A =&

Asset

Management

One

(Z1FhR)

RENAA1—=ILFEZHFT 7V R

mrIVASY

FI—X

77 NOLBEKITRDEN TT,

ﬂ@?ﬁﬁf“f @m77Vh3> I~77Z) ’\UJ?xﬁiﬂPlL.\(:ﬁ
5’1 RIS (@7 7UNTY RT5R) TR RERECH

B A &R

B77UHIYRI-2

9#%5_5&/\0)'51%&5(311(4\*'&/»0

LA USAI1=LR
Ry K77 K
[#E77h7VRT52)

REMEDOZ LVWEENZEY BI55(S. i
BOBREEEIRT 2HENRSNTVD
HENEL. ZOREINSBFHBERED
15%UATELET,

7‘"‘;/\“7_'{ TOFIAR. Ny PEHICRE

°

MH AMiZHiERIEE
IRFf-7 7R

HERZEEADRBERITLWEEA.
BHRADRERTVEEA.

53 HHLAP%(DﬁﬁH

[FRIE L TREZRE ORES £ S H i

LENHB LUER HlimESAET.) FOLB|ENE

7 &= % %8 | ENEaRE Eot, B
{5 5 £ M| 2009% 1053085 520245100158 ¢ T
& m 5 gt | XNVETONT 1 —) FEERENLIRRANRE L. B
EUENZBOBREEFHMENTIRINGHEEZEIELETD.
M2TONERASETSHS [LA US E121H <R&EH 2019F11812H>
NA—LVRRYRT72 K @775 o ST
LIEESVTIEr] h;]lvé()J/El\iﬁ..E#;()ﬂEééf“E %%gﬁ <Z§§EI %81282 12§1§E>
_7 > K SRT5 %‘ H < =1 >
B77UN7/RI-2| 9.) BIUMHETOENEDKERESET -
: T B IMHAMGHSRARE Y F— 7 7 > %1244 JE%EI 20204 2 128>
EERAHR K| SHEESE TRRENRE LET. =16 <REHQ 20204 3 85128>
LA USA{A-hF . -
: b EELTRRLBTONT 1 REEE H
Cepolid b | Bl U, BIZW ARG 2020% 4R1557
MHAMIERIRREERE f:\mo)asaqmﬂ;b;z}asaqﬁmmm&
IH =7 7Y K FERERREL SRREDEIEA
X [=

& B _ e
BAIE U<, 77075 RCOBENE| (REHE RN BE T T NJEC S
FH B CREDBAG. RFIEy BrD SRR BLRRIOHF LTI R <HAL
V) EFTVET, BLLEFET,
K8\ o (- | K| BREAS A ORABA SAIRER
7Y

KENTT—ILRESET 7>

NP

UhZ>RIOI-R] (F.

2020F 4 B138I(CHE12680DREZ1T

b\i L/t_o (_(_(k—\
SBRLLEFET,

ERRBET JW

SHREL—BOCEBRZHEFITELD
BREVBLETFET,

WREDEEE U, DESHER, FAlE LTRE LLERESHER

ZREIICITS C EZBEL. BIERNBOKE, BEMED
KESLUTRFAEFZHEL TRESHMRELE T L2
Ui%:‘ﬁﬂij&ﬂiﬁh‘”‘gﬁﬂ)iﬁ BIClE. FERETDBLEND

<ERRSEICHTIBHMLEHDER>
J—)Lt>9—1:0120-104-694
2WE | EXHOFRIONASFROBET

s E A

7ZEYRNIRIAVROne ik XE1t

BEIFOSEEIABICDOETELTIE.

FRERHICHEVELELEZSY

BASNT

RRETHERADA1-8-2
http://www.am-one.co.jp/



RKENTA—LREST7 7R B77VA52RO-2R

W= 5 fEREADERES
Bl 2 = & oL lemenEmaslm  slm A E
e wen B 52 2 2 HOA H X[ AL ES LT
M S % % % =AM
97 # (20174118138) 4,453 55 N4D 99.0 0.1 665
= | 9881 (2017F128128) 4,689 55 6.5 99.1 0.1 693
},E 99 #3 (20184 1 B12A) 5,048 55 8.8 99.2 0.1 716
5 | 10088 (20184 2 B13H) 4,940 55 A1.0 99.4 0.1 678
H | 1018 (20184 3 B128) 4,969 55 1.7 99.1 0.1 682
10288 (20184 4 §128) 4,834 55 A1.6 98.9 0.1 655
10388 (20184 5 §148) 4,801 55 0.5 98.9 0.1 648
== | 10488 (20184 6 B128) 4,477 55 156 99.1 0.2 599
}E 10588 (20184 7 §120) 4,385 55 20.8 99.0 0.1 593
5 | 10688 (20184 8 B13H) 4,186 55 N33 97.8 0.2 562
B 10788 (20184 9 B12H) 3,891 55 A5.7 98.2 0.2 521
10888 (20184E108120) 3,990 55 4.0 98.5 0.2 520
10988 (20184118120) 4,099 40 3.7 98.4 0.2 535
== | 11088 (20185%128128) 3,963 40 A2.3 98.0 0.2 507
},g 11188 (20194F 1 §158) 3,920 40 A0.1 97.8 0.2 503
5 | 11288 (20194 2 B128) 4,068 40 4.8 98.0 0.2 522
53| 11388 (20194F 3 §128) 3,924 40 26 98.3 0.2 489
11488 (20194F 4 §128) 4,103 40 5.6 98.3 0.2 513
11588 (20194 5 §130) 3,942 40 A2.9 99.1 0.2 489
= | 11688 (2019F 6 B128) 3,782 40 A3.0 98.7 0.2 466
%E 1178 (20194 7 B128) 4,005 40 7.0 99.0 0.2 493
5 | 11881 (20194 8 B13H) 3,558 40 ~10.2 97.4 0.2 439
HA | 11988 (20194 9 A128) 3,746 40 6.4 98.8 0.2 470
12088 (20194E108150) 3,719 40 0.3 99.4 0.2 465
12188 (20194E118128) 3,740 40 1.6 99.4 0.2 462
== | 12288 (20195128120) 3,748 40 1.3 99.3 0.2 464
%,; 12388 (20204 1 §148) 3,955 40 6.6 99.5 0.2 490
5 | 12488 (20204 2 B126) 3,755 40 ) 97.9 0.2 467
53 | 12588 (20204F 3 §128) 3,094 40 ~16.5 96.6 0.2 385
12688 (20204 4 §138) 2,644 40 A13.3 95.6 0.3 331

CF1) BEEMEBOEERIDESAALTT,

CE2) HB77REIHT =T 7 REBAANZTITOT. [EFHEALE] (IREHREAZHLTHVET,

GX3) MRBEFEZHIAISMEALE] CBYT—T 7 ROEERESHEL Ao

CE4) Y77 ROIVESNBEUEIBEINFELRBLED. ROFI—TIHIUBSEEHETDTH) £ A
G£5) & (B=A) FvT1+R=ZzEKLTVWET UATEL).



