 12,474 .8332 .8382
2015 21
9 13,115 13,192 .8483 .8533
2016 20
" 11,021 11,096 .7353 .7403
2016 20
26 9,137 9,202 .7012 .7062
2017 20
. 8,678 8,738 7345 .7395
2017 20
28 8,066 8,123 7136 .7186
2018 22
7,617 7,672 6878 .6928
39
2018 20
7,146 7,200 6602 6652
40
2019 21
6,567 6,621 6115 6165
41
2019 22
5,884 5,908 .6141 6166
42
2020 20
5,471 5,493 .6246 6271
43
2020 20
5,052 5,073 .5896 .5921
44
2021 20
45 4,406 4,425 .5806 .5831
2021 20
4,216 4,234 .6080 .6105
46
2022 20
p 4,050 4,067 .6058 .6083
2022 20
4,003 4,110 .6298 .6323
48
2023 20
4,141 4,151 .5979 .5994
49
2023 20
0 4,593 4,604 .6425 6440
2024 22
o 4,933 4,944 6877 6892
2024 22
e 5,419 5,430 .7420 7435
2023 4,699 .6620
2023 4,728 .6606
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2023 10 4,676 .6519
2023 11 4,826 .6700
2023 12 4,806 .6694
2024 4,966 .6879
2024 5,041 .6994
2024 5,213 .7095
2024 5,266 .7228
2024 5,445 . 7266
2024 5,542 . 7523
2024 5,249 .7210
2024 5,028 .6979
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()
33 188 193 0.0240
34 194 199 0.0240
35 200 205 0.0240
36 206 211 0.0240
37 212 217 0.0210
38 218 223 0.0180
39 224 229 0.0140
40 230 235 0.0120
41 236 241 0.0120
42 242 247 0.0120
43 248 253 0.0120
44 254 259 0.0120
45 260 265 0.0120
46 266 271 0.0120
47 272 277 0.0120
48 278 283 0.0120
49 284 289 0.0080
50 290 295 0.0060
51 296 301 0.0060
52 302 307 0.0060
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()
33 188 193 0.0270
34 194 199 0.0300
35 200 205 0.0300
36 206 211 0.0300
37 212 217 0.0300
38 218 223 0.0300
39 224 229 0.0300
40 230 235 0.0300
41 236 241 0.0300
42 242 247 0.0150
43 248 253 0.0150
44 254 259 0.0150
45 260 265 0.0150
46 266 271 0.0150
47 272 277 0.0150
48 278 283 0.0150
49 284 289 0.0110
50 290 295 0.0090
51 296 301 0.0090
52 302 307 0.0090
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()
33 188 193 0.9
34 194 199 0.3
35 200 205 4.7
36 206 211 8.9
37 212 217 0.3
38 218 223 2.6
39 224 229 0.1
40 230 235 1.5
41 236 241 1.4
42 242 247 3.2
43 248 253 1.0
44 254 259 1.3
45 260 265 3.3
46 266 271 1.9
47 272 277 1.9
48 278 283 11.1
49 284 289 0.9
50 290 295 2.3
51 296 301 0.5
52 302 307 0.2
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()
33 188 193 13.5
34 194 199 5.4
35 200 205 9.8
36 206 211 0.6
37 212 217 9.0
38 218 223 1.2
39 224 229 0.6
40 230 235 0.3
41 236 241 2.8
42 242 247 2.9
43 248 253 4.2
44 254 259 3.2
45 260 265 1.0
46 266 271 7.3
47 272 277 2.1
48 278 283 6.4
49 284 289 3.3
50 290 295 9.0
51 296 301 8.4
52 302 307 9.2
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() () ()
33
2014 23 2015 20 3,499,306,575 |  49,916,272,734 | 246,642,380,777
2315 21 2015 ’1 3,596,247,688 |  46,561,253,127 | 203,677,375,338
2315 22 2016 20 2,226,982,240 |  29,997,608,732 | 175,906,748,846
2216 21 2016 20 2,455,253,194 |  30,468,076,524 | 147,893,925,516
2316 21 2017 20 4,724,528,557 |  32,556,241,247 | 120,062,212,826
38
2017 21 2017 20 1,990,275,525 |  14,764,073,453 | 107,288,414,898
39
2017 21 2018 - 1,684,150,435 | 12,137,892,490 |  96,834,672,843
40
2018 23 2018 20 1,085,851,077 10,244,484,814 87,676,039,106
41
2018 21 2019 ’1 789,852,203 8,499,456,125 |  79,966,435,184
42
2019 2 2019 - 1,332,638,391 7,657,553,042 |  73,641,520,533
gglg 23 2020 20 1,097,240,529 6,110,360,440 |  68,628,400,622
44
2020 21 2020 20 1,163,406,908 4,313,273,856 |  65,478,533,674
45
2020 21 2021 20 833,871,090 4,704,450,792 |  61,607,953,972
46
2021 21 201 20 1,288,274,199 4,600,098,344 |  58,296,129,827
47
2021 21 2022 20 1,464,514,208 4,378,834,989 |  55,381,809,046
;322 21 2022 20 1,165,448,834 4,002,142,330 |  52,545,115,550
49
2022 21 2023 20 1,146,702,402 3,715,468,815 |  49,976,349,137
50
2023 21 2023 20 1,021,711,502 3,994,587,860 |  47,003,472,779
2323 21 2024 29 963,041,345 4,377,130,108 |  43,589,384,016
2324 23 2024 - 1,213,603,369 4,888,943,875 |  39,914,043,510

51/164




EDINETOOOO
00000000000 O(E12481)
Ooooooooooooooooooad

() () ()
2314 23 2015 20 4,095,213,340 3,535,550,986 |  14,881,598,914
2315 21 2015 21 3,291,320,164 2,712,129,314 |  15,460,789,764
35
2015 2 2018 20 1,895,711,296 2,367,878,050 |  14,988,623,010
36
2016 21 2016 20 637,630,281 2,594,815,506 |  13,031,437,785
37
2016 21 2017 20 1,066,001,308 2,281,243,506 |  11,816,195,587
38
2017 21 2017 20 1,058,355,864 1,571,046,562 |  11,303,504,889
2317 21 2018 29 1,051,981,323 1,280,119,063 |  11,075,367,149
:818 23 2018 20 997,351,639 1,247,612,287 |  10,825,106,501
1
2018 21 2019 ’1 993,886,135 1,079,069,207 |  10,739,923,429
42
2019 25 2019 - 384,781,851 1,542,623,573 9,582,081,707
43
2019 23 2020 20 784,142,062 1,606,285,069 8,759,938,700
44
2020 21 2020 20 648,314,837 838,162,736 8,570,090,801
45
2020 21 2021 20 199,208,176 1,181,015,738 7,588,283,239
3221 21 2021 20 595,389,382 1,248,197,041 6,935,475,580
3321 21 2022 20 343,456,461 592,738,820 6,686,193,221
48
2022 21 2022 20 376,310,380 562,243,755 6,500,259,846
49
2022 21 2023 20 772,233,520 346,265,407 6,926,227,959
50
2023 21 2023 20 689,701,090 466,327,852 7,149,601,197
51
2023 21 2024 29 500,962,936 477,132,053 7,173,432,080
52
2024 23 2004 - 982,066,743 851,725,611 7,303,773,212
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51 52

2024 22 2024 22
3,898,957 9,471,973
21,338,603,159 18,494,045,166
639,137
110,182,006 96,108,416
21,452,684,122 18,600,264 ,692
21,452,684,122 18,600,264 ,692
951,792,242 39,038,973
14,431,555 10,008,029
43,589,384 39,914,043
28,589,061 29,891,006
1,028,083 896,409
28,375,315 24,741,072
4,789,794 4,278,309
1,072,595,434 148,767,841
1,072,595,434 148,767,841
43,589,384,016 39,914,043,510
23,209,295,328 21,462,546,659
294,798,642 353,150,323
20,380,088,688 18,451,496,851
20,380,088,688 18,451,496,851
21,452,684,122 18,600,264 ,692
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51 52

2023 21 2024 23

2024 22 2024 22
4 4
1,909,110,538 1,883,710,013
1,874,935,790 1,700,798,930
34,174,752 182,911,087
5,874,013 5,304,007
162,124,074 146,391,763
4,795,734 4,278,309
172,793,821 155,974,079
138,619,069 26,937,008
138,619,069 26,937,008
138,619,069 26,937,008
2,109,011 1,854,241
24,638,095,278 23,209,295,328
2,353,242,229 2,621,788,703
2,353,242,229 2,621,788,703
517,758,622 651,659,311
517,758,622 651,659,311
270,173,599 248,463,490
23,209,295,328 21,462,546,659
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2024 23 2024 22
51 52
2024 22 2024 22

47,003,472,779 43,589,384,016
963,041,345 1,213,603,369
4,377,130,108 4,888,943,875
43,589,384,016 39,914,043,510
23,209,295,328 21,462,546,659
0.4675 0.4623
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51 52
2023 21 2024 23
2024 22 2024 22
0.33
2023 21 2023 21 2024 23 20
61,507,672 49,536,227
0 0
169,457,887 161,981,983
189,345,364 289,128,978
420,310,923 0.009038 500,647,188 0.011674
46,503,469 0.001000 42,886,914 0.001000
2023 22 2023 20 2024 21 21
63,682,344 61,910,527
0 0
169,131,510 160,889,024
201,865,455 290,694,363
434,679,309 0.009423 513,493,914 0.012140
46,130,153 0.001000 42,296,094 0.001000
2023 21 2023 10 20 2024 22 22
54,981,830 56,809,182
0 0
166,545,636 159,984,976
214,492,917 303,866,760
436,020,383 0.009641 520,660,918 0.012511
45,224,604 0.001000 41,616,737 0.001000

66/164




EDINETOOOO
00000000000 O(E12481)
Oooooooooooooooooodad

2023 10 21 2023 11 20 2024 23 2024 20
79,556,446 64,194,962
0 0
165,452,917 159,977,802
220,288,581 314,455,392
465,297,944 0.010428 538,628,156 0.013072
44,619,090 0.001000 41,204,028 0.001000
2023 11 21 2023 12 20 2024 21 2024 20
75,366,539 58,127,329
0 0
164,621,794 159,168,907
251,365,547 330,505,264
491,353,880 0.011140 547,801,500 0.013511
44,106,899 0.001000 40,545,674 0.001000
2023 12 21 2024 22 2024 21 2024 22
59,858,639 53,328,385
0 0
163,587,533 160,074,441
278,529,387 339,735,981
501,975,559 0.011516 553,138,807 0.013858
43,589,384 0.001000 39,914,043 0.001000
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51 52
2024 22 2024 22
) )
501,287,196 80,107,902
501,287,196 80,107,902
51 52
2024 22 2024 22
20,011,066,925 20,962,859,167( 951,792,242(17,923,025,411 17,961,425,247 38,399,836
17,509,656,201 18,347,277,362( 837,621,161 (15,731,935,382 15,745,616,507 13,681,125
502,857,314 527,406,299 24,548,985 438,455,593 446,150,281 7,694,688
494,060,972 515,719,481 21,658,509 437,524,428 436,908,340 616,088
1,504,492,438 1,572,456,025 67,963,587| 1,315,110,008 1,332,750,119 17,640,111
20,011,066,925 20,962,859,167( 951,792,242(17,923,025,411 17,961,425,247 38,399,836
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3,855,255,293

18,494,045,166

3,855,255,293

18,494,045,166

3,855,255,293

18,494,045,166
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51 52

2024 22 2024 22
1,219,956 561,889
4,931,927,589 5,417,377,607
20,389,328 64,163,564
4,953,536,873 5,482,103,060
4,953,536,873 5,482,103,060
10,760,148 10,955,659
1,219,956 43,189,378
240,639 264,745
6,641,916 7,307,151
1,275,889 1,307,842
20,138,548 63,024,775
20,138,548 63,024,775
7,173,432,080 7,303,773,212
2,240,033,755 1,884,694,927
396,946,699 719,018,528
4,933,398,325 5,419,078,285
4,933,398,325 5,419,078,285
4,953,536,873 5,482,103,060
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51 52

2023 21 2024 23

2024 22 2024 22
427,073,497 502,053,841
427,073,497 502,053,841
1,325,905 1,433,982
36,596,509 39,578,969
1,275,889 1,307,842
39,198,303 42,320,793
387,875,194 459,733,048
387,875,194 459,733,048
387,875,194 459,733,048
2,712,462 3,710,180
2,555,956,659 2,240,033,755
162,799,032 238,849,380
162,799,032 238,849,380
167,590,787 273,829,279
167,590,787 273,829,279
64,448,073 65,704,141
2,240,033,755 1,884,694,927
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2024

23 2024

22

51
2024 22

52
2024 22

7,149,601,197
500,962,936
477,132,053

7,173,432,080
982,066,743
851,725,611

7,173,432,080

7,303,773,212

2,240,033,755

1,884,694,927

0.6877

0.7420
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51 52
2023 21 2024 23
2024 22 2024 22
0.33
2023 21 2023 21 2024 23 2024 20
17,488,077 16,950,756
18,085,465 44,110,744