WiEZ% 6 v AR OEEMEADIER

S 2 £ ffi = CEEE SIS &
" ® R B s w e O E R Bk E
) M % % %
= 2019%10815H 3,719 - 994 0.2
121 1087k 3,720 0.0 98.3 0.2
4 CERES!
2019F11812H 3,780 1.6 99.4 0.2
)
= 2019%F11812H 3,740 - 994 0.2
122 IEES 3,779 1.0 98.0 0.2
i CERES!
2019%F12812H 3,788 1.3 99.3 0.2
=)
= 2019%F12812H 3,748 - 99.3 0.2
123 128k 4,020 7.3 994 0.2
i # %
20204 1 B14H 3,995 6.6 99.5 0.2
=)
= 2020%F 1 B14H 3,955 — 99.5 0.2
124 1 Bx& 3,774 N4.6 97.5 0.2
A # %
20204 2 B12H 3,795 ~4.0 97.9 0.2
=)
= 2020 2 B12H 3,755 — 97.9 0.2
125 2 B 3,629 N34 96.9 0.2
i #H F)
20204 3 128 3.134 A16.5 96.6 0.2
[E))
= 2020 3 A12H 3,094 — 96.6 0.2
126 3 A% 2,585 A16.5 94.7 0.3
i [CRES!
2020 4 B13H 2,684 A13.3 95.6 0.3

(1) BREEMREIDRERAA. BERGHELTY,
(£2) HT77 2 RBIH—T 7V REEANTITOT. [ESEALE] IREEEREZTHLTHBVET,
(C£3) [REEEZRASEALE] [CRYTF—T 7> ROLFRESHEL A




WZE1218~5512680:EMAZE (201991081681 520206F4 B13H% T)

BAMRRF DR
(M) =)
4,500 20

E121808 3,719
ZE126H17K 2,644H
(BHtL o EcE240M)
B OE K 2A23.8%
(DEEEBEREN—X)

4,000

3,500

3,000

2,500

2’000 L L L L L O
FINHX  FINER FOEX  FIBEX O FIMER FINER F1268K
(2019.10.15) (2019.11.12)  (2019.12.12) (2020.0.14)  (20202.12)  (2020312)  (20204.13)

|| wEEgs (6% — BEME (5 — HReEREEEMHE (kw) |

CE1) DEEESBREEEMERR. HERDIESEBRELLODEABLUTHELLEDT, 77 NEADRENB/N T -V > AZRTH
DT,

(£2) HESEHRETINEDINIDVWTRBBISENTHADI-RICLWERBVET, Fio. 77> NOBAHEREIC LW EHEGORR )
F9o HoT. BPESTDERORRERITEDTREHI EEA.

(E3) NEkEHRESEEMEAT. HEOREMBAICESOLETIERELTLET,

(X4) HT77 2 RRYFIY—TEEDTHBUEE Ao

BEMIEOE R ER

FC LA USNIT—URRYRT 72N B77UHTVRTIR)] BHIAFADREZEL
T KEDNT A — L MESICREEZ(T O /AER. TRAELIZEN. 77U HZ Y RAHATTE
Bllccenrdhs, BEMEARTELE L,



REIRIE
BNMESFTOREBEBTS
<KE/NAT 1 —)L RMEMIEO#HR>

110.00
105.00
100.00
95.00
90.00
85.00

0.00 !
{FRIAIE {ERIAIAR
(2019.10.15) (2020.4.13)

GE1) H7S57(3. ICE BofAML - US » F4wv>ra - Req - N1 —
LR -OVIANLAUR - A2FYITR CKRILR—=2X) DF]
BEHOEZ. H7 72 ROERBEEDEZ100& U TEHRIE
LIzEHDTY,

ICE Data Indices, LLC ([ICE Datal). ZDBEFHatRUZFN
SNE=ZEBET ST71 V-3, BRXERROVWITNHAZED
T AVTVIA AVTYIR - T=9, RUZNSICEFE
N, BEL. XERETZ2—UDT—IESHT. BRMEXNEG
BHEDENE L L IEANOBESHORIZST—IDREAR
MR E BB LUET . ICE Data. ZOREREHNIEIZENSDE
=BTVl ATV IR AVTYIR - T—=9F
UL<BZNSDOERERDEMN. EHEM. BiFMENET2MN
[CDWT. RAGEBEEEXIEFZEDT. 10T VT AL
ITOTFVIR - F=IRVENSDL2TOERERIG. BRE
ZICBVWTERESNZEDTHY . BSOEFAICHVLTERL
212<HDTY, ICE Data. ZOBEFRIMURVPENSDE=E
HBFSA4V—F. 7Y MIRIAD FOneYX EZDRRE
ULL<EHY—ERZ%E. #EXIHETZIEDOTELH EE
Ao

0x2)

<@@77VH52VR) WHHAEL— NDHER>

110.00
100.00

90.00

80.00

0.00
{FRIEE ERAIR
(2019.10.15) (2020.4.13)

CF) 1EREABDEZ100& LTIEHIELTWLET,

KENT 1L REMHZEF. BELEL
SYERERTIN 520204 2 B E Tl #8x
MICE<<RELLET —RUMABEEZERIC, B
BICHBLE L. ZO®3IBMIICHITE.
FEL O 1) ADRBRZHLAKISHE S 1) R 7 [0t
DEEP. [FHHEORE NEREZERIC. K
SELFE UL, WREBEGR LY Rl 14
RUFELZ, URTOBOESHAREDLGD. —
B5. tRERIEHE T CH D722009FEDKES
TRILKULFE U

7 7)N72 ROMABESE. HELE L.
BHAEZBRICUAEERNSRDER P H
BMOA0F T4 N ADRBIILKICKDHFRIAD
FENMNRISINCCEBEDS. AEET7UA
SURZHAERLELL, COLDEH, BET
RICEDREIFTT . KFBHITRHEICLDE
V7)) U T OREREEBANDE S E
H. mB77VATRORMEERER) U,



SRS ET

% <EERI-I)ILBEYEFIOHE > BRI I)LBEYEAESERBEP Y 1+
0.00p ADKETHBLE U,

~0.02} BARETE. [RESHRENSEN - BRE

£0.04 @%mjﬁﬁﬁbibt05$ﬁﬁﬁﬁﬁﬁwﬁ
: SD—BLCA01%DY 1 FRAEFEZEBAT D

~0.06f EEZBTUHFBERMMESNIZER. FIERD

~008l ;wﬁﬁwﬁﬂmvffzwmﬁﬁﬁﬁbib
EEE] 1EREATR

(2019.10.15) (2020.4.13)

R—RNTAUAICTDODVT

HT7 R

[LA USNTAT=ILRARRT7>R @ 77UHTRITITR)] SREEEOHEALERESAICH
BLUELE,

LA USNTA—=ILRER>RT7>R @77UHT5>RITR)

FELT. DED T 7 IAVINADHRBRECE DR NLAT Y 7 PO—FICL V) $EIR%E (T
WE L,

AT TRBREERTE. B BBEILELIER— N7+ U AEMIZLE LI,
EERIBRLLERTE. | AILRT T AT 779 —258hsdrAtaMiFLELE, Ix
IWF—TT79—2DNWTIE. 2020F 1 BUEE=RZ5|E N FE U,

BEEOEALEXEG. BEHPPZEL TEBAZHITFLE U,
REBEICHUTEKRNILTEY / EB77UHZ 2 RBEVLVOEBES|IE21TV\WE U,



<K—BMT7AxVFAOBE> 202064 F9HIRE

BT RIRBRELEER) GETERERLEER)
misrr B8P . =i

CCCUF

37%%
CREA {321 O&47)
IIEAL g QlIES B=E BT IBEEE Bl
1 2TV - FvEIIL 6.875% | 2028/11/15 B+ 1.8% | Bf5
2 |HCA 8.360% | 2024/04/15 BB—- 1.7% | NIVRT 7
3 |F1v>a21DBS 7.750% | 2026/07/01 B-— 1.3% | AT« 7
4 | CCOR—LTA>TR 5.125% | 2027/05/01 B+ 1.3% | AT« 7
5 | Ry RTZUYTRX 5.375% | 2029/11/15 BB— 11% | X717
6 |RYRTUYITR 5.875% | 2028/11/15 BB—- 1.0% | AT r 7
7 |N\IZO02 - FvvAN - AI—=Far)|  6.875% | 2020/08/01 - = 1.0% | NEhE
8 NP RPN 6.375% | 2026/06/15 B— 1.0% | BAEL
9 |FEI>K 6.750% | 2025/06/25 B+ 0.8% | ERIT—EX
10 |[Z>7x—X-IT+>— 1.000% | 2024/06/01 -— 0.7% |8t - 77 ./0Y—

(1) HEG RAHEFOFHEHEERICH T SFHEEDNEETY . NHRFE2MUEMWEAALTVET, BH. #BH(FES &P Moody'sh D5,
BOHOBHTEZRALTVWET (RECTARS & PIISHEM) .
(E2) HERIBRLEEDERE(S. ICEBOfAML - 1> TV IR ETII—5FDLANIL 3 (#IE18%E) &LTVWET,




MHAMGRIERMEBEY T -7 7> R

RIOERHRSE(CEKEH L [SROBRASE (CEDE. KEFHEN 1 FLROEBARHEZ DILICHE
AANE U, CDIFR. SAERHIBEPOESOEALRESUZMHRLE U,

FEERE T OLBR. BEMEBAEHEI\ELY) F U, BARITOMRN G SRMBEFIBERICK )
L5772 ROFERBRENR THBRARHEOFE ) MR EORDNS Y1+ ADKETHR LI &
NERETFET,

A AL 5 284R) 20194108 1588%E 20204 4 B 13857
B A =] S [ A =] S
1 214228 JFUNAASAE [2019/12/24] 10.2% 1 16910 Sm#AEAE 2020/12/18| 13.6%
2 | 2188100 BOSAEAE 10%]2019/10/30] 9.1% 2 |229E10 BHSAEARE [2020/10/29] 11.9%
3 (215210 BHERSEARE [2019/12/25] 9.0% 3 | 1780 BHEAEAE 2020/09/18| 8.4%
4 420 JIBHASARE 56 [2019/12/20] 8.6% 4 [225E8E@ FEEAEARE [2020/12/24] 82%
5 (22621 10 BEEAEARE|2020/11/25] 81% 5 3410 ARGASARE 2020/08/28| 7.5%

&EE.

X

G HEE. IMHAMEBEREE YT —7 7 > K] OMEERERICNT 51

SDECE

BERHIDINGEDEE R (F. BE UIEINEDEEZ #GENICTO 2B L. BEUEINGOKE, B
MEEOKES FOTRBREEMEL T, FeaeOEBWEWVWELE LR, BH. IERDEICTETEDL >
FEIERICDWTF. BROEASHICEDVWTGERZITVWETD,

BOEREOWER (1 H05720)

512188 551228 551238 5512488 512588 55126858
I5H 2019€10A16H | 2019€11H138 | 2019&12H138 | 20206 1A158 | 202062A138 | 202063H138
~20196118128~20196128128|~2020F 1 B148|~20206 25128 |~20206 35128|~20206 4 A138
SN EE (Bi5180) 40H 40H 40H 40H 40H 40H
N EAEMERL R 1.06% 1.06% 1.00% 1.05% 1.28% 1.49%
SRADIN S 33H 36H 38H 38H 34H 31H
SIS 6H 3H 1M 1M 5H 8H
BHIEEDECIRER 129H 125H 123H 122H 117H 109H

CE1) TEHEONE] SR [HHOUNEISN] F NERUTURTTEELTW S ehnszast LicBe [HBnEks ®5Ia0 ] OFEd
—HULBWEEN B ET,
(£2) ke WEEMELE] 3 [HHNEE ®i51A0) ] OHRELEME HESAA) (CHTIHET. 772 ROREERE FRLL
T Floy NERBIUWEMMEAALTVET,
CE3) [HEAOWNE] (3 BEEREORSEFNG| SLU [REERE - BEERBEROTER (B, i) | »SHRCRLLLEETT.
Fio. [HHAOWNGES (& [DEERELIE] RO INEREE] PODEICRELICRETT,



SEMDERA

HT772R

[LA USNTA=ILRART 7R @E77)HTRTIFR)] SWAEEOEALRE SO
B9 5HETI,

LA USNTA—IRRYRT 7R @E77UNT2RTTX)

KENT A =L REZEERENRE U, BEMEORRERZE LIZINROERZEELE T,
SISHMSEEDHT - EEDNICHBREDNZNA. REGEECERORERZH DEREZERN
(CHIE L. PEQHMERICEHDCETII—2EEBRKLTSET,

Fle. RAEEICHUTKRNLTED /77U A7 2 REVLWORBEE|IZTVWET.

MHAMERIEREEYT—T7 7> R

SIS EIBRI-INBAYEN(E VT T ADKETHR T DEEZZFT,

BARITE. [RESHRECNSEN - BNERMELD] 2T 2 RIAKET, BEBER MRT S/,
SV =T 7 RTRETIERFHEOEVESONDY [E. 5ISHSBEUOKETHR T D EERE
ER

CORBLOBE. TADRZEMN. MEBMEEERL. EF 1 FLAOERRTEZPLICRET 7
#HTI,



W 1 503572 OERRAHE

FE1218~551268
78 L) REORE
8 K=
(a) {SETHEREN 178 0.475% | (a) S5 =D THIELE(DER X SFERM=
HAh DR 48R (33,595 T Y,
&iESH) (7) (0.189) | BERHDF. EEMEDER. ERRSSEFSEERDIEN. BEM
BOELFEDX
(BRFE=1) (10) (0.271) | BRERHDF. BAROBERIEHE. NEARSESSESADENM.
OFERTOT 7 > ROEEZEDOXE
(RsE=t) N (0.016) | ZFERMD . ERMEDRE - BE. RESHHL SOEREHMOET
APy
(b) ZzDHER 0 0.000 | (b) ZDOMER=MPOZDMER+BPOTERmELL
(B5EEHR) (0 (0.000) | EBBAI. EEENFICHND 77 Y ROBEICH N2 ER
=E1) 17 0.476

CX1) HPDOBER (HEHZFDHNBLDIIHERSFZSO)

(B0 - MBIC K > TRESEOBICEB N H B/, BIBECKVEBUBRT

T BH. ZOMBAEGE. COT 7> RMEANTVE YT =T 7 2 RAXIASLEEDSE. ZOT7 7Y RICHILT2EDESHET .
(£2) EEMEEECEICARBEUEAALTHIET,
CE3) HFRE 1 A0S DZENETNOERASE] 2 AP0 THREEMETHRUTI00ZRLICENDTT,