205,669,859
123,523,386

364,766,787 0.051549
10,614,095 0.001500
2023 22 2023 20
18,932,418
75,335,000

211,180,402
147,700,093

453,147,913 0.063235
10,749,193 0.001500
2023 21 2023 10 20
12,527,110
0
213,757,044
228,923,055
455,207,209 0.063499
10,753,079 0.001500

231,399,494
394,129,542

686,590,536 0.095080
10,831,824 0.001500
2024 21 2024 21
17,854,803
58,255,427

248,385,825
439,690,364

764,186,419 0.103988
11,023,155 0.001500
2024 22 2024 22
19,683,895
35,137,355

255,037,319
496,564,587
806,423,156
10,997,027

0.109997
0.001500
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2023 10 21 2023 11 20 2024 23 2024 20
18,817,124 18,559,803
59,033,461 120,895,012
216,557,153 266,030,511
227,913,133 532,580,305
522,320,871 0.072882 938,065,631 0.127479
10,750,059 0.001500 11,037,854 0.001500
2023 11 21 2023 12 20 2024 21 2024 20
14,403,040 21,617,826
7,911,460 88,315,311
223,596,948 278,734,728
291,554,389 633,498,823
537,465,837 0.074500 1,022,166,688 0.141201
10,821,499 0.001500 10,858,622 0.001500
2023 12 21 2024 22 2024 21 2024 22
19,437,463 15,652,706
88,871,536 0
224,326,844 306,398,628
299,397,848 714,321,481
632,033,691 0.088108 1,036,372,815 0.141896
10,760,148 0.001500 10,955,659 0.001500
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51 52
2024 22 2024 22
) )
115,303,571 21,780,345
115,303,571 21,780,345
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1,129,302,622

5,417,377,607

1,129,302,622

5,417,377,607

1,129,302,622

5,417,377,607
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2024

22

2024

22

)

)

1,364,561,504

282,173,078

1,087,256,349

923,605,845

795,248,868

620,383,165

17,288,521

21,202,973

17,154,474,362

18,402,777,452

2,288,037,306

1,867,049,155

12,963,143,276

14,414,235,564

86,806 4,274,398
501,355,206 23,887,229
450,142,083 491,594,943

5,873,803 34,712,752

36,627,468,084

37,085,896,554

36,627,468,084

37,085,896,554

12,839,456
3,833,287 37,020
846,649,081 9,044,765

197,602,831

249,712,503

1,060,924,655

258,794,288

1,060,924,655

258,794,288

8,165,835,462

7,676,894,393

27,400,707,967

29,150,207,873

35,566,543,429

36,827,102,266

35,566,543,429

36,827,102,266

36,627,468,084

37,085,896,554
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61

12

133

60
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2024 22

2024 22

8,614,433,297
603,353,701
1,051,951,536

8,165,835,462
846,448,318
1,335,389,387

4,899,231,583

1,132,344,757

444,643,923

1,689,615,199

8,165,835,462

3,855,255,293

1,129,302,622

418,462,928

2,273,873,550

7,676,894,393

8,165,835,462

7,676,894,393

43555

4.7971
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2024 22 2024 22
) )
77,058,723 49,738,746
5,939,843 3,489,311
63,888,134 180,173,451
45,536,158 70,504,070
299,623,501 533,844,205
326,049,227 731,293,669
2024 22
2023 21 2024 22
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2024 22 2024 22

211,922,308 215,746,770 3,824,462 249,712,503 245,459,451 4,253,052
184,482,086 188,298,767 3,816,681 249,712,503 245,459,451 4,253,052
10,784,841 10,783,232 1,609

16,655,381 16,664,771 9,390

74,230,365 74,308,346 77,981 43,936,254 43,920,580 15,674
62,466,584 62,544,456 77,872 43,936,254 43,920,580 15,674
11,763,781 11,763,890 109
286,152,673 290,055,116 3,746,481 293,648,757 289,380,031 4,237,378
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EXXON MOBIL CORP 1,631 116.07 189,310.17
VISTRA CORP 6,518 76.47 498,431.46
MESQUITE ENERGY
INiQU ¢ 11,182 83.40 932,578.80
EP ENERGY CORP 19,360 1.36 26,329.60
CALIFORNIA RES
5,882 51.89 305,216.98
CORP
CHESAPEAKE ENERGY
4,040 81.01 327,280.40
CORP
PERIOR ENERGY
SUPERIO © 2,894 68.33 197,747.02
SERVICES INC A
FRONTIER COMNS 5,215 26.73 139,396.95
PARENT INC
NORTHEAST GROCERY
102,426 5.24 536,712.24
INC PP
INTELSAT
4,049 40.91 165,644.59
SA/LUXEMBOURG
LEGACY RESERVES 9,287 6.54 60,736.98
INC NEW
LEGACY RESERVES 59,461 6.54 388,874.94
INC 144A ’ ' o
NEW COTAI LLC /
170,219 0.71 120,855.49
CAP P/P
PURE WEST ENERGY 277 0.22 62.04
SOUTHEASTERN
45,701 1.06 48,762.96
GROCERS CVR RT
448,142 3,937,940.62
(620,383,165)
448,142 620,383,165
(620,383,165)
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CALIFORNIA RES CRP .626.00 26.016.00
WT 10/27/24
NOBLE CORP PLC TR 1
2,011. 77
WT 2/04/28 0100 o
NOBLE CORP PLC TR2 2 011.00 50.476.10
WT 2/04/28
5.648.00 134,587.87
(21,202,973)
21,202,973
(21,202,973)
455 2 909,700,000 907,289,294
909,700,000 907,289,294
ABU DHABI 3.125% 400.000.00 281.124.00
9/30/49 144A T -
ANGOLA GOVT 8.25%
5/9/28 144A 260,000.00 A8
ANGOLA GOVT 9.375% £0.000.00 59 675.00
5/8/48 144A T -
ANGOLA REP 8.75%
04/14/32 144A 100,000-00 0
0,
ANGOLA REP 9.125% 155.000.00 129.908.60
11749 144A
ANGOLA REP 9.5% 115.000.00 117 048.15
11/12/25 144A T -
ARGENTINA GOVT 1% 79.319.00 44.176.78
07/09/29 T -
ARGENTINA GOVT STEP 371.540.00 163.849.14
01/09/38
ARGENTINA GOVT STEP 48996283 258 210.43
07/09/30 T -
ARGENTINA GOVT STEP 570 62100 231 268.77
07/09/35 T -
BAHRAIN GOVT 4.25%
135,000.00 127,700.55
1/28 144A >0 ’
BENIN GOVT 7.96%
5 ) 187,312.
02/13/38 144A 00,000-00 ot
BERMUDA GOVT 2.375%
' 125,000.00 106,093.75
8/30 144A
BRAZIL GLBL 8.25% 150.000.00 171.675.00
1/20/34 T -
BRAZIL GOVT 5% 250 000.00 19562500
01/27/45 T -
BRAZIL GOVT 6%
' 225,000.00 219,037.50
10/20/33
CHILE GOVT 3.1% 135 000.00 84 331.80
01/22/61 T -
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0,
CHILE GOVT 4% 200.000.00 155.750.00
01/31/52
CHILE REP 2.45% 205.000.00 176.683.35
01/31/2031 T -
COLOMBIA GOVT
3.125% 04/15/31 200,000.00 15,700
0,
COLOMBIA GOVT 5% 440.000.00 308, 440.00
06/15/45
COLOMBIA GOVT 5.2% 20.000.00 21.120.00
05/15/49 T -
COLOMBIA GOVT 7.5%
02/02/34 05,000.00 S
0,
COLOMBIA GOVT 8% 115.000.00 119.485.00
04/20/33
LOMBIA GOVT 8. 754
COLOVBIA GOVT 8-75% | 555 000.00 209,800.00
11/14/53
0,
COLOMBIA REP 7.375% 120.000.00 116.820.00
9/18/37
COSTA RICA 5.625% 255 000.00 299 75500
4/30/43 144A T -
COSTA RICA GOVT
100,000.00 103,117.00
6.55% 04/03/34 144A
COSTA RICA GV 40,000.00 40,340.00
6.125% 2/31 144A
DOMIN REP 4.875% 150.000.00 136.575.00
09/23/32 144A T -
DOMIN REP 5.875%
01/30/60 144A 420,000.00 6,500
0,
DOMINICAN REP 6.4% 220.000.00 207.020.00
6/5/49 144A
DOMINICAN REP 7.05% 15000000 156.225 .00
02/03/31 144A T -
DOMINICAN REP 7.45%
200,000.00 211,200.00
04/44 144A
DUBAI GOVT INT 3.9%
200, . 148,186.
9/9/50 RGS 00,0000 .
ECUADOR GOVT STEP
CUADOR GOVT S 205,000.00 98,527.10
7/31/40 144A
ECUADOR REP STEP 250.770.00 166.604.06
07/31/30 144A
ECUADOR REP STEP 434.689.00 997 529 26
07/31/35 144A T -
EGYPT GOVT 5.875%
2/16/31 144A 200,000-99 oo
0,
EGYPT GOVT 7.5% 120,000.00 82.837.20
02/16/61 144A
EGYPT GOVT 7.625% 65.000.00 54 965.30
5/29/32 144A T -
EGYPT GOVT 7.903%
440,000.00 321,059.20
2/21/48 144A
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0
ECYPT REP OF 7.5% 235,000.00 229,270.70
1/731/27 144A
ECYPT REP OF 8.5% 260,000.00 199,466.80
1731747 144A B T
EL SALVADOR REP 150,000.00 4,350.00
0.25% 04/17/30 14 O B
EL SALVADOR REP 110,000.00 84,114.80
7.65 6/35 144A
EL SALVADOR REP 150,000.00 138,750.00
9.25% 04/30 144A B B
EL SALVADOR
205,000.00 138,682.50
REPUBLIC OF 7.1246
CABONESE GOVT 45,000.00 34,143.75
6.625% 2/31 144A
GABONESE REP 6.95
2 . 182,312.
6/16/25 144A 00,000-00 82,312.00
0
GHANA GOVT 10.725% 130.000.00 87.425.00
10/30 144A
CHANA GOVT 8. 125% 125,000.00 64,452.50
01/26 144A B T
GHANA GOVT 8.125%
3/26/32 144A 115,000.00 58,865.05
Y
CHANA REP 8.625% 175,000.00 87,881.50
06/16/49
CUATENALA GOV 200,000.00 184,124.00
6.125% 6/50 144A B T
GUATEMALA GOVT 6.6%
06/36 144A 100,000.00 101,468.00
0
HUNGARY GOVT 2.125% 200,000.00 160,186.00
09/22/31 144A
HUNGARY GOVT 3.125% 100.000.00 63.718.00
9/51 144A T T
HUNGARY GOVT 5.5%
6/16/34 144A 40,000.00 39,262.40
HUNGARY GOVT 6.75%
24 . 264 7
09/52 144A 5,000.00 64,369.70
HUNGARY GOVT 7.625%
50,000.00 57,375.00
03/29/41
Y
INDONESIA 7.75% 155,000.00 190,746.10
1/17/38 144A
INDONESTA 8.5% 145,000.00 184,194.95
10/12/35 144A B B
INDONESIA GOVT 3.5%
280,000.00 208,423.60
02/14/50
0
IVORY COAST 6.375% 245,000.00 239,639.40
3/3/28 144A
JORDAN GOVT 7. 375% 130,000.00 114,520.90
10747 144A T B
KENYA GOVT 6.3%
35,000.00 26,162.50
01/23/34 144A
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0,
KENYA GOVT 7.25% 20.000.00 18.175.00
2/28/28 144A
KENYA GOVT 8% 20.000.00 17.356.20
05/22/32 144A T -
KENYA GOVT 9.75%
2/16/31 144A 200,000-99 Lo
0,
LEBANE 144A 5.8% 885.000.00 61.392.45
4/14/20 REGS
LEBANESE REP 6.15% 180.000.00 12.150.00
6/20 - .
MEXICO GOVT 6.35%
o 200,000.00 203,124.00
0,
MONTENEGRO 7.25% 200.000.00 202.436.00
03/31 144A
NIGERIA GOVT 7.625%
GERIA GOVT 7.625% 175,000.00 129,171.00
11747 144A
0,
NIGERIA GOVT 7.696% 200.000.00 157.686.00
2/38 144A
NIGERIA GOVT 7.875% 45.000.00 3938895
2/32 1447 o -
NIGERIA GOVT 8.375%
GERIA GOVT 8.375% 115,000.00 108,387.50
3/29 144A
0,
NIGERIA REP 7.625% 150.000.00 149, 109..00
11/25 144A
NIGERIA REPUBL 6.5% 28500000 262.732.05
11/27 144A T -
OMAN GOVT 6.25%
01/25/31 144A 230,000-00 295,200
0,
OMAN SULTAN 6.5% 355.000.00 359,213.85
3/8/47 144A
OMAN SULTANA 6% 190.000.00 123.074.40
08/29 144A o -
OMAN SULTANATE
200,000.00 207,250.00
6.75% 1/48 144A
PAKISTAN GOV 6.875%
24 ) 214 .7
12/27 144A °-000-99 o
PAKISTAN GOVT 195 000,00 94.076.25
7.875% 3/36 144A T -
0,
PAKISTAN ISLAM 0% 130.000.00 118.300.00
4/6/26 144A
PANAVA GOVT 2.252% 200.000.00 144.936.00
09/29/32 o o
PANAMA GOVT 3.16%
o 200,000.00 169,624.00
0,
PANAVA GOVT 4.5% 50.000.00 34.687.50
05/15/2047
PANAVA GOVT 6.4% 200.000.00 190.624.00
02/14/35 T -
PANAVA GOVT 6.853%
200,000.00 185,250.00
03/28/54
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0,
PANAMA GOVT 7.875% 200.000.00 209,000.00
03/01/57
PARAGUAY REP 5.4% 240.000.00 210.823.20
3/30/50 144A T -
PERU GOVT 3%
100,000.00 81,906.00
01/15/34
0,
PERU GOVT 3.3% 145,000.00 108,976.20
03/11/41
PERU REPUBLIC 310.000.00 266.696. 10
2.783% 1/23/31 T -
PHILIPPINE GOVT 60.000.00 39 52500
2.65% 12/10/45 T -
PHILIPPINE GOVT 25, 000.00 17.398.25
2.95% 05/05/45
PHILIPPINE GOVT 200.000.00 213 .436.00
5.95% 10/13/47 T -
POLAND GOVT 5.5%
65,000.00 63,583.00
04/04/53
QATAR GOVT 4.4% 475 000.00 419 78195
04/16/50 144A T -
QATAR ST 4.817% 285 000.00 268.789.20
03/14/49 144A T -
0,
QATAR ST 5.103% 320,000.00 314,000.00
4/23/48 1447
REP OF ARMENIA 3.6% 120.000.00 9858720
2/31 144A o -
ROMANIA GOVT 3.625%
0 GOVT 3.625% 102,000.00 87,369.12
3/32 144A
0)
ROMANIA GOVT 4% 70,000.00 48.,675.90
02/14/51 144A
ROMANIA GOVT 5.125% 210.000.00 175.709.10
06/48 144A o -
ROMANIA GOVT 7.125%
ONANIA GO o 40,000.00 42,545.60
1/33 144A
ROMANIA GOVT 7.625%
) 41,537.
01/53 144A 38,000.09 27
ROMANIA REPUBLIC 3%
152,000.00 128,294.08
02/31 144A
0,
SAUDI ARABIA 3.45Y% 280.000.00 184,100.00
2/2/61 144A
SENEGAL REP 6.25% 195 000.00 106.687.50
5/23/33 144A T -
SERBIA GOVT 2.125% 200.000.00 161.000.00
12/01/30 144A T -
0,
SERBIA GOVT 6% 200,000.00 197,750.00
06/12/34 144A
SERBIA GOVT 6.5% 105.000.00 107.328.90
09/26/33 144A T -
SOUTH AFRICA 5%
255.000.00 182,962.50
10/12/46
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0,
SOUTH AFRICA 5.65% 65.000.00 50.050.00
09/27/47
SOUTH AFRICA RE 215 000.00 165.012.50
5.75% 09/30/49 T o
RI LANKA GOV 6.85%
S GOV 6.85% 240,000.00 140,548.80
11/25 144A
0,
SRI LANKA GOVT 6.2% 200.000.00 114.624.00
05/27 144A
SRI LANKA GOVT 230 000.00 134 046.30
6.75% 4/28 144A T -
SRI LANKA GOVT
25,000.00 14,359.25
7.55% 3/30 144A
SRI LANKA GOVT 15.000.00 8,701.65
7.85% 3/29 144A
TAJIKI REP 7.125%
65,000.00 61,770.15
9/14/27 144A
TURKEY GOVT 4.875%
475,000.00 339,473.00
4/16/2043
TURKEY GOVT 5.125% 190.000.00 115.237.20
2/17/28 T -
TURKEY GOVT BD 70.000.00 67.965.10
4.25% 04/14/26 T -
0,
TURKEY REP 5.75% 70.000.00 54.,162.50
05/11/47
TURKEY REP 7.625% 200.000.00 20425000
05/15/34 o -
TURKEY REP 9.125% 4500000 49 668.75
07/13/30 o -
0,
TURKEY REP 9.375% 145.000.00 163,758.65
01/19/33
TURKEY REP 9.375% 200.000.00 290.062.00
03/14/29 T -
TURKEY REP GOVT 105.000.00 102.997.65
4.75% 01/26/26 T -
TURKEY REPUBLI
145,000.00 141,283.65
4.875% 10/09/26
UKRAINE CA VAR 0%
245,000.00 119,131.25
5/31/41 144A
0,
UKRAINE GOVT 6.876% 200.000.00 55.000.00
5/31 144A
UKRAINE GOVT 7.253% 200.000.00 54 750.00
3/35 144A T -
KRAINE GOVT 7.75%
U GO o 250,000.00 77,500.00
9/1/25 144A
0,
UKRAINE GOVT 7.75% 540.000.00 164,025.00
9/1/26 144A
UKRAINE GOVT 7.75% 200.000.00 58 25000
9/1/28 144A T -
UNITED MEXICAN
530,000.00 399,816.10
4.35% 1/15/47
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URUGUAY REP 5.75%

10/28/34 50,000.00 52,578.00
URUGUAY REPUBLICA 220.000.00 209, 754.60
ORIENTAL DL

USTB 2% 08/15/51 229,000.00 139,394.59
USTB 2.375% 50,000.00 36,899.00
02/15/42 ’ ’

USTB 2.50% 02/15/45 8,976,000.00 6,486,506.40

USTB 2.875%

4 . 405,787.2
05/15/52 546,000.00 05,787.20
USTB 3% 02/15/49 1,258,000.00 965,653.38
USTB 3.5% 2/15/39 200,000.00 182,170.00
USTB 3.625% 157,000.00 135,552.23
02/15/53 O T
USTB 3.875%
88,000.00 80,371.28
05/15/43
0
USTB 4. 125% 3,479,000.00 3,287,237.52
08/15/53
USTB 4.25% 02/15/54 70,000.00 67,626.30
USTB 4.25% 05/15/39 482,000.00 476,177.44
0
USTB 4.625% 260,000.00 267,391.80
05/15/54

USTB 4.75% 2/15/37 2,918,000.00 3,063,900.00

USTN .75% 03/31/26 4,597,000.00 4,311,618.24

USTN 0.75% 08/31/26 2,570,000.00 2,379,742.90

USTN 1% 08/31/28 844,000.00 746,509.56
USTN 1.125% 570,000.00 529,672.50
10/31/26 B T
USTN 1.25% 12/31/26 923,000.00 857,300.86
USTN 1.5% 01/31/27 40,000.00 37,287.20
USTN 1.5% 11/30/28 124,000.00 110,795.24
0
USTN 1.625% 1,060,000.00 998,255.00
09/30/26
USTN 2.375% 796,000.00 735,145.80
03/31/29 B B
USTN 2.375%
04/30/26 1,107,000.00 1,065,874.95
USTN 2.5% 02/28/26 90,000.00 87,036.30
USTN 2.5% 03/31/27 410,000.00 391,340.90
USTN 2.625%
470,000.00 448,958.10
05/31/27
USTN 2.75% 05/31/29 720,000.00 674,971.20
USTN 2.875%
590,000.00 556,765.30
04/30/29
USTN 3% 07/31/29 776,000.00 721,648.96
USTN 3.125%
4,384,000.00 4,172,121.28
08/31/29

USTN 3.375%

210,000.00 196,807.80
05/15/33 ’ ’ 8
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USTN 3.5% 04/30/30 510,000.00 492,348.90
USTN 3.625%

05/15/26 720,000.00 708,350.40
USTN 3.75% 05/31/30 740,000.00 723,320.40
USTN 3.75% 12/31/30 240,000.00 234,139.20
USTN 3.875%

08/15/33 1,001,000.00 973,542.57
2?;203é275% 1,300,000.00 1,281,007.00
USTN 3.875% 565,000.00 556,541.95
12/31/29

USTN 4% 01/15/27 2,280,000.00 2,259,502.80
USTN 4% 02/15/34 557,000.00 546,467.13
USTN 4% 02/28/30 100,000.00 99,082.00
USTN 4% 07/31/30 180,000.00 178,227.00
USTN 4% 10/31/29 2,304,000.00 2,284,277.76
USTN 4. 125% 460,000.00 458,436.00
08/31/30 ’ ’

USTN 4.125%

11/15/32 48,000.00 47,700.00
USTN 4.25% 02/28/31 309,000.00 310,158.75
USTN 4.25% 03/15/27 740,000.00 738,490.40
USTN 4.25% 03/31/31 820,000.00 817,048.00
USTN 4.25% 06/30/29 360,000.00 361,346.40

USTN 4.25% 06/30/31 1,030,000.00 1,034,181.80

USTN 4.375%

327,000.00 330,525.06
05/15/34
USTN 4.375% 600,000.00 598,710.00
08/15/26 R T
USTN 4.375%
11/30/30 2,080,000.00 2,101,840.00
0
USTN 4.375% 600,000.00 599,832.00
12/15/26
USTN 4.5% 03/31/26 480,800.00 479,953.79
USTN 4.5% 05/15/27 980,000.00 984,664.80
USTN 4.5% 07/15/26 541,000.00 540,978.36
USTN 4.5% 11/15/33 200,000.00 203,936.00
USTN 4.625% 800,000.00 799,968.00
03/15/26 B B
USTN 4.625%
04/30/29 300,000.00 305,811.00
0
USTN 4.625% 330,000.00 338,454.60
05/31/31
USTN 4.625% 1,170,000.00 1,180,600.20
06/15/27 R T
USTN 4.625%
10/15/26 2,500,000.00 2,509,750.00

USTN 4.625%

70,000.00 70,322.00
11/15/26
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USTN 4.875%

900, 000.00 905,130.00
05/31/26
USTN 4.875% 650.000.00 674.472.50
10/31/30 T -
UZBEKISTAN 3.7% 145 000,00 119 987 .50
11/25/30 144A T -
0,

VENEZUELA REP 9.25% | oo oo o 356.487.50
9/15/27
VENEZUELA REPUB 345 000.00 69.000.00
12.75% 8/23/22 T -
ZAWBIA GOVT 0.5%

57,642.00 29,109.21
12/31/53 144A
ZAMBIA GOVT STEP 61,399.89 53,705.25

06/30/33 144A

95,208,736.77 | 82,612,376.95
(13,014,753, 865)

UK GILT .875%

5,776,000.00 4,388,604.80
07/31/33 RGS

5,776,000.00 4,388,604.80
(893,827,140)

CANADA GOVT 1.5%
: 1,110,000.00 1,088,932.20

04/01/25

0
CANADA GOVT 1.5% 3.830,000.00 | 3,307,056.80
06/01/31
CANADA GOVT 2% 4.470.000.00 | 3.356.791.20
12/01/51 B R

9,410,000.00 7,842,780.20
(900,978,589)

GERMANY GOVT 2.2%

15,970,000.00 15,650,440.30
02/15/34 RGS

15,970,000.00 |  15,650,440.30
(2,685,928,564)

18,402,777,452
(17,495,488, 158)

ABU DHABI NA 4%

10/03/49 144A +90,000.99 S
ABU DHABI NT 4.875%
15,000.00 15,064.80
4/30 144A
0,
BANK GOSP 5.375% 200.000.00 200,250.00
05/22/33 144A
BANK GOSPOD 6.25% 200.000.00 207.562.00
7/09/54 1447 - -
DELCO INC 4.25%
CODELCO INC 4.25% 95,000.00 75,227.65
7/17/42 144A
0,
CORPO NAC 4.375Y% 100,000.00 77,875.00
02/05/49 144A
ECOPETROL SA 8.375% 50.000.00 49.450.00
01/19/36 o -
ESKOM HLDGS 7.125%
SKO GS 5% 320,000.00 319,600.00