(x4) BEBOERE. CO7 7> RPHEANTWBSIREREES (WH—7 7> RER<,) NHh 1cBRZSAF A



(BEBHR)
LEREARDER - BIRICHD > B OKEEZ AP O S2EORICHPOFEEEAEME (10

Hich)) ERUEHTRUCHERERER (FX) (31.65% T,
Eﬁ%%%ﬁu%

EESEE
e

0.38%
EREEE
0.66%
Z (DT e
0.00% %E%gﬁﬁ
ERSEEA 0.55%
(Fxath)
0.03%
WREX (0+0+0) 1.65%
DOZDOT7 7> ROBRADEER 0.96%
QOELET 7> RDOERSEERDLEER 0.66%
Q’RELT 7> NOEREEERALN DR 0.02%

CE1) ON&EAIF. 1 0D OEABPMICSVW TRV CEFECLIVEELIEZEHEDTY,

(X2) SEME. RAIE LT, BEFHE. TEREFRENSLOEMEESEE HeSAE LA

(GE3) SHEREF. ERBELIZETT,

CE4) BELET7 7 REEF. ZOT7 72 RMEANTWVWRIREETHSE (W=7 7> RakkR<.) TY,

CE5) ONEBERIG. =T 7> ROXH>ieBRAZSAR. BELT 72 RAL>1BRESAFE A

CE6) ONBREQANERIE. st EINIHBNERRZIBENH)ET,

GE7) BEGLT 7 RlE. BREBIRZSHEL Ao

(*8) LEEDFREHTELELIEENDTY ., CDizH. CNEDEEFHETESETHY . ERICHEELUCEBROHRERZYET,



WGE
RS EE

NUBB|0OIKR (2019F108168BH1 52020 4B13H%ET)

= 121 HA = = 126 A
= I 7= o
O # ied ) O # il FE)
F0O T FO T
FBILA USNTT—LRRYR 11,198.208 6,000 37.736.964 21,000
w |77 R (rﬁ77w7 > RTZ2) (-) (=) (=) (=)
(1) 2EEIZELETT,
CE2) () NIIEH. DEFCLDEBERDT. LRBOBFICEFZSENTHIEE A
BRI EEESHIISNRTE. BUKHR (2019108168, 52020FE48138% )
HIh BB B ETSRTEDRE. BOEH) ELA.
BFIZEEERAE QBB IARE (20194F10816HA, 52020 48138%T)
HACh DA ZRHRA & BB 1535 1) 1 Ao
GF) FIEBHRAE(E. BREETINOREEACHETZEAESI1EE 1 BIORESNZFEBHRATT .
WEAEEDEH
) 77>R-Fd7 - 77 IANMEANT=FHERT 7 > ROBBH
S $201EREAE £ 21 fF m # X
! O # O # T i %8 S
F0O F0O FH %
LAUSNA=IRAYRT7YR F77UH7RTFA) 809,450.093 782,911.337 316,687 95.6
= 5t 809,450.093 782,911.337 316,687 95.6
CE) bR (IHEEERZEICT T DHERTT,
() FIREETRS
E0ERERR Z 21 £ m B %
O # O # 5 @ %8
F0O F0O FH
MHAMEBERMEEYS -7 7R 921 921 942




WIS (SR EDIER 2020 4 B1381R%E
B g _ £ 21 F B # X
= il ) i =
= %
1 & = 5 % e % 316,687 94.0
MHAMEBEBazmaEarE~YYT — 7 7 > K 942 03
5 — L - 0 — > = 7 o fo 19.276 57
% = g B B = fiy EE] 336,907 100.0
3 TOEOBEFBIIRC 5T, %, NEEE 2 EIREALCOET.
WEE. 8. TS LUCREMEORR
QUI9E11B128). (019F128128). (020818148). (020£2B128). (020£3B128). (0204B130)8E
15 =] 21 21H82R 251 22H8%R 251 23H8%R 2124587k 251 25H8%R 25126887k
A & B | 4681046210 4700327330 4957502440  473202,426@ 391,038,468  336,907,051M
J-)-0-—>E 7345,55) 7755235 7181538 14,388,841 18,056,185 19,276,784
CEETSRTAEEE | 450816437 | 461334774 | 487625982 | 457870861 | 372039467 | 316687635
@Q\f\%ﬂfﬁ&%ﬁg% 942632 942,724 942,724 942724 942816 942632
® & & 5,295,323 5,368,802 5,446,322 5,363,490 5,766,596 5,701,551
Il N 7 5 B 1,949,442 4958930 1,958,307 1,983,856 1,980,327 5011382
P 14 39133 50.105 10,049 134546 406574
* 1h 15 = 53 0 344732 3695557 427560 368468 350658 282740
2 O fth 5 3h 22 FB 1105 1182 1350 1117 1,065 855
C) SEEMIE(A—B)| 462809208 | 464663931 | 490303922 | 467.838936 | 385271872 | 331,205,500
b A| 1237360500 | 1239732509 | 1239576937 | 1245064020 | 1245081944 | 1252845645
WEBMIBR S| 4774551292 | 775068668 | 4749273015 | A778125003 | 2850810072 | 2921640145
D)= 2 # & O 2| 1237360590 12397325090 12395769370 12459640200 1,245081.94400| 1,252.845.64500
| Ot ) EEHE(C/D) 37408 37480 39550 37550 30047 2644/

(F) $B1208KICH T DTTAEAF1,250,652,260M . SEMHAIR (B121H~5512680) DICHT B EBIRETAZE80,254,331H. EFEHTT

(378,060,946 T

12 —



WS DR

[ﬁ 1961081 65] [ﬁ }[E 2019&12%135][5202OE1HWSB][§2020&2@135][@ 2020&3%135]
E 20191181281 LE 2 9512% 281 LF 20206 1 B148) LE 20206281281 LE 2020638128 ) LE 2020548138
18 =] $121H 1228 1235 5512458 551255 551265
A 5 & I = 4,393,842 4,783,528 4,793,951H 5,172,502 4,691,156 4,286,615
2 KN R 32 4,394,017 4783717 4,794,206 5,172,640 4,691,579 4,287,226
2 R M R 1 - - - - 1
X o AR A176 2189 2255 2138 A423 2612
(BB s E BB 3,588,073 1,514,933 26,064,857 £24,743,445 281,342,706 54,656,052
7t = i 3,621,317 1,518,855 26,291,208 8,202 493,835 682,265
7t = 15 A33,244 23922 £226,351 A24,751,647 81,836,541 AB5,338,317
Off 5t ® W = A345,837 370,739 £428910 A369,585 A351,723 283,595
(D)ZHERE(A+B+C) 7,636,078 5,927,722 30,429,898 19,940,528 77,003,273 50,653,032
(E)all HA # M 1B &% & | 2244,991,023 | £240,899,616 | £236,539,227 | 2210,377,147 | A230,811,212 | 2308,202,225
(FHENSSEEIRRRE | 2532246905 | A535,137,844 | 1538,205379 | ~542,823562 | A547,015260 | ~557,773,506
(- EO)) (16.726,047) (16,014,570) (15,556,622) (15,407,994) (15.268,932) (14,773,329)
(FGCEBImIEHER) | (4548,972952) | (A551,152,414) | (A553,762,001) | (4558,231,556) | (4562,284,192) | (A572,546,835)
(G)& Et(D+E+F)| 2769601850 | 2770,109,738 | A744,314,708 | ~773,141,237 | ~854,829,745 | ~916,628,763
HR & 2 & = £4,949,442 4,958,930 14,958,307 4,983,856 £4,980,327 5,011,382
RERREIERE(G+H) | A774551,292 | A775,068,668 | A749,273,015 | A778,125,093 | 2859,810,072 | A921,640,145
ENNEFEEEMTE | 2532992,265 | A535594,171 | 2538435691 | A543,003815 | Ab47,655525 | A558,781,153
(- EO)) (15.980,687) (15,558,243) (15,326,311) (15,227,741) (14,628,670) (13,765,685)
(FGCE BB HER) | (4548,972952) | (A551,152,414) | (A553,762,002) | (4558,231,556) | (4562,284,195) | (A572,546,838)
B W B W = A241559,027 | 4239474497 | £210,837,324 | 2235121278 | A312,154,547 | £362,858,992
CX1) B)EMEIEZFTERREHRDFMRRCLDIEDESTAET,
(E2) (O)fSEERMEIC ISR T B HBERFBIRESHTRRLTVET,
CE3) (FBEIEEEEREEHBDIE. EFEDEBNREDKE. BIIRTEE LN StAzZE LSIWEEEDEVWVET,
(X4) NicENEEEE
1 8 E12158 551228 551238 581248 %1258 551268
(a) REEREOESENG 4,204,082 4,502,603 4,727,995H 4,803,603 4,340,062 4,003,735
(b) BBEREOBMEIFTRSRR 0 0 0 0 0 0
(0) NEEEE 16,726,047 16,014,570 15,556,623 15,407,994 15,268,935 14,773,332
(d) HEEREIS 0 0 0 0 0 0
() SHNENGE(a+b+c+d) 20,930,129 20,517,173 20,284,618 20,211,597 19,608,997 18,777,067
(1) 1 ROSEY SBpENEE 169.15 165.50 163.64 162.22 157.49 149.88
(8) nks 4,949,442 4,958,930 4,958,307 4,983,856 4,980,327 5,011,382
(h) 108k kS 40 40 40 40 40 40
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(2) SFFEEIES. 3) 1=y MREBICIREI SMEEZFEIES. (4) HASMOEME. (5)
RBFPHNE. 875X (HIZR KRIVISA KRRNIVISACE7IIVASY RIS T2
L7IWTZR) 2GEUIZLA USNTAT—ILRARYRT 7> RORBZ/EL TVET,

(2) SfFfIRstEE (BFATER

2018F12B31HKETEE

BENS S (E5)
A U TARME CHET 2 SREECHH BFIE ¥ 5.031,076,190
SEAYE 2,370,041
s B L TAFMECIET 2 SREECHH 3R ERHED [ZE (9.974.234.970)
BEINCHPBAEE CHIE)  Hlims0MZs) (2.203.869.282)
B % B L CALME CHET 22mEECH T 20T (8%) /A (685.910.693)
BEINCHHBMEE (85%) il (5.207.531.869)
F DN 129,230,074

foGa%) A& (12,908,870,509)
B
2@ R 392,007,282
SRR 105,522,487
B R 57010415
T%fé‘%ﬁ@ﬁﬂ 20,393,007
SETEREM 8,621,968
BB IR 12,263,742
FDOER 3,771,744

mmEmmact 599,590,645

fEE (E%) RS (13,508.461,154)
SR
1=y MREEBENDDE (7,422,254,354)
Bis
RIS (6.316.419)

1=y MREECRET 3 SLEHRUSIENRASC LS

B DR ¥ (20,937,031,927)
3) 1=y MRBEILIRER I 2HEEZTEETEE (HAHTER)

2018F12B31HKETEE
1=y NREEILRET DMEESE
201712831 HIEEDXRS ¥ 118,283,756,437
FEDICHETLEIZY N 553,000,000
ggﬂzfﬁgtl:i&ﬁ%( RET 2 S8R0 DEF et (36.648,000.000)
E(CH ) Iz = =) &5

(C & DACEE DRI K (20,937.031,927)
2018FE 12831 HIREDXRS ¥ 59,251,724,510




(4) HASHOPEM (ke

20184128318
i ) i
e ez AR NFATfE MR

BE,
35,598 REMINGTON OUTDOOR CO ¥ 42,358,683 ¥ 38,079,937 0.06%
20,001 CHASSIX INC 69,292,439 54,860,243 0.09%
792  CLAIRE'S HOLDINGS LLC COMMON UNITS 132,200,772 71,687,781 0.12%
B ast ¥ 243,851,894 164,627,961 0.27%

et
23,750 INTL FLAVOR & FRAGRA 6.000% 09/15/21 148,899,929 131,302,798 0.22%
8,300 POST HOLDINGS INC 2.500% PERP 162,000,245 149,145,449 0.25%
4,826,928 PENSON TECHNOLOGIES CLASS A — 5,295,864 0.01%
B EE ¥ 310,900,174 285,744,111 0.48%

BRIRTHE
955,000 AEROJET ROCKET 2.250% 12/15/23 144A 149,548,129 152,807,666 0.26%
515,000 ATLASSIAN INC 0.625% 05/01/23 73,455,104 70,284,588 0.12%
636,000 BENEFITFOCUS INC 1.250% 12/15/23 70,685,045 74,781,387 0.13%
1,000 CROWN CASTLE INTL CO 6.875% 08/01/20 A 118,899,326 115,194,935 0.19%

1,107,000 ETSY INC 0.00% 03/01/23 161,634,300 175,167,395 0.30%
553,000 EVERBRIDGE INC 1.500% 11/01/22 106,857,155 103,904,692 0.18%
671,000 FIREEYE INC1.625% 06/01/35B 70,671,056 67,293,441 0.11%

1,023,000 FIVE9 INC 0.125% 05/01/23 133,592,746 136,235,025 0.23%
848,000 HERBALIFE LTD 2.625% 03/15/24 104,823,076 103,983,069 0.18%
540,000 ILLUMINA INC 0.0% 08/15/23 64,816,560 60,986,454 0.10%

1,019,000 INTERCEPT PHARM 3.250% 07/01/23 110,928,386 101,737,622 0.17%
844,000 LIVE NATION ENT 2.500% 03/15/23 102,576,255 93,877,333 0.16%
296,000 MOLINA HEALTHCA 1.13% 01/15/20 64,560,608 91,943,116 0.16%
825,000 MONGODB INC 0.750% 06/15/24 144A 127,326,015 121,347,047 0.20%

28,800 NEXTERA ENERGY 6.123% 09/01/19 189,510,580 181,078,516 0.31%
669,000 NEXTERA ENGY PTR 1.500% 09/15/20 77,053,216 69,781,408 0.12%
804,000 TESLA MOTORS IN 1.250% 03/01/21 92,436,666 99,457,921 0.17%
712,000 TWILIO INC 0.250% 06/01/23 113,786,229 108,445,802 0.18%