2/25 144A
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0,
FHLG 15YR 2.5% 21.736.28 20.328.63
03/01/20334G186
FHLG 15YR 2.5% 8 687 18 8 113.73
03/01/2033#6186 T T
FHLG 15YR 2.5% 4.500.37 4.203.30
05/334618687 T -
0,
FHLG 15YR 2.5% 4,341.69 4,078.27
08/32#618654
FHLG 15YR 2.5% 4.602.04 4.316.75
11/324618665 o -
FHLG 15YR 2.5%
12/01/2032#6186 23,010.72 72 1%0-%
0,
FHLG 20YR 1.5% 50.302. 68 48,666.74
02/41#RB5099
FHLG 20YR 1.5%
60,073.69 49,299.47
03/41#RB5104
50
FHLG 20YR 1.5% 60.120.37 49.345.16
04/41#RB5107
FHLG 20YR 1.5% 35 41235 29 061.14
12/40#RB5089 T -
FHLG 20YR 2% 264.984.98 994 466.12
07/414#SC0162 T -
0,
FHLG 20YR 2.5% 47.806.66 41,760.55
01/41#5C0119
FHLG 20YR 2.5% o5 26753 21.909.68
01/42#RB5142 T -
FHLG 20YR 2.5%
94,809.01 82,433.58
04/41#SC0158
0,
FHLG 20YR 2.5% 73,121.30 63,576.77
07/41#SC0157
FHLG 30YR 3% 43425 91 37 658.94
03/52#RA6988 o -
EHMS 18-K072 A2
102,000.00 98,055.66
3.444% 12/27
FHMS 2015-K043 A2
_ 49.4
3.062% 12/24 3,385-88 0
FHMS 2015-K049 A2
3.01% 07/25 70,669.49 il
FHMS 2016-K052 A2 313.118.00 305,781.64
3.151% 11/25
FHMS 2016-K053 A2 200.000.00 19452400
2.995% 12/25 T -
FHMS 2016-K055 A2
300,000.00 289,347.00
2.673% 03/26
FHMS 2016-K058 A2 200,000.00 191,226.00
2.653% 08/26
FHMS 2017-K063 A2 100.000.00 96.868.00
3.43% 01/27 T -
EHMS 2019-K734 A2
100,000.00 97,510.00
3.208% 02/26
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FHMS 2022-K747 A2 150.000.00 135.096. 00
2.05% 11/28
FHVS K044 A2 2.811% 160.276. 89 158 15161
01/25/25 T ~
FHVS K727 A2 2.946%
23,788.11 23,731.25
07/24
- 0
FHR 2021-5083 VA 1% 257 52485 240,950.55
08/38
FHR 2022-5198 BA 65 507 20 76.614.71
2.5% 11/47 T -
FHR 2022-5213 I
022-5213 J 113,024.40 107,294.06
3.5% 09/51
FHR 2022-5224 DQ 63.670.26 60.700.74
3.75% 08/44
ENVA 15YR 2% 30.131 .15 28 846.65
02/284FS3865 T -
5
FNVA 15YR 3.5% 42.132.68 40,417 .45
09/35#FM7457
ENVA 20YR 1.5% 57 600.79 47 270.08
01/41#MA4231 T -
ENVA 20YR 1.5% 58 918.07 48.351 11
02/41#MA4266 T -
0,
FNVA 20YR 1.5% 60, 117.86 49,335.72
03/41#MA4286
FNVA 20YR 1.5% S5 00045 45 13611
11/40#MA4175 T -
FNVA 20YR 1.5% 55 330.00 45 406.56
12/40#MA4202 T -
0,
ENVA 20YR 2% 71.867.32 60,878.08
07/41#CB1069
ENVA 20YR 2% 105.219.02 88.834.31
07/41#CB1071 T -
FNVA 20YR 2% 64.264.79 54 916.99
08/41#CB1337 T -
10/41#CB1837 T -
ENVA 20YR 2%
89,318.25 75,353.34
11/41#CB2110
0,
FNVA 20YR 2% 111.271.55 93,874.24
11/41#FS0106
ENVA 20YR 2% 29 306.67 18.888.84
12/404FN5042 T -
ENVA 20YR 2%
37,047.64 31,255.24
12/41#FN9851
0,
FNVA 20YR 2.5% 27.803.73 24.,383.03
07/40#CA6462
ENVA 20YR 2.5% 28.258.53 24 569.94
08/41#CB1343 o -
FNVA 20YR 2.5% 99 145 93 19 255 22
09/41#FN8850 T -
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0,
FNMA 20YR 2.5% 2 878.34 19.841.92
11/41#FN9558
ENVA 20YR 2.5% 20.040.33 17 380.57
11/41#\A4475 o -
ENVA 30YR 2% 342 130.61 271 53195
02/51#FM6332 T -~
0,
FNVA 30YR 2% 24.617.05 19,537.32
02/51#F 57385
ENVA 30YR 2% 149 290.18 118.578.20
03/524BT2296 T -
FNVA 30YR 2.5%
30YR 2.5% 44,698.36 37,355.31
11/51#ENMO517
0
ENVA 30YR 3% 43.228.61 37.534.96
12/51#BT9503
FNMA 30YR 3.5%
76,657.62 68,794.08
02/524MA4550
5
FNMA 30YR 3.5% 7.725.64 6.950.14
03/52#CB3174
ENVA 30YR 6% o1 185.40 93.062.90
06/53#CB6538 T -
ENMA 30YR 6% 04 31138 96.105.18
06/534CB6539 T -
0,
FNMA 30YR 6.5% 521,505.78 535,742.57
05/53#CB6337
ENR 2022-3 N 2% 250.134.51 302.974.89
10/47 T -
FNR 2022-49 TE 4.5%
292.310.35 282,731.33
12/48
_ 0,
ENR 2022-65 GA 5% 329.817.63 320,619.01
04/46
GNIT 11 2% 34465571 28285894
10/50#MA6930 T -
GNIT 11 2% 334,534 56 274.448.80
11/504MA6994 T -
MDC GMTN BV 2.875%
200,000.00 179,686.00
5/21/30 RGS
MDGH GMTN R
GH GMTN RSC 200,000.00 190,500.00
5.084% 5/53 144A
0,
OCP SA 3.75% 200,000.00 174,186.00
06/23/31 144A
PDVSA 12.75% 400.000.00 64.000.00
2/17/22 144A T -
PDVSA PETR VENZ 295 000.00 41.112.50
5.375% 4/12/27 T T
PENEX 6.7% 02/16/32 140,000.00 117,980.80
PEMEX 6.95%
360,000.00 238.,968.00
01/28/60
0
PENEX 7.69% 288, 000.00 208,080.00
01/23/50
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PEMEX PRO FDG

415,000.00 316,416.75
6.625% 6/15/35
PETROL VENEZUELA 6% 1,090,000.00 139,520.00
11726 144A SRR T
PETROLEOS MEX 6.5%

400,000.00 274,372.00
6/02/41
PETROLEOS VEXCNS 495,000.00 328,630.50
6.75% 9/21/47
PETROLEOS MEXICA 60.000.00 57 660.60
6.5% 03/13/27 B T
PETROLEOS VENZ 9.7

OLEOS 9-15 670,000.00 98,825.00
5/35 144A
PRIVATE EXPORT 920,000.00 908,969.20
1.75% 11/15/24
PT PERTA PR 4.15% 140,000.00 104,125.00
2/25/60 144A B B
0

QATAR PETE 2.25% 250,000.00 211,795.00
07/12/31 144A
QATAR PETE 3.3% 200,000.00 141,374.00
07/12/51 144A B T
SOUTHERN GAS 6.875%

215,000.00 217,014.55
03/26 144A
TVA 5.25% 9/15/39 267,000.00 278,961.60
TVA 5.5% 6/15/38 4,000.00 4,325.76

15,525,922.80 | 11,851,270.50
(1,867,049,155)

1,867,049,155
(1,867,049, 155)

1011778 BC ULC 4%

» ) 469,024
10/15/30 144A °25,000-00 P00
1011778 ULC 3.875%
011778 ULC 3.875% 160,000.00 151,168.00
01/28 144A
0,
1375209 BC LTD 9% 30.000.00 29.064.00
1/30/28 144A
ACADEMY LTD 6% 235 000.00 232 931.70
11/15/27 144A T -
ACCESS BANK NIG
6.125% 09/21/26 100,000.00 70
0,

ACRISURE LLC 7.5% 145.000.00 147.221.40
11/6/30 144A
ACRISURE LLC 8.5% 175 000.00 179 .025.00
06/29 144A T -
ADIENT GLOBAL 7% 215 000.00 290.506. 15
04/15/28 144A T -
ADIENT GLOBAL 8.25%

215.000.00 227.366.80
04/15/31 144A >0 -8
ADVANCED DRAIN 5%

40,000.00 39,299.60

9/30/27 144A
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ADVANCED DRAIN
6.375% 06/15/30 150,000.00 151,932.00
1447
0,
AEGEA FINANC S 9k 55,000.00 57,509.10
1/20/31 144A
AEROPUERTOS DOM 7% 200,000.00 204,312.00
06/30/34 144A e PoLe
AHP HEALTH PAR
190,000.00 182,219.50
5.75% 7/29 144A
0,
AIR CANADA 3.875k 130,000.00 124,998.90
08/15/26 144A
ALBERTSONS 3. 5% 115,000.00 104,678.75
03/15/29 144A o 1o
ALBERTSONS 4.625%
SONS 4.625% 325,000.00 316,602.00
1/15/27 144A
0,
ALBERTSONS 4.875% 540,000.00 515,430.00
2/15/30 144A
ALCOA NEDERLAND
4.125% 03/31/29 205,000.00 191,303.95
1447
ALCOA NETH 7.125%
35,000.00 36,139.95
03/31 144A
ALLEGHENY TECH 80,000.00 75,526.40
4.875% 10/01/29 e "0
ALLEGHENY TECH 55,000.00 51,207.75
5.125% 10/01/31 hiae el
ALLEGHENY
TECHNOLOGIES INC 190,000.00 187,077.80
5.8
ALLEGIANT T 7.25%
90,000.00 83,345.40
8/15/27 144A
ALLEN MEDIA 10.5%
: 480,000.00 197,073.60
02/28 144A
ALLIANT HLDG 5.875% 205,000.00 195,766.80
11/01/29 144A e P10
ALLIANT HLDG 6.75%
730,000.00 723,196.40
10/27 144A
ALLIANT HLDG/CO
340,000.00 343,366.00
6.75% 04/15/28
ALLIED UNV' 6% 75,000.00 66,376.50
06/01/29 144A e 2200
ALLY FINL INC 5.8%
2.000.00 2.000.56
05/01/2025
ALLY FINL INC 6.7%
1,000,000.00 1,014,760.00
02/14/33
ALPHA NAT RES I
9.75% 4/15/18 610,000.00
Escrow
ALTICE FR HLDS 6% 190,000.00 57,913.90
2/15/28 144A e e
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ALTICE FRAN 10.5%

430,000.00 163,387.10
5/15/27 RGS
ALTICE FRANCE
5.125% 01/15/29 155,000.00 102,603.80
144A
ALTICE FRANCE 320,000.00 212,992.00
5.125% 7/29 144A
ALTICE PRANCE SA 385,000.00 269,030.30
5.5% 01/15/20 ’ ’
ANER AIR 7. 25% 85,000.00 85,189.55
02/15/28 144A
AMWINS GROUP 4.875% 100.000.00 94.605.00
06/30/29 144A ’ ’
ANTOFAGASTA PLC
2.375% 10/14/30 200,000.00 167,124.00
144A
ARCHROCK PR 6.25% 185,000.00 184,367.30
4/1/28 144A
ARD FIN SA 6.4 185,000.00 45,954.00
06/30/27 144A
ARETEC ESCROW 10%
8/15/30 144A 295,000.00 319,895.05
ARSENAL AIC PAR 8%

60,000.00 63,751.80

10/30 144A
ARTERA SERV 8.5% 190,000.00 195,637.30
02/15/31 144A
ASBURY AUTOMO
4.625% 11/15/29 100,000.00 93,877.00
144A
ASBURY AUTOMO 5%
02/15/32 144A 100,000.00 93,181.00
ASBURY AUTOMOTI 54.000.00 51.672.60
4.5% 03/01/28
ASBURY AUTONOTH 52,000.00 48,810.84
4_75% 03/01/30 ’ ’
ASGN INC 4.625%
05/15/28 144A 445,000.00 425,500.10
ASHTON WO 6.625% 5.000.00 5.004.00
01/15/28 144A
ASHTON /00D US 100,000.00 91,253.00
4._.625% 08/01/2 ’ ’
ASSUREDPARTNE
5.625% 01/15/29 100,000.00 95,097.00
144A
ASTON MARTIN 10%
03/31/29 144A 200,000.00 199,000.00
ATLAS LUX 4.625% 98,000.00 90,296.22
06/01/28 144A
AVIS BUDGET 5.375% 115,000.00 105,412.45

03/01/29 144A
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AVOLON HLD 4.375% 2.000.00 1.956.84
5/01/26 144A
AVOLON HLDGS 2.528% 314,000.00 286,151.34
11727 144A ’ ’
AX1AN TELECOM
7.375% 02/16/27 200,000.00 198,750.00
144A
AZUL SC FIN LLP
11.5% 05/28/29 183,462.00 147,760.29
BANCO CREDIT TS+ 200,000.00 209,300.00
PERP 144A
BANCO MER KY 90,000.00 89,155.80
7.625/VR PRP 144A ’ ’
BELLRING BRANDS 7%