1,069,000 TWITTER INC 0.250% 06/15/24 109,934,450 102,450,265 0.17%

1,243,000 WEIBO CORP 1.250% 11/15/22 144A 129,444,313 124,791,989 0.21%

Rt ESEt ¥ 2172,539,215 ¥ 2,155,549,671 3.65%
A&

1,389,000 AES RED OAK LLC 9.2% 11/30/29 SER B 129,072,174 190,873,654 0.32%
855,000 AES CORP/THE 5.125% 09/01/27 94,280,782 90,288,588 0.15%
890,000 AES CORP/THE 4.500% 03/15/23 99,085,147 95,571,365 0.16%
811,000 AHP HEALTH 9.750% 07/15/26 144A 88,699,986 90,535,995 0.15%

1,694,000 AMC NETWORKS INC 4.750% 08/01/25 189,371,387 169,130,061 0.29%
669,000 AMC ENTMNT HOLDI 5.875% 11/15/26 72,402,508 63,123,428 0.11%
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501,000 AMC ENTMNT HOLDI 6.125% 05/15/27 ¥ 54,281,090 ¥ 47,271,805 0.08%
324,000 AV HOMES INC 6.625% 05/15/22 WI 36,519,663 35,636,529 0.06%
761,000 ACADIA HEALTH 5.625% 02/15/23 83,121,969 79,527,192 0.13%
706,000  ACE CASH EXPRESS 12.000% 12/15/22 144A 82,037,172 67,970,088 0.11%
1,661,000 ACRISURE LLC 7.000% 11/15/25 144A 189,777,559 156,267,897 0.26%
98,000 AECOM TECHNOLOGY 5.125% 03/15/27 WI 11,234,231 9,246,780 0.02%
1,178,000 AEGEA FINANCE 5.750% 10/10/24 144A 134,096,722 123,751,389 0.21%
2,073,652 AFRENPLC 11.5% 2/1/16 DEFAULT 144A 157,593,991 935,069 0.00%
2,488,382  AFREN PLC DEFAULTED 10.25% 4/08/19 144A 197,795,582 1,122,083 0.00%
4,903,576 AFRENPLC DEFAULT 6.625% 12/09/20 144A 498,363,148 2,211,163 0.00%
948,000 AHERN RENTALS 7.375% 05/15/23 144A 100,817,337 83,727,905 0.14%
593,398 AR CAN 2015-2B 5.000% 06/15/25 144A 60,889,242 65,234,914 0.11%
2,080,000 AR MEDICAL MRG 6.375% 05/15/23 144A 235,332,172 193,976,120 0.33%
2,896,000 ALBERTSONS COS 6.625% 06/15/24 311,521,294 296,287,552 0.50%
449,000 ALBERTSONS COS 5.750% 03/15/25 45,239,840 43,350,591 0.07%
1,091,000  ALCOA NEDERLAND 6.750% 09/30/24 144A 128,271,428 122,093,046 0.21%
636,000 ALGECO GLOBAL 8.000% 02/15/23 144A 74,496,859 65,417,569 0.11%
801,000 WAYNE MERGER SUB 8.250% 08/01/23 144A 87,850,799 87,002,898 0.15%
886,000 ALLEGHENY TECH 5.875% 08/15/23 107,515,639 99,516,168 0.17%
954,000 ALLIANCE ONE INT 9.875% 07/15/21 100,411,837 79,809,434 0.13%
1,314,000 ALLISON TRANS 5.000% 10/01/24 144A 145,746,595 138,939,510 0.23%
1,976,000 ALTA MESA HLDGS 7.875% 12/15/24 Wi 231,073,150 135,498,025 0.23%
556,000 ALTICE 7.75% 05/15/22 144A 56,930,706 55,740,157 0.09%
800,000 ALTICE FRANCE 8.125% 02/01/27 144A 90,268,003 82,944,540 0.14%
981,000 AMERICAN ENGY PE 13.00% 11/30/20 144A 114,719,277 113,011,936 0.19%
1,061,000 ANTERO MIDSTREAM 5.375% 09/15/24 Wi 107,976,538 109,132,139 0.18%
979,000 APERGY CORP 6.375% 05/01/26 WI 107,800,887 104,725,710 0.18%
650,000 ASBURY AUTO GRP 6.000% 12/15/24 73,296,522 68,640,447 0.12%
1,627,000 ASHLAND INC 6.875% 05/15/43 178,213,334 176,721,242 0.30%
1,848,000 ASHTON WOODS USA 6.750% 08/01/25 144A 207,187,378 177,409,155 0.30%
657,000 ASSUREDPARTNERS 7.000% 08/15/25 144A 74,220,409 65,393,475 0.11%
1,898,000 ASTON MARTIN 6.500% 04/15/22 144A 208,664,631 197,827,116 0.33%
908,719 AUTOPISTAS DEL S 7.375% 12/30/30 144A 108,202,304 91,225,631 0.15%
1,734,000 AZUL INVEST LLP 5.875% 10/26/24 144A 187,232,659 178,357,349 0.30%
836,000 B&G FOODS INC 5.250% 04/01/25 83,695,710 85,645,175 0.14%
561,000 BBA US HOLDINGS 5.375% 05/01/26 144A 60,650,006 58,471,994 0.10%
944,000 BCD ACQUISITION 9.625% 09/15/23 144A 112,072,945 106,937,016 0.18%
1,145,000 BAFFINLAND IRON 8.750% 07/15/26 144A 126,884,567 113,061,307 0.19%
1,351,000 BALL CORP 4.875% 03/15/26 150,676,416 144,889,903 0.24%
1,643,000 BANFF MERGER SUB 9.750% 09/01/26 144a 182,108,097 165,390,151 0.28%
1,092,000 BARMINCO FIN PTY 6.625% 05/15/22 144A 119,328,622 117,472,509 0.20%
1,089,000 BILL BARRETT 7.000% 10/15/22 95,894,802 109,323,866 0.18%
924,000 BEACON ESCROW 4.875% 11/01/25 144A 94,376,462 89,464,902 0.15%
1,372,000 BELO (A.H.) COR 7.250% 09/15/27 158,346,183 155,797,494 0.26%
1,514,000 BERRY PETROL CO 7.000% 02/15/26 144A 166,264,378 150,328,202 0.25%
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1,307,000 BLUE CUBE SPINCO 10.000% 10/15/25 Wl ¥ 151,876,371 ¥ 162,756,168 0.27%
3,040,000 BOMBARDIER INC 7.500% 03/15/25 144A 347,357,453 315,606,169 0.53%
989,000 BOOZ ALLEN & HAM 5.125% 05/01/25 144A 108,325,173 103,625,269 0.17%
536,000 BOYD GAMING CORP 6.000% 08/15/26 W 58,919,486 55,205,297 0.09%
934,000 BOYNE USA 7.250% 05/01/25 144A 100,649,099 106,316,578 0.18%
1,043,000 BRAND ENERGY &18.500% 07/15/25 144A 122,825,033 98,126,079 0.17%
1,106,000 BRIGHTSPHERE INV 4.800% 07/27/26 121,765,468 117,033,046 0.20%
804,000 BRINK'S CO/THE 4.625% 10/15/27 144A 90,267,706 80,492,410 0.14%