60,000.00 61,793.40
3/30 144A
BERRY GBL ES 5.625% 100,000.00 98,954.00
7/27 144A
BLOCK INC 2.75%
06/01/26 190,000.00 181,117.50
BLOCK INC 3.5%
06/01/31 190,000.00 165,925.10
BLOCK INC 6.5k 240,000.00 245,680.80
05/15/32 144A
BOMBARDIER 7%
06/01/32 144A 95,000.00 97,646.70
BOMBARDIER 7.25% 135,000.00 140,255.55
07/01/31 144A
BOVBARDIER 7. 875% 178,000.00 178,615.88
04/27 144A ’ ’
BOMBARDIER INC 6% 95.000.00 94 676.05
02/28 144A ’ ’
BOOST NEVICO BOR 445,000.00 466,791.65
7.5% 1/31 144A
BOYD GAVING 4.75% 340,000.00 328,735.80
12/01/27 ’ ’
BRAND INDUSTRIA
10.375% 08/01/30 265,000.00 290,281.00
144A
BRASKEM IDESA 6.99% 65.000.00 49.725.00
2/32 144A
BRASKEM IDESA 7.45%
11/29 144A 55,000.00 45,117.05
BUILDERS F 4.25% 395,000.00 354,437.45
02/01/32 144A ’ ’
C AND S GRP St 130,000.00 96,879.90
12/15/28 144A
Calll SR FIN 6.875% 455,000.00 442,510.25
9/15/27 144A
CABLE ONDA 4.5% 200,000.00 177,300.00
01/30/30 144A ’ ’
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0,
CAESARS E 8.125% 460.000.00 469,006.80
07/01/27
CAESARS ENT 6.5% 275 000.00 977 040.50
02/15/32 144A T .
CAESARS ENT 7% 700.000.00 719.943.00
02/15/30 144A T -
CAESARS ENTERTA
4.625% 10/15/29 195,000.00 179,910.90
144A
0,
CALIFORNIA 7.125% 295.000.00 295.312.70
02/01/26 144A
CALIFORNIA RES 135.000..00 139.047.30
8.25% 5/31/29 144A T -
AMELOT FIN SA 4. 5%
CAMELO SA 4.5% 175,000.00 171,001.25
11726 144A
0,
CANACOL E 5.75% 225.000.00 115.312.50
11/24/28 144A
CARLYLE AVIAT 7% 160.000.00 159649 .60
10/15/24 RGS T -
0,
CARNIVAL 10.375% 285.000.00 308,389.95
05/28 144A
CARNIVAL COR 5.75% 405.000..00 402.788.70
3/1/27 144A T -
CARVANA CO PIK VAR 29.658.00 32 178.63
06/01/30 14 T -
CARVANA CO PIK VAR 35.104.00 39,775.28
06/01/31 14
CARVANA CO PIK VAR 20.038.00 91 509.79
12/01/28 14 T -
HLDGS/CAP 454
CCO HLDGS/CAP 4.5% 320,000.00 255,843.20
04/33 144A
0,
CCO HLDGS/CAP 4.5% 145.000.00 118.802.85
05/01/32
CCO HLDGS/CAP 4.5% 290.000..00 333.976.50
08/30 144A T -
HLDGS/CAP
CCO HLDGS/C 420,000.00 406,102.20
5.125% 5/27 144
CCO HLDGS/CAP
7.375% 03/03/31 420,000.00 417,362.40
144A
CDI ESCROW 1SSU
2 0 2 4.
5.75% 04/01/30 144A 30.000-00 3.604.99
EC ENT CO LL
CEC CO LLC 160,000.00 159,078.40
6.75% 5/26 144A
CEMEX SAB 5.125/VAR 200.000.00 192.200.00
PERP 144A
CENTENE CORP 3.375% 155 00000 139.128.00
2/15/30 Wi o -
CENTENE CORP 4.625%
290,000.00 277.588.00
12/15/29
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CENTRAL GARDEN 115,000.00 103,670.20
4.125% 10/15/30

CHARLES RIV 4.25% 55,000.00 52,323.15
5/1/28 144A ’ ’
CHARLES RIVER L

3.75% 03/15/29 144A 53,0000 20,594.50
CHARLES RIVER L. 4% 160,000.00 144,272.00
03/15/31 144A

CHENOURS €O 5.75% 245,000.00 228,962.30
11/15/28 144A ’ ’
CHESAPEAKE 5.875%

2/01/29 144A 170,000.00 169,056.50
CHOBANT LLC 7. 625% 190,000.00 196,186.40
07/29 144A

CHS/CANTY 10.8754 195,000.00 204,993.75
1/15/32 144A

CHS/CMNTY HEA

6.875% 04/15/29 220,000.00 173,362.20
144A

CHS/CHNTY HEALT 225,000.00 181,773.00
4_75% 02/15/31 144A

CHS/CANTY HEALT 355,000.00 303,507.25
5.25% 05/15/30 144A T T
CHS/CUNTY HEALT 64 355,000.00 324,448.70
01/15/29 144A

CHS/CMNTY HEALT

6.125% 04/01/30 415,000.00 302,954.15
144A

CHS/CMNTY HLT

5.625% 03/15/27 170,000.00 160,296.40
144A

CITGO PETE COR 7% 410,000.00 410,061.50
6/15/25 144A

CITGO PETROL 6.375% 205,000.00 204,971.30
06/26 144A ’ ’

CLEAN HARBORS

6.375% 2/31 144A 45,000.00 45,416.70
CLEAR CHAN 7.75% 110,000.00 97,297.20
04/15/28 144A

CLEAR CHANN 7.875% 290,000.00 294,961.90
4/1/30 144A ’ ’
CLEARIY ENR 4.75% 110,000.00 105,417.40
3/15/28 144A ’ ’

CLOUD SOFT 8.25%

6/30/32 144A 385,000.00 398,132.35
CLOUD SOFTWARE 9%

09/30/29 144A 415,000.00 404,305.45
CLYDESDALE ACQU 70,000.00 69,843.90
6.625% 3/29 144A
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CLYDESDALE ACQUI
¢ 425,000.00 419,929.75
8.75% 03/30 144A
CNX RESOURCE 7.2k 130,000.00 133,530.80
3/1/32 144A B R
CNX RESOURCES
7.375% 01/15/31 100,000.00 103,138.00
144A
CNX RESOURCES C 6%
01/15/29 144A 85,000.00 84,466.20
COTNBASE GLOBAL 410,000.00 340,209.80
3.625% 10/01/31
COLGATE ENERGY 185,000.00 183,150.00
5.875% 07/01/29 T B
COMMERCIAL META 90.000.00 79.599_ 60
3.875% 02/15/31 O B
0
CONSTOCK 5. 875% 115,000.00 108,221.90
01/15/30 144A
COMSTOCK RESO 6.75%
2 . 2 73.
03/29 144A 65,000.00 58,973.90
COMSTOCK RESOUR
150,000.00 145,902.00
6.75% 03/01/29 144A
CONSLIDATED COM 5% 100.000.00 83.924.00
10/28 144A T T
CONSLIDATED ENR 12%
145,000.00 145,785.90
02/31 144A
0
CORECIVIC INC 8.25% 145,000.00 152,434.15
04/15/29
CORELOGIC INC 4.5k 275,000.00 254,251.25
5/1/28 144A B T
CORPORACION 6.3%
09/08/53 144A 200,000.00 200,124.00
Y
COVERT I 4.875% 95,000.00 86,808.15
12/01/29 144A
CQP HOLDCO 5. 54 530,000.00 510,787.50
06/15/31 144A B o
CROCS INC 4.125%
260,000.00 227,663.80
08/15/31 144A
CROCS INC 4.25%
11 . 101,347.4
03/15/29 144A 0,000.00 0.3 0
CROWDSTRIKE HOL 3%
205,000.00 185,443.00
02/15/29
0
CROWNROCK LP 7/ 5% 60.000.00 59.544.60
05/1/29 144A
CSC HLDGS LLC 220,000.00 196,268.60
11.25% 5/28 144A B T
CSC HLDGS LLC
3.375% 02/15/31 230,000.00 152,478.50
144A
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CSC HLDGS LLC
4.125% 12/01/30 170,000.00 117,364.60
144A
CSC HLDGS LLC 4.5% 160,000.00 110,054.40
11/715/31 144A
CSC HOLDINGS 7. 5% 690,000.00 383,122.50
4/1/28 144A ’ ’
CSN RES SA 5.875%
4/3/32 144A 95,000.00 79,230.00
CT TRUST 5. 125% 200,000.00 176,500.00
02/03/32 144A
CVR ENERGY 5. 75% 250,000.00 232,235.00
02/15/28 144A ’ ’
CVR PART LP/FIN
6.125% 06/15/28 220,000.00 211,954.60
144A
DAVITA INC 0%
05/31/30 144A 175,000.00 160,594.00
DAVITA INC 3.75% 175,000.00 150,433.50
02/15/31 144A
DELEK LOGISTIC
7.125% 06/01/28 110,000.00 109,786.60
144A
DISH DBS 5.75%
12/01/28 144A 100,000.00 71,554.00
DISH NETWK CV
3.375% 8/26 144A 1,460,000.00 889,592.60
D1SH NETHORK: €O 150,000.00 149,709.00
11.75% 11/27 144A
DP WORLD SALA

200,000.00 198,624.00
6%/VAR PERP RGS
DPL INC 4.35% 529,000.00 491,959.42
04/15/29
DT WIDSTREAW 4.125% 185,000.00 172,667.90
06/15/29 144A ’ ’
OT MIDSTREAI 4.375% 185,000.00 169,911.40
06/15/31 144A ’ ’
EG GBL FIN 12k 200,000.00 214,448.00
11/30/28 144A
EIG PEARL HOLDI
3.545% 08/31/36 225,000.00 193,146.75
144A
ELASTIC 4.125% 90,000.00 82,766.70
07/15/29 144A ’ ’
EMBRAER NETHER
6.05% 1/28 144A 50,000.00 51,562.50
ENBRAER NETHERL 20,000.00 19,843.60
5.4% 02/01/27
EMBRAER NETHERL 7%

70,000.00 72,835.00
7/30 144A
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0,
EMERALD DEBT 6.625% 345.000.00 351.644.70
12/30 144A
EMERGENT BIO 3.875% 100.000.00 7240700
08/15/30 144A T -
EMRLD BORROW 6.75%
ORRON 6. 75% 110,000.00 112,475.00
07/31 144A
ENDEAVOR ENERGY 37500000 378,348.75
5.75 1/28 144A
ENDEAVOUR MI 5% 130.000..00 123.865.30
10/14/26 144A T -
ENDO FINANCE 8.5%
04/30/31 144A 145,000-00 L%
0
ENER 4.875% 3/30/26 15.000.00 119,323.75
1447 RGS
ENFRAGEN ENERG 230 000.00 193.200.00
5.375% 12/30/30 144 T .
0,
ENLINK MID 5.625% 75.000.00 74.923.50
01/15/28 144A
EQT MIDSTR 6.5% 215 000.00 219.603.15
07/01/27 144A T -
ERO COPPER 6.5%
2/15/30 144A °00,000-99 oo
0,
ESKOM HLDGS 8.45% 45,000.00 46.,068.75
8/28 144A
FERTITTA ENTERT
4.625% 01/15/29 210,000.00 193,662.00
1444
FERTITTA ENTERT 90.000.00 79 40160
6.75% 07/15/30 144A T -
FIESTA PU 7.875%
85,000.00 88,427.20
03/01/31 144A
0,
FIRST QUAN 9.375% 200.000.00 210,812.00
3/1/29 144A
FIRST QUANT 6.875% 155.000.00 151.996.10
10727 144A T -
FMG RES AG 5.875k
G RES AG 5.875% 285.000.00 281,440.35
4/15/30 144A
MG RES AUG LTD
4.375% 04/01/31 120,000.00 108,693.60
1444
FORD MTR CR 5.125%
1 0 12 .7
16/2 515,000.00 512,038.75
FORD MTR CR LLC 155 000.00 141.769.20
2.9% 02/16/28 T -
FORD MTR CR LLC 115.000.00 111,709.85
3.375% 11/13/25
FORD MTR CR LLC 4% 115.000.00 104.277.40
11/13/30 T -
FORD MTR CR LLC 355 000.00 349 625.30
4.95% 05/28/27 T -
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FORD NTR CR LLC 540,000.00 550,891.80
6.95% 03/06/26
FORTRESS TR&INF 7% 200,000.00 205,932.00
05/31 144A ’ ’
FORTRESS TR&INF 7%
06/32 144A 140,000.00 143,700.20
FORVARD AIR COR 195,000.00 184,938.00
9.5% 9/31 144A
FREEPORT INDONE
5.315% 04/14/32 200,000.00 195,496.00
144A
FRENF 15-KPLB B 700,000.00 679,721.00
2.5% 05/25 ’ ’
FRONT RANGE BID 4%

300,000.00 243,897.00
3/1/27 144A
FRONT RANGE BIDCO 165,000.00 105,208.95
INC 6.125% O
FRONTIER 5.875%
11/01/29 144A 52,213.00 46,441.37
FRONTIER (COMf 5.875% 170,000.00 167,354.80
10/15/27 144A
FRONTIER COMM 54 175,000.00 167,272.00
05/01/28 144A ’ ’
FRONTIER COMM 6%
01/31/30 144A 205,000.00 182,261.40
FRONTIER CON 8. 75% 140,000.00 146,563.20
05/15/30 144A
CALAXY PIPE 2.625% 200,000.00 164,436.00
03/31/36 144A ’ ’
GANNETT HOLDING 6%
11/01/26 144A 95,000.00 91,482.15
CENS VENAS 7. 125% 880,000.00 878,345.60
7/31/26 144A
CENESEE & W 6.25% 295,000.00 298,315.80
4/15/32 144A ’ ’
GEO GRP INC/THE
10.25% 04/15/31 130,000.00 140,181.60
144A
GEO GRP INC/THE
8.625% 04/15/29 90,000.00 93,808.80
144A
CEOPARK LD 5.5 100,000.00 92,900.00
01/17/27 144A
GGAM FINANCE LT
6.875% 04/15/29 120,000.00 122,706.00
144A
CLOBAL PART 8.25% 60,000.00 61,749.60
1/15/32 144A
CLOBAL PARTNER 175,000.00 174,062.00
6.875% 01/15/29 ’ ’
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0,
GO DADDY OP 5.25% 170..000.00 167.630.20
12/1/27 144A
GPC MERGER SU 100.000..00 94 118.00
7.125% 8/15/28 144A T T
GRAFTECH GLOBAL
110,000.00 88,049.50
9.875% 12/28 144A
0,
GRAN CO 6.875% 200,000.00 191,000.00
08/09/26 144A
GRAPHIC PACK 3.75% 80.000.00 72.424.00
02/30 144A o -
GREENSAIF PIP 200.000.00 203.562 .00
6.120% 2/38 144A U T
GREENSAIF PIPE 200,000.00 207,186.00
6.51% 2/42 144A
HARVEST MIDSTRE
400,000.00 408,608.00
7.5% 9/28 144A
HEALTHEQUITY INC
70,000.00 65,620.80
4.5% 10/01/29 144A
HERTZ 4.625% 115. 000.00 88.890.40
12/01/26 144A T -
HERTZ 5% 12/01/2
S 12/01/29 150,000.00 99,015.00
144A
0,
HERTZ 5.5% 10/15/24 210.000.00 6.825.00
144A
HERTZ CORP 6% 265 000.00 2385000
01/15/2028 144A T -
HERTZ CORP 6.25%
190,000.00 6,175.00
10/15/22
0,
HERTZ CORP 7.125% 265, 000.00 23.850.00
08/01/2026 1
HESS MIDST 5.125% 290.000.00 215 311.80
6/15/28 144A T -
HESS MIDSTREAM 5.5%
SS MIDSTREAM 5.5% 60,000.00 58,455.00
10/30 144A
HIGHTOWER 6.75%
7 ) 4,176.
04/15/29 144A 0,000-00 oA
HILTON DOM 6.125%
ON'DOW 6. 125% 85,000.00 85,708.05
4/1/32 144A
HILTON DOMEST
3.625% 02/15/32 115,000.00 100,465.15
144A
HILTON DOMESTIC 115.000.00 106,426.75
3.75% 05/01/29
HILTON DOMESTIC 4% 115.000.00 103.991.05
05/01/31 144A T o
HOWARD 7.375% 210.000.00 215 48730
07/15/32 144A T -
0,
HUB INTE 5.625% 135,000.00 129.412.35
12/01/29 144A
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0,
HUB INTER 7.375% 85.000.00 87.468.40
1/31/32 144A
HUDBAY MINERAL 330.000.00 329 891.10
6.125% 4/01/29 144A T -
HUDSON AUTOMOTI 8%
UDSON AUTOMOTI 8% 55,000.00 57,624.60
05/32 144A
0,
ICAHN LP/FN 9% 385,000.00 388, 118.50
06/15/30 144A
IHS HOLDING LTD 200.000.00 190.874.00
5.625% 11/29/2 T -
IHS NETHERLAND 8% 200.000.00 195.436.00
9/18/27 144A T -
_ 0
11-VI INC Sk 100,000.00 95,851.00
12/15/29 144A
ILIAD HLDG 8.5%
150,000.00 154,290.00
04/15/31 144A
0,
INDONESIA ASA 5.45% 200.000.00 198, 186.00
05/30 144A
INTELSAT JACKSN 300.000.00 28294200
6.5% 1/30 144A T o
INVESTMENT EGY 100.000.00 95 812.00
6.25% 4/29 144A T -
0,
JACOBS ENT 6.75% 90,000.00 84.748.50
02/15/29 144A
JANE ST GRP/JSG
7.125% 04/30/31 195,000.00 201,832.80
1444
JONAH ENERGY LLC 239.713.07 259 201.74
12% 11/25 P/P o -
KENNEDY-WILSON 170.000.00 147 407 .00
4.75% 03/01/29 T o
_ 0,
KENNEDY-WILSON 5% 170,000.00 142.393.70
03/01/31
KEC CO/PIZZA 4.75% 255 000.00 249 27270
6/1/27 144A T -
KLX ENERGY 11.5%
245.000.00 239,573.25
11/1/25 144A
KOBE US MID PIK VAR
435,487. 10.61
11726 144A 35,487.00 0.00-8
KONDOR FIN 7.625%
ONDO 625% 200,000.00 153,000.00
11726 144A
KOSMOS ENERGY 220.000.00 217.250.00
7.125% 4/26 144A
KOSMOS ENERGY 7.5% 15.000.00 14 35305
3/1/28 144A T -
KRAFT HEINZ FD 5.5% 70.000.00 67.954.60
06/01/50 T -
0,
L BRANDS INC 6.625% 350.000.00 354.403.00
10/01/30 144A
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LAUAR FOG LTD 40,000.00 39,578.00
3.958% 5/25 144A
LAVAR NEDTA CRP 140,000.00 135,192.40
4._875% 01/15/2 B B
LAMB WESTON 4.125%
155,000.00 142,482.20
01/30 144A
0
LBl ACQU LLC 6.25% 160,000.00 143,526.40
1729 144A
LCM INVESTMENTS
4_875% 05/01/29 260,000.00 245,135.80
144A
LCPR SENIOR 5. 125k 400,000.00 333,532.00
7/29 144A T T
LCPR SR 6.75%
CPR SR ©.73% 180,000.00 168,820.20
10/15/27 144A
Y
LEVEL 3 FINL 4% 295,000.00 165,698.55
04/15/31 144A
LEVEL 3 FINL 4.5%
230,000.00 136,293.40
4/1/30 144A
LEVIATHAN 6.125%
130,000.00 127,491.00
6/30/25 144A
LIBERTY COST 100,000.00 105,437.00
10.875% 1/31 144A T T
LIGHT & HINDR 7. 5% 70,000.00 73,109.40
9/01/31 144A B B
0
LINDBLAD E ©.75% 155,000.00 155,206.15
02/15/27 144A
LINDBLAD EXPEDT 9% 420,000.00 434,464.80
05/15/28 144A B T
LIQUID TELECOMM
200,000.00 122,000.00
5.5% 09/26 144A
Y
LIVE NATIN 4.75% 230,000.00 222,426.10
10/15/27 144A
LS8 INDUS 6. 254 30,000.00 29,138.40
10/15/28 144A B B
MACQUARIE 8.375%
130,000.00 137,234.50
05/01/28 144A
MACQUARIE AIRF 6.4%
,000. , 789.
3/29 144A 30,000.00 30,789.00
MACQUARIE AIRF 6.5%
c 0.5 45,000.00 46,759.95
03/31 144A
MACQUARIE ATRF 90,000.00 95,315.40
8.125% 3/31/29 144A
MACYS RIL HLDG 75,000.00 71,124.75
6.125% 03/15/32 B T
MADISON TAQ 4.125%
06/28 144A 130,000.00 121,274.40
0
MADISON 1AQ 5.875% 200,000.00 188,626.00
6/29 144A
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sl I R
MAGIC VIERG 7.875% 80,000.00 47,405.60
05/1/29 144A

MARB BONDC 3.95%

01/29/31 144A 35,000.00 28,617.75
WSTERGND 75
WATTEL INC 3.375% 55,000.00 53,105.80
04/01/26 144A ’ ’

MG BRAZIL DUNST 561,476.77 516,558.61
7.25% 06/31 144A ’ ’
g?;QR§§22lT4Z;C 215,000.00 188,026.10
VEDCO BELL PTE 200,000.00 197,500.00
6.375% 01/30/27 ’ ’
Zi?;;gEliZi 0.25% 150,000.00 152,148.00
MEG ENERGY CRP

5.875% 02/01/29 255,000.00 251,968.05
144A

MEITUAN 3. 05k 100,000.00 87,326.00
10/28/30 144A

WELCO RES 7.625% 200,000.00 199,472.00
4/17/32 144A

Z?;g%lggjlgszz 125,000.00 122,635.00
M1 CROSTRATEGY 250,000.00 245,530.00
6.125% 06/15/28

MILEAGE PLUS 6.5%

6/20/27 144A 108,000.00 108,653.40
WELRES 85| o 00| aroons
MINERAL RES LT 8k 180,000.00 184,698.00
1171727 144A ’ ’
MINERVA NERGE ©. 5% 250,000.00 234,647.50
02/15/30 144A ’ ’

MISC CAPITAL T

3.75% 4727 144A 200,000.00 192,562.00
MITER BRANDS 6.75%

4/1/32 144A 75,000.00 75,761.25
I R0 1555|500 00| 740800
MOLINA HEA 4.375% 120,000.00 113,943.60
6/15/28 144A

MOLINA HEALTHCA

3.875% 11/15/30 170,000.00 152,666.80
144A

MOOG INC 4.25%

12/15/2027 144A 55,000.00 52,303.35
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0,
MOZART DEBT 3.875% 125.000.00 116,487.50
04/01/29 144A
MPT OPER PARTNE 50,000.00 32,560.50
3.5 03/15/31 hias s
MURPHY OIL USA
95,000.00 84,262.15
3.75% 02/15/31 144A
MURPHY OIL USA INC 120,000.00 114,518.40
4.75% 09/15
NBI US HO 6.625% 55.,000.00 54.,230.00
08/06/29 144A hiae P et
NCL CORP 5.875%
200,000.00 198,334.00
02/15/27 144A
0,
NCL CORP 7. 75% 180,000.00 189,498..60
02/15/29 144A
NCL CORP LTD 5.875
55.000.00 54.,692.55
03/15/26 144A
NCL FINANCE LTD
6.125% 03/15/28 70,000.00 70,022.40
1447
NCR ATLEOS ESCR
205,000.00 224.077.30
9.5% 04/01/29 144A
NEPTUNE BID US 455,000.00 439,075.00
9.29% 4729 144A PO Pl
NESCO HOLDING 5.5%
135,000.00 126,230.40
04/15/29 144A
NEW COTAI LLC CONV 213,562.76 446 ,858.68
5% 2/24/27
NEW FORTRESS EN 114,000.00 112,277.46
6.75% 09/15/25 hias el
NEXA RESOURCES 6.5%
68,000.00 68,680.00
01/18/28 1
0,
NEXSTAR 5.625% 220.,000.00 212.603.60
7/15/27 144A
NEXTERA ENERGY 21,000.00 20,842.50
4.25% 9/24 144A hias SOe-
NORTHERN OIL 8.75%
0 OIL 8.75% 115,000.00 121,711.40
06/31 144A
NOVA CHEM CORP 9%
14 . 154,203.1
02/15/30 144A 5,000.00 54,203.15
NRG ENERGY INC
3.875% 02/15/32 9,000.00 7.850.70
1444
NTH OIL & GAS
8.125% 03/01/28 270,000.00 275.,464.80
1444
OCCIDENTAL PETE
65,000.00 51,387.70
4.5% 07/15/44
OCCIDENTAL PETE 115,000.00 115,320.85
5.875% 9/01/25
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OCCIDENTAL PETE