1,183,000 BRISTOW GROUP IN 8.750% 03/01/23 144A 127,081,334 93,450,848 0.16%
711,000 BRUIN E&P PART 8.875% 08/01/23 144A 79,564,935 69,719,082 0.12%
1,355,000 BUENA VIS GAM AU 13.000% 04/01/23 144A 137,336,517 139,743,995 0.24%
633,000 BUILDERS FIRSTSO 5.625% 09/01/24 144A 66,845,571 64,674,935 0.11%
669,000 BWAYHOLDING CO 7.250% 04/15/25 144A 76,214,132 66,151,151 0.11%
4,440,000 CCO HOLDINGS LLC 5.875% 05/01/27 144A 511,642,337 473,738,398 0.80%
3,428,000 CCO HOLDINGS LLC 5.750% 02/15/26 144A 389,864,908 369,521,217 0.62%
1,065,000 CCO HOLDINGS LLC 5.875% 04/01/24 144A 127,100,889 116,554,359 0.20%
1,206,000 CCO HOLDINGS LLC 5.125% 05/01/27 144A 127,537,846 123,570,183 0.21%
1,720,000 CEC ENTERTAINME 8.000% 02/15/22 204,585,987 166,064,624 0.28%
547,000 CDW LLC/CDW FIN 5.500% 12/01/24 63,923,869 59,563,999 0.10%
687,000 CEMIG GER TANS 9.250% 12/05/24 144A 77,589,372 80,499,651 0.14%
410,000 CF INDUSTRIES IN 4.950% 06/01/43 40,602,535 35,030,628 0.06%
2,376,000 CF INDUSTRIES IN 5.150% 03/15/34 268,597,160 220,277,000 0.37%
1,853,000 CHS/COMMUNITY HEALTH 8% 11/15/19 192,896,513 194,153,310 0.33%
655,000 CHS/COMMUNITY 5.125% 08/01/21 69,344,720 67,012,551 0.11%
995,000 CIT GROUP INC 6.000% 04/01/36 112,918,563 100,433,111 0.17%
1,110,000 CIT GROUP INC 6.125% 03/09/28 128,550,959 121,479,191 0.21%
1,460,000 CNF INC 6.700% 05/01/34 149,808,324 136,957,234 0.23%
1,074,000 CNO FINANCIAL 5.25% 05/30/25 115,708,884 112,605,030 0.19%
2,775,000 CSCHOLDINGS LLC 5.500% 04/15/27 144A 301,531,367 283,908,134 0.48%
928,000 CSI COMPRESSCO 7.500% 04/01/25 144A 98,963,627 95,197,511 0.16%
©95,000 CVR PARTNERS LP 9.250% 06/15/23 144A 82,026,962 79,587,947 0.13%
3,195,000 CALIFORNIA RESOU 8.000% 12/15/22 144A 302,130,948 238,366,809 0.40%
1,481,000 CALLON PETROLEUM 6.125% 10/01/24 151,920,862 151,926,201 0.26%
3,081,000 CALPINE CORP 5.750% 01/15/25 328,019,741 310,144,282 0.52%
967,000 CARDTRONICS INC 5.500% 05/01/25 144A 100,682,582 98,667,797 0.17%
774,000 CARRIZO OIL&GAS 8.250% 07/15/25 87,852,288 83,645,619 0.14%
1,592,000 CENTENE CORP 4.750% 01/15/25 181,797,712 167,242,963 0.28%
2,302,000 CENTENE ESCRW 5.375% 06/01/26 144A 252,506,389 246,249,832 0.42%
1,234,000 CENTENNIAL RESOU 5.375% 01/15/26 144A 136,376,074 126,588,070 0.21%
854,000 CABCORP 5.750% 01/31/27 144A 95,975,625 91,939,799 0.16%
1,032,000 CENTRAL GARDEN 5.125% 02/01/28 116,342,529 101,620,227 0.17%
1,442,000 CENTURY COMMUNIT 5.875% 07/15/25 WI 159,083,422 140,212,753 0.24%
729,000 CENTURYLINK INC 5.625% 04/01/25 77,241,259 70,584,322 0.12%
3,588,000 CENTURYLINK INC 7.500% 04/01/24 Y 424,057,896 380,863,554 0.64%
1,293,000 CHAPARRAL EN INC 8.750% 07/15/23 144A 142,081,308 102,140,276 0.17%
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600,000 CHARLES RIVER LA 5.500% 04/01/26 144A ¥ 63,729,001 ¥ 65,006,137 0.11%
1,092,000 CHENIERE ENERGYP 5.625% 10/01/26 144A 121,097,342 112,320,731 0.19%
530,000 CHENIERE CORP CH 5.875% 03/31/25 64,375,646 58,003,578 0.10%
3,561,000 CHENIERE CORP CH 5.125% 06/30/27 397,242,248 370,300,830 0.62%
1,428,000 CHESAPEAKE ENRGY 7.000% 10/01/24 158,849,891 136,305,527 0.23%
817,000 CHESAPEAKE ENRGY 7.500% 10/01/26 92,214,792 77,087,953 0.13%
923,000 CHOBANI LLC/FIN 7.500% 04/15/25 144A 105,874,382 80,254,054 0.14%
©95,000 CHURCHILL DOWNS 4.750% 01/15/28 144A 79,018,030 69,366,376 0.12%
1,657,000 CITGO HOLDING I 10.750% 02/15/20 144A 192,981,967 185,888,204 0.31%
1,383,000 CLEAR CHNL WORL 6.500% 11/15/22 150,234,121 152,494,524 0.26%
946,000 CLEARWAY ENERGY 5.750% 10/15/25 144A 106,041,876 99,509,036 0.17%
1,983,000 CLIFFS NATURAL R 5.750% 03/01/25 217,359,382 196,352,273 0.33%
595,000 CLOUD CRANE LLC 10.125% 08/01/24 144A 72,195,179 67,238,838 0.11%
1,160,000 COGENT COMMUNIC 5.375% 03/01/22 144A 131,468,544 126,951,226 0.21%
4,466,000 HCA INC 8.360% 04/15/24 439,184,621 541,435,845 0.91%
725,000 COLUMBIA/HCA 7.690% 06/15/25 86,213,194 84,912,553 0.14%
3,149,000 COLUMBIA HLTH 7.500% 12/15/23 342,714,109 371,404,475 0.63%
1,742,000 COMMUNICATIONS S 8.250% 10/15/23 189,610,729 167,233,089 0.28%
©96,000 COMPASS MIN INT 4.875% 07/15/24 144A 70,863,244 69,489,092 0.12%
290,000 COMPRESSCO PARTN 7.250% 08/15/22 30,378,005 28,158,355 0.05%
3,232,000 CONN'S INC 7.250% 07/15/22 360,872,351 343,960,914 0.58%
1,743,000 CONSOL MINING CO 11.000% 11/15/25 144A 197,368,622 209,878,486 0.35%
607,000 COVANTA HOLDING 6.000% 01/01/27 69,252,631 59,937,304 0.10%
955,000 COVEY PARK ENERG 7.500% 05/15/25 144A 108,418,448 90,632,819 0.15%
1,684,000 ORTHO-CLINICAL 6.625% 05/15/22 144A 179,099,538 167,207,854 0.28%