75,000.00 76,692.75
6.2% 03/15/40

OCCIDENTAL PETE

170,000.00 180,030.00
6.6% 03/15/46

OCCIDENTAL PETE

175,000.00 195,615.00
7.5% 05/01/31

OCCIDENTAL PETRO

70,000.00 57,422.40
4.3% 08/15/39

OCCIDENTAL

137,000.00 109,610.96
PETROLEUM 4._4% 4/46

OCCIDENTL PETE

125,000.00 145,160.00
8.875% 07/15/30

OIL & GAS HLDG 7.5%

200,000.00 206,750.00
10/27 144A

OLYMPUS WTR 9.75%

2 ; 212,104.
11/15/28 144A 00,000.00 ,104.00

OPEN TEXT 4.125%

2/15/30 144A 245,000.00 223,386.10

OPEN TEXT CORP
3.875% 12/01/29 145,000.00 131,845.60
144A

OPEN TEXT HOLDI
4.125% 12/01/31 145,000.00 128,932.55
144A

ORGANON F 4.125%

21 . 201,661.4
04/30/28 144A 5,000.00 01,661.40

ORGANON FINAN
5.125% 04/30/31 215,000.00 196,135.90
144A

PACIFIC GAS & ELEC

165,000.00 120,436.80
3.95% 12747

PACIFIC GAS &ELE

30,000.00 22,104.90
3.75% 8/15/42

PANTHER 7.125%

! : 159,172.
6/1/31 144A 55,000.00 59,172.60

PAO TMK 4.3%

02/12/27 RGS 200,000.00 30,000.00

PAPA JOHNS IN
3.875% 09/15/29 60,000.00 53,397.60
144A

PARK INTERMEDIA 7%

65,000.00 66,095.25
2/1/30 144A

PBF HLD LLC/FIN 6%

1 . 146,715.
02/15/28 50,000.00 6,715.00

PBF HLD LLC/FIN
7.875% 08/31/30 320,000.00 330,275.20
144A

PERFORMANCE FO

95,000.00 87,490.25
4.25% 08/01/29 144A
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0
PETRONAS CAP 3.404% 40.000.00 26.993.20
4/61 144A
PETRONAS CAP 4.8% 200,000.00 178,064.00
4/21/60 144A T U
PETRONAS CAP LTD 200,000.00 185,496.00
3.5% 04/21/20 T S
PG&E 4.55% 07/01/30 267,500.00 256,297.10
PG&E 4.95% 07/01/50 947,500.00 801,793.45
PG&E CORP 5.25%
655,000.00 631,524.80
07/01/30
0,
PIKE CORP 5.5k 350,000.00 338,243.50
9/01/28 144A
POLYONE €O 5.75% 140,000.00 139,454.00
5/15/25 144A T T
POST HLDGS 6.25%
260,000.00 262,867.80
2/15/32 144A
0,
PROSUS NV 4.027% 200,000.00 137,374.00
8/3/50 144A
QORVO INC 4.375% 130,000.00 123,281.60
10/15/29 T T
RADIATE HOLDC 6.5%
350,000.00 186,287.50
9/15/28 144A
RADIOLO PIK 145,001.00 137,025.94
8.5%/VAR 1/29 144A
RAND PARENT LLC 380,000.00 379,673.20
8.5% 02/15/30 144A T T
REALOGY GR 5.25%
185,000.00 123,141.55
04/15/30 144A
REALOGY GROUP 5.75% 210,000.00 143,673.60
01/15/29 144A T T
ROBLOX CO 3.875%
415,000.00 372,591.15
05/01/30 144A
ROLLS-ROYCE PLC 175,000.00 176,986.25
5.75% 10/15/27
ROYAL CARI 5.375% 140,000.00 138,971.00
7/15/27 144A T T
ROYAL CARIBB 6.25%
120,000.00 122,392.80
03/32 144A
ROYAL CARIBBEAN 315,000.00 306,743.85
4.25% 07/01/26 144A
ROYAL CARIBBEAN 310,000.00 307,985.00
5.5% 08/31/26 T T
RURAL/METRO C
10,000.00
10.125 7/19 REGS
SABRE GLBL 8.625%
221,000.00 208,111.2
06/27 144A 00 8, 8
SALLY HOLDINGS
210,000.00 208,893.30
6.75% 3/1/32

113/164



EDINETOOOO
00000000000 O(E12481)
ooooodooodooodonooodd

SANARCO PIK VAR 110,573.00 103,523.96
06/30/31 144A
SASOL FING USA 200,000.00 190,186.00
4_375% 09/18/26 B B
SAUDT ARABIAN OTL 765,000.00 668,173.95
4._25% 04/39 O B
SCIH SALT 4.875%
: 380,000.00 353,935.80
05/01/28 144A
SCIH SALT ©.625% 125,000.00 118,471.25
05/01/29 144A B T
SCOTTS MIRACLE 4%
04/01/31 115,000.00 100,191.45
SCRIPPS ESC I
3.875% 01/15/29 160,000.00 109,513.60
144A
SCRIPPS ESC 11
5.375% 01/15/31 80,000.00 39,348.80
144A
SCRIPPS ESCRO 145,000.00 95,765.25
5.875% 7/27 144A
SEADRILL FIN 8.375%
4 . 47,034.4
08/30 144A >,000.00 034.45
SEAGATE HDD 8.25%
12/29 95,000.00 102,343.50
SEAGATE HDD CAY 85,000.00 92,132.35
8.5% 07/15/31 B B
SEALED AIR ©.125% 150,000.00 151,018.50
2/1/28 144A T T
SEASPAN CORPORA 260,000.00 232,356.80
5.5% 08/01/29 144A
SENSATA TECH 6.625% 20000000 203.902.00
7/32 144A B T
SENSATA TECHNOL 4% 270,000.00 250,994.70
04/15/29 14 O B
SERVICE €O INTL 105,000.00 102,677.40
5.125% 6/1/29
STNNONS FOOD IN 115,000.00 103,068.75
4.625% 03/29 144A B B
SISECAM UK 8.625%
5/02/32 144A 100,000.00 102,281.00
SOUTHWESTERN EN
4.75% 02/01/32 155,000.00 143,754.75
SOUTHWESTERN EN
105,000.00 102,407.55
5.375% 02/29
0
SPA HOLDINGS 4.875% 135,000.00 125,718.75
2/28 144A
SPRINGLEAF CORP 4% 205.000.00 180.453.30
09/15/30 B T
SS&C TECHNOLOGI
6.50 6/32 144A 340,000.00 344,892.60
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0,
STAPLES 10.75% 95.000.00 91,322.55
09/01/29 144A
STATION CAS LLC
4.625% 12/01/31 250,000.00 227.330.00
1444
STATION CAS LLC
6.625% 03/15/32 290,000.00 292,230.10
1444
STERICYCL 3.875% 115,000.00 108,205.80
01/15/29 144A e e
STRATHCONA RE 95,000.00 95,116.85
6.875% 8/26 144A e e
STUDIO CITY 6.54%
: 355,000.00 339,578.80
1/15/28 144A
SUNOCO LP /CORP 160,000.00 151,270.40
4.5% 05/15/29 e ere
SUNOCO LP /CORP 6%
' 520,000.00 518,918.40
04/15/27
0,
SUNOCO LP 7.25% 105,000.00 109,397.40
05/01/32 144A
SUPERIOR PLUS 4.5%
12 . 115,925.
03/15/29 144A 5,000.00 9,925.00
SURGERY CTR 7.25%
: 205,000.00 213,167.20
04/32 144A
SYNAPTICS INC 4% 50.000..00 6 861 20
06/15/29 144A hiae "D
TALLGRASS LP 6%
175,000.00 166,052.25
12/31/30 144A
0,
TAYLOR NOR 5.875% 165,000.00 165,372.90
6/15/27 144A
TELEFONICA CE 125,000.00 122.976.25
5.875% 4/27 144A e =i
TEMPUR SEALY 3.875%
UR SEALY 3.875% 170,000.00 145.965.40
10/15/31 1
0,
TEWPUR SEALY 4% 180,000.00 163,672.20
04/15/29 144A
TENET HEALTH 6.125% 755,000.00 753,195.55
10728 e e
TENET HEALTH 6.125%
230,000.00 230,943.00
6/30
TENET HEALTH 6.75%
' 115,000.00 117,838.20
5/31
TENET HEALTH 6.875%
25.000.00 26,643.25
11/15/31
0,
TENGIZCHEVR 3.25% 150,000.00 124.030.50
8/15/30 144A
TERIOCANDELARIA 161,000.00 160,697.32
POWER LTD 7.87 e el
TERRIER M 8.875%
430,000.00 240,675.30
12/15/27 144A
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TINKOFF CREDIT VAR 200.000.00 10.000.00
PERP 144A
TKC HOLDIN 10.5% 280,000.00 273,478.80
05/15/29 144A hiat P
TKC HOLDINGS 6.875%
' 305,000.00 296,441 .70
5/28 144A
TOPS MARKETS CORP
1,325,000.00
ESCROW
TRANSALTA 7.75% 110,000.00 115,419.70
11/15/29 144A hatt i
TRANSDIGM INC 5.5%
SDIGH INC 5.5% 895,000.00 881,575.00
11/15/27
TRANSDIGM INC
6.375% 03/01/29 390,000.00 395,452.20
144A
TRANSDIGM INC
6.625% 03/01/32 145,000.00 147.894.20
144A
0,
TRANSDIGM INC 6.75% 695.000.00 20716250
8/28 144A
TRANSDIGM INC
6.875% 12/15/30 325.000.00 333,765.25
144A
TRANSOCEAN 8.375%
. 102.
12/28 144A 86,000.00 89,102.88
TRANSOCEAN 8. 75%
02/15/%. 14n 130,500.00 137,034.13
TRANSOCEAN INC 100,000.00 101,185.00
8.25% 05/15/29 144A POPY- 209
TRANSOCEAN INC 8.5%
S0C ¢ 8.5% 100,000.00 101,532.00
05/15/31 144A
0,
TREEHOUSE FOODS 4% 50.000.00 54.052.20
09/01/28
TRI POINTE GROUP 55 000,00 54 750 10
5.7% 06/15/28 hiat et
TRITON WAT 6.25% 300,000.00 293,613.00
04/01/29 144A hatt At
0,
TRONOX INC 4.625% 170,000.00 154,273.30
03/15/29 144A
TTM TECH INC 4% 170,000.00 157,275.50
03/01/29 144A hiat Pefo
TULLOW O1 10.25%
05 /15 /26 14an 525.000.00 503,175.75
TULLOW OIL 7%
70,000.00 67,532.50
03/01/25 144A 00 19825
TV AZTECA SAB 8.25% 400,000.00 152,000.00
8/9/24 RGS haat et
0,
UBER TECH 1 7.5% 185,000.00 188,907.20
09/15/27 144A
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UBER TECH INC 4.5% 1,105,000.00 1,064,115.00
08/15/29 144A
UBER TECH INC 6.25% 150,000.00 151,063.50
01/15/28 144A ’ ’
UKG INC 6.875%
02/01/31 144A 115,000.00 117,985.40
UNITED AIRLIN
4.625% 04/30/29 105,000.00 98,758.80
144A
UNITED RENTALG6.125% 245.000.00 246.514.10
03/34 144A
UNITE GRP/UNT 6% 465,000.00 313,875.00
01715730 144A T T
UNITIZFIN 4.75%
04/15/28 144A 145,000.00 124,672.45
UNITI/FIN/CSL 10.5% 260.000.00 258.856.00
2/28 144A
UNITI/FIN/CSL 6.5%
02/15/29 144A 260,000.00 183,913.60
UNIVISION 6.625%
06/01/27 144A 340,000.00 331,734.60
UNIVISION COM
7.375% 06/30/30 80,000.00 75,621.60
144A
UNIVISION CON 8. 5% 245,000.00 238,950.95
5/31/31 144A ’ ’
Us AINS 12-2 A 14,591.92 14,454 .17
4.625% 12/03/26 ’ ’
US FOODS 7. 25% 100,000.00 104,560.00
01/15/32 144A
US FOODS INC 4.625% 75.000.00 69.928.50
06/01/30 144A ’ ’
VALEANT PHARM 5.5%

145,000.00 136,300.00
11/25 144A
VALLOUREC SA 7.5% 200,000.00 208,254.00
04/32 144A
VENTURE GBL 6.25% 355,000.00 364,176.75
01/15/30 144A ’ ’
VENTURE GLOBAL
3.875% 08/15/29 144 155,000.00 143,723.75
VICTORIA™S 4.625%
07/29 144A 120,000.00 100,977.60
VIKING CRUI 9.125% 55.000.00 59.864.20
07/31 144A
VIPER ENER 5.375% 85,000.00 83,614.50
11/1/27 144A
VISTAJET MAL/XO
6.375% 02/01/30 310,000.00 244,404.00
144A
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0,
VOLCAN €O 4.375% 50,000.00 39,281.00
02/11/26 144A
VTR COMMUN 5. 125% 78,000.00 70,005.00
1/15/28 144A hias e
VTR COMMUNICACI
4 37 04/15/5 100,000.00 85,250.00
VZ SECURED FINA 5%
' 500,000.00 435,525.00
01/15/32 14
WALTER ENERGY 9.5% 5 000,00
10719 144A hiae
WAND NEWCO 3 7.625%
01/30/30 1408 120,000.00 125.179.20
0,
WASH WULT 5. 75% 115,000.00 113,394.60
4/15/26 144A
WEEKLEY HOMES L 80,000.00 75,323.20
4.875% 09/15/28 htas PE3-
WINDSTREA 7.75%
: 415,000.00 397,877.10
08/15/28 144A
WOLVERINE 8.5k 124,000.00 12,090.00
11724 144A hias e
WP ROCKET MRGR
15,000.00
10.125 7/19 REG
WR GRACE 4.875%
: 215,000.00 207,382.55
06/15/27 144A
WR GRACE HLD 7.375% 275,000.00 281,644.00
3/31 144A htas RARS
WR GRACE HLG 5.625%
08/20 1440 165,000.00 150,249.00
WYNN RESORTS 7.125%
' 345,000.00 359,814.30
2/31 144A
ZEBRA TECHNOLOG 145,000.00 147,989.90
6.5% 5/32 144A e PoO%-
Z16GO BOND CO
5.125% 02/28/30 90,000.00 78,257.70
144
Z16G0 BV 4.875%
135,000.00 122.643.45
01/15/2030 144
102,537,380.52 | 91,495,718.95
(14,414,235 ,564)
14,414,235 564
(14,414,235,564)
34,705,265, 144
(33,797,975,850)
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15 2.07% =% -%
3 -% 0.07% -%
215 -% =% 43.47% 86.98%
96 -% =% 6.24%
498 =% =% 48.15%
-% =% 100% 2.60%
-% =% 100% 2.62%
-% -% 100% 7.80%
ACRISURE TERM B6 1LN 99.20 99.89
14,662.50 101.32
11/06/30 C1 14,545.93 14,647.25
AECOM TERM B 1LN 98.43 100.20
22,348.62 396.46
01/23/27 C1 21,998.64 22,395.10
AECOM TERM B 1LN 98.43 100.20
11,251.38 199.60
01/23/27 C2 11,075.18 11,274.78
ALLIANT HOLD TM B6 99.91 100.45
86,210.31 466.40
1LN 11/30 C1 86,138.75 86,605.15
APPLIED SYSTEMS TM 100.00 103.59
5,000.00 179.70
2LN 02732 C1 5,000.00 5,179.70
APPLIED SYSTEMS TM B 99.87 100.89
10,000.00 101.90
1LN 02/31 C1 9,987.50 10,089.40
ASCEND LEARNING TM 85.00 96.87
20,000.00 2,375.00
2LN 11/29 C1 17,000.00 19,375.00
ASSETMARK TERM 1LN 99.75 99.56
20,000.00 37.40
05/30/2031 19,950.00 19,912.60
ATHENAHEALTH T™M B 97.09 99.65
200,941.06 5,150.12
1LN 02/15/29 C1 195,099.70 200,249.82
BAYER ENVIR SCI TERM 97.32 99.76
162,537.35 3,965.91
1LN 10/29 C1 158,187.85 162,153.76
CLEAR CHANNEL T™ B 99.00 97.50
245,000.00 3,675.00
1LN 08/27 C1 242,550.00 238,875.00
CONSOLIDATED EN T™ B 96.99 95.16
144,637.50 2,651.21
1LN 11/30 C1 140,298.37 137,647.16
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CORELOGIC TERM B 1LN 90.37 98.37
354,531.66 28,376.72
06/02/28 C1 320,393.80 348,770.52
COTIVITI INC TERM 100.00 99.20
145,000.00 1,148.40
1LN 05/01/31 C1 145,000.00 143,851.60
COTIVITI T™ B 1LN 99.49 100.25
34,912.50 261.85
05/01/31 C1 34,737.93 34,999.78
COX MEDIA T™M B 1LN 90.30 81.36
296,163.70 26,491.84
INCR 12/26 C1 267,462.47 240,970.63
CSC SERVICEWORKS TM 85.43 82.20
441,147.98 14,257.90
B 1LN 3/28 C1 376,916.83 362,658.93
EXAMWORKS TERM B 1LN 99.84 100.22
19,550.00 75.07
11/01/28 C1 19,518.91 19,593.98
FINASTRA TSFR3M+725 97.99 100.00
413,833.69 8,280.82
1LN 09/29 C1 405,552.87 413,833.69
FINASTRA TSFR3M+725 97.99 100.00
9,664.91 193.30
1LN 09/29 C1 9,471.61 9,664.91
FRST EAGLE TERM B 0.03 66.66 99.37
1LN 2/1/27 C1 ’ 0.02 0.02
GREAT OUTDOOR TM B1 99.63 100.12
458,473.01 2,228.18
1LN 3/5/28 C1 456,817.92 459,046.10
HUNTER DOUGLAS TERM 96.30 99.32
75,264.00 2,269.96
B 1LN 2/29 C1 72,486.00 74,755.96
HUNTER DOUGLAS TERM 96.30 99.32
27,636.00 833.50
B 1LN 2/29 C2 26,615.95 27,449.45
INTERNET BRANDS TM B 96.58 99.81
345,973.66 11,168.03
1LN 04/28 C1 334,158.65 345,326.68
MULTI-COLOR T™M B 1LN 99.42 97.81
360,750.00 5,829.72
10/29/28 C1 358,690.11 352,860.39
NEPTUNE BID US 1 87.77 94.05
306,125.00 19,243.02
TERM B 04/29 C1 268,688.97 287,931.99
NORTHEAST GROCE TM B 97.00 100.12
50,000.00 1,562.50
1LN 12/28 C1 48,500.00 50,062.50
SANCHEZ DIP ROLL UP
89,000.00
TL 5/11/20 C1
SANCHEZ TERM 1LN DIP
108,722.08
05/11/20 C1
SANCHEZ TERM 1LN DIP
98,160.45
05/11/20 C2
SOFTBANK SVF 11 TERM 100.98 98.88
536,446.67 11,302.93
1LN 12/24 C1 541,741.39 530,438.46
SUBCOM TERM B 1LN 99.00 100.42
30,000.00 427.50
01/30/2031 C1 29,700.00 30,127.50
SUNSOURCE TERM 1LN 99.49 100.54
44,887.50 467.73
03/25/31 C1 44,663.06 45,130.79
TOPGLF CLL TERM B 99.88 100.23
23,687.50 81.48
1LN 03/09/30 C1 23,660.97 23,742.45
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TRANSDIGM TERM K 1LN 100.23 100.32
271,626.14 236.32
03/15/30 C1 272,259.02 272,495.34
TRUIST INSURANCE TM 100.00 102.55
160,000.00 4,086.40
2L 03/32 C1 160,000.00 164,086.40
UBER TERM B 1LN 100.00 100. 44
113,952.04 496.83
03/01/30 C1 113,960.01 114,456.84
UKG TERM B 1LN 99.32 100.43
579,477.42 6,459.83
02/10/31 C1 575,555.70 582,015.53
5,828,384.11 5,862,675.16 34,291.05
(918,203,633) (923,605,845) (5,402,212)
918,203,633 923,605,845 5,402,212
(918,203,633) (923,605,845) (5,402,212)
918,203, 633 923,605,845 5,402,212
(918,203,633) (923,605,845) (5,402,212)
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2024

30

18,521,265,537

13,138,147

18,508,127,390

39,558,038,221

0.4679

2024

30

5,031,361,233

3,159,085

5,028,202,148

7,204,320,919

0.6979

2024

30

38,087,394,100

640,873,104

37,446,520,996

8,265,790,724

45303
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2024 30 176
52
6,194,119,636,582
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( )

37 38

(2022 12 31 ) (2023 12 31 )

3,022,979 2,269,485
62,774 59,949
355,433 460,082
7,302,518 9,026,865
1,270,509 5,354,461
6,568 5,845
279,442 152,986
12,300,226 17,329,675
7,487 7,487
7,487 7,487
5,754,864 5,953,460
11,755 11,755
371,268 288,014
230 230
6,138,118 6,253,460
6,145,605 6,260,947
18,445,832 23,590,622
158 7
3,386,058 4,192,323
3,949,135 2,192,059
1,205,608 3,445,819
256,966 1,616,600
678,471 1,176,325
755,779 376,001
10,232,176 12,999,137
8,295 -
1,907,940 2,028,331
1,916,235 2,028,331
12,148,412 15,027,469
1,000,000 1,000,000
250,000 250,000
5,047,420 7,313,153
5,297,420 7,563,153
6,297,420 8,563,153
6,297,420 8,563,153
18,445,832 23,590,622
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( )

37 38

( 2022 1 1 ( 2023 1 1
2022 12 31 ) 2023 12 31 )

48,219,377 55,200,925
7,978,913 10,031,924
196,056 153,966
56,394,346 65,386,816
21,912,619 25,160,937
270,363 282,742
563,944 551,589
13,400,947 15,194,030
78,488 139,609
55,842 47,328
22,224 27,212
1,512 2,007
36,305,942 41,405,457
2,641,460 2,762,834
1,673,842 1,333,847
525,602 575,347
13,087 17,945
70,519 108,866
162,863 205,434
2,415 2,569
412,937 427,958
208,922 272,377
3,219 17,110
6,759,389 7,249,585
303,872 288,510
12,778,130 13,262,388
7,310,273 10,718,971
16,144 16,559
9,662 10,648
3,309 108
29,116 27,315
2,930 1,500
233,624 112,525
109 306
236,664 114,331
7,102,725 10,631,955
17,315 -
17,315 .
4,125 52,541
105 -
4,230 52,541
7,115,810 10,579,414
2,220,713 3,230,427
(152,321) 83,253
2,068,392 3,313,680
5,047,418 7,265,733
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37 ( 2022 11 2022 12 31 )
)
1,000,000 250,000 3,231,341 3,481,341 4,481,341 4,481,341
- - (3,231,340) (3,231,340) (3,231,340)|  (3,231,340)
- - 5,047,418 5,047,418 5,047,418 5,047,418
- - 1,816,078 1,816,078 1,816,078 1,816,078
1,000,000 250,000 5,047,420 5,297,420 6,297,420 6,297,420
38 ( 2023 1 1 2023 12 31 )
)
1,000,000 250,000 5,047,420 5,297,420 6,297,420 6,297,420
- - (5,000,000) (5,000,000) (5,000,000)[  (5,000,000)
- - 7,265,733 7,265,733 7,265,733 7,265,733
- - 2,265,733 2,265,733 2,265,733 2,265,733
1,000,000 250,000 7,313,153 7,563,153 8,563,153 8,563,153
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2023 1 1
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( )
1
37 38
(2022 12 31 ) (2023 12 31 )
2,693 4,375
3,683,257 1,487,550
5,553,660 5,943,660
( )
1
37 38
( 2022 1 1 ( 2023 1 1
2022 12 31 ) 2023 12 31 )
17,246,408 19,338,423
8,825 12,877
( )
37 ( 2022 1 1 2022 12 31 )
1.
20,000 - 20,000
20,000 _ 20,000
2.
2022 12 13
(€))
@ 3,231,340
B 1 161
0 2022 12 13
) 2022 12 13
38 ( 2023 1 1 2023 12 31 )
1.
20,000 - 20,000
20,000 - 20,000
2.
2023 12 12
(€))
@) 5,000,000
A1 250
) 2023 12 12
) 2023 12 12



o)

&)
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2.
2022 12 31
37 (2022 12 31 )
&) 5,754,864 5,754,864
5,754,864 5,754,864
QD)
2
(5,754,864 )
2023 12 31
38 (2023 12 31 )
@) 5,953,460 5,953,460
5,953,460 5,953,460
D
2
(5,953,460 )
3.
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37 (2022 12 31 )

o
@
1 2 3
@ - 5,754,864 - 5,754,864
- 5,754,864 - 5,754,864
)
o
38 (2023 12 31 )
(€Y
@
1 2 3
@) - 5,953,460 - 5,953,460
- 5,953,460 - 5,953,460
(@)
o
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( )
37 ( 2022 1 1 2022 12 31 )

1.

@

1,995,588
174,611
10,753
45,265
228,588
1,907,099

©))

1,907,099
841
1,907,940

1,907,940
1,907,940

®

150,582
9,273
45,265
1,874
112,715

©)

1.4

96,206
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1.

38

@

(

2023 1 1

2023 12 31 )

1,

907,099
178,071
24,955
5,376
76,418

&)

2,

2,

028,331

028,331

2,

028,331

2,

028,331

2,

028,331

®

157,671
22,096
5,376
841

173,550

*

1.7

98,827
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42 2021 8 12

37 38
(2022 12 31 ) (2023 12 31 )
« ) « )
91,806 89,646

231,419 115,131

584,211 621,075

1,644 1,644

87,153 125,470

996,233 952,966

624,965 664,952

371,268 288,014

371,268 288,014

37 38

(2022 12 31 ) (2023 12 31 )
30.62% 30.62%

0.38% 0.33%

2.19% 2.62%

0.23% 2.25%

0.02% 0.01%

29.07% 31.32%
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( )
37 ( 2022 1 1 2022 12 31 )
( )
48,219,377 - 48,219,377
3,116,449 4,862,463 7,978,913
196,056 - 196,056
51,531,882 4,862,463 56,394,346
38 ( 2023 1 1 2023 12 31 )
( )
55,200,925 B 55,200,925
3,047,735 6,984,189 10,031,924
153,966 B 153,966
58,402,627 6,984,189 65,386,816
37 ( 2022 11 2022 12 31 ) 38 ( 2023 1 1 2023 12 31 )
( ) 2.
3.
37 ( 2022 1 1 2022 12 31 )
C =
7,035,957 8,573,027
)
38 ( 2023 1 1 2023 12 31 )
C = )
8,573,027 14,381,326
)
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