636,000 CUMBERLAND FARMS 6.750% 05/01/25 144A 73,798,829 70,302,081 0.12%
1,343,000 CURO GROUP HLDGS 8.250% 09/01/25 144A 148,743,977 116,404,324 0.20%
1,012,000 DAVITA HEALTHCA 5.125% 07/15/24 108,262,443 104,369,685 0.18%
1,598,000 DAVITA HEALTHCAR 5.000% 05/01/25 171,634,912 159,764,514 0.27%
1,770,000 DECK CHASSIS 10.000% 06/15/23 144A 209,290,311 187,398,706 0.32%
656,000 DELTA MERGER 6.000% 09/15/26 144A 72,953,000 68,194,455 0.12%
2,029,000 DENBURY RESOURC 5.500% 05/01/22 204,967,883 149,149,862 0.25%
552,000 DENBURY RESOURCE 9.000% 05/15/21 144A 60,729,214 56,626,106 0.10%
1,041,000 DENBURY RESOURCE 4.625% 07/15/23 97,159,912 68,242,456 0.12%
1,093,000 DIAMOND 1 FIN/DI 6.020% 06/15/26 144A 134,303,257 120,634,888 0.20%
1,201,000 DIAMONDBACK ENER 4.750% 11/01/24 138,499,111 127,814,684 0.22%
3,316,000 DISH DBS CORP 7.750% 07/01/26 349,099,468 301,966,400 0.51%
1,336,000 DKT FINANCE 9.375% 06/17/23 144A 154,603,574 150,610,169 0.25%
1,285,000 DOLE FOOD CO 7.250% 06/15/25 144A 149,600,782 131,819,830 0.22%
631,000 DPL INC 7.25% 10/15/21 73,547,698 72,596,828 0.12%
1,330,000 DYNAGAS LNG PAR 6.250% 10/30/19 140,162,057 138,989,705 0.23%
1,377,000 EP ENER/EVEREST 8.000% 11/29/24 144A 153,181,529 113,308,166 0.19%
674,000 ESHHOSPITALITY 5.250% 05/01/25 144A 76,248,827 68,956,426 0.12%
690,000 ECLIPSE RESOURCE 8.875% 07/15/23 75,772,184 65,294,139 0.11%
688,000 ELANCO ANIMAL 4.900% 08/28/28 144A 76,587,360 76,954,573 0.13%
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775,000 ELDORADO INTL FI 8.625% 06/16/21 144A ¥ 76,167,085 ¥ 88,430,290 0.15%
1,044,000 ELDORADO RESORTS 6.000% 04/01/25 119,604,695 111,064,951 0.19%
700,400 ELWOOD ENERGY LLC 8.159% 7/05/2026 73,800,288 84,144,582 0.14%
©37,000 ENDEAVOR ENERGY 5.500% 01/30/26 144A 71,340,601 71,897,748 0.12%
1,152,000 ENERSYS 5.000% 04/30/23 144A 127,720,862 123,863,846 0.21%
877,000 ENERGIZER G A 6.375% 07/15/26 144A 97,082,930 88,522,451 0.15%
1,605,000 ENOVAINTL INC 8.500% 09/01/24 144A 175,710,564 154,081,003 0.26%
303,000 ENOVA INTL INC 8.500% 09/15/25 144A 33,964,787 27,176,680 0.05%
487,000 ENSCO PLC 4.50% 10/01/24 45,528,304 34,997,439 0.06%
852,000 ENSCO PLC 5.200% 03/15/25 80,923,163 62,629,711 0.11%
669,000 ENSCO PLC 7.750% 02/01/26 68,875,875 54,682,505 0.09%
1,166,000 ENTERPRISE DEVEL 12.000% 07/15/24 144A 127,340,086 117,053,836 0.20%
1,468,000 EQUINIX INC 5.875% 01/15/26 157,464,505 162,672,236 0.27%
860,000 EVERI PAYMENTS 7.500% 12/15/25 144A 96,668,304 89,519,211 0.15%
1,547,000 EXTERRAN SOL/FIN 8.125% 05/01/25 175,500,598 163,364,264 0.28%
1,213,000 EXTRACTION OIL & 7.375% 05/15/24 144A 134,420,467 110,459,965 0.19%
1,364,000 FAGE INTL / FAGE 5.625% 08/15/26 144A 139,354,651 128,513,020 0.22%
610,000 FAIR ISAAC CORP 5.250% 05/15/26 144A 66,981,818 65,085,681 0.11%
955,000 FLEX ACQUIS 7.875% 07/15/26 144A 104,940,177 94,561,987 0.16%
946,000 FORUM ENERGY TEC 6.250% 10/01/21 104,304,697 91,854,495 0.16%
837,000 FREEDOM MORTGAGE 8.250% 04/15/25 144A 89,173,980 78,975,051 0.13%
3,917,000 FREEPORT-MC C&G 3.875% 03/15/23 419,772,673 398,596,515 0.67%
1,067,000 FRESH MARKET INC 9.750% 05/01/23 144A 84,008,913 84,872,781 0.14%
1,351,000 GCI INC 6.875% 04/15/25 159,544,364 144,519,341 0.24%
1,044,000 GEO GROUP INC/T 6.000% 04/15/26 121,376,384 100,940,543 0.17%
707,000 GE CAPITAL INTL 3.373% 11/15/25 67,717,660 69,007,735 0.12%
836,000 GCP APPLIED TECH 5.500% 04/15/26 144A 87,825,984 89,658,001 0.15%
2,267,000 GMAC INC 8.00% 11/01/31 312,895,059 277,327,154 0.47%
977,000 GW HONOS CORP 8.750% 05/15/25 144A 110,775,515 98,080,273 0.17%
1,180,000 GATEWAY CAS & EN 8.250% 03/01/24 144A 134,848,413 131,729,315 0.22%
616,000 GEN ELECTRIC CO 3.375% 03/11/24 64,484,263 63,205,374 0.11%
984,000 GENERAL MOTORS C 5.000% 10/01/28 106,414,584 102,488,385 0.17%
630,000 GEN MOTORS FIN 3.850% 01/05/28 63,451,673 60,298,054 0.10%
10,000,000 GENERAL MOTOR ESCROW 7.200% 2,302,160 109,715 0.00%
2,367,000 GENWORTHHOLDING 4.900% 08/15/23 . 239,502,524 216,196,425 0.36%
668,000 GEOPARK 6.500% 09/21/24 144A 75,968,741 68,067,735 0.11%
1,791,000 GIBSON BRANDS 18.875% 08/01/18 144A 215,200,853 164,077,137 0.28%
1,113,000 GRAY ESCROW INC 7.000% 05/15/27 144A 125,535,273 119,141,791 0.20%
1,078,000 GRAY TELE INC 5.875% 07/15/26 144A 125,685,250 110,561,385 0.19%
764,000 GRAY TELE INC 5.125% 10/15/24 144A 84,609,566 77,493,679 0.13%
1,647,000 GREAT LAKES DRED 8.000% 05/15/22 195,578,893 184,088,741 0.31%
600,000 GRIFFON CORP 5.250% 03/01/22 72,176,736 59,822,104 0.10%
600,000  GRINDING MEDIA/M 7.375% 12/15/23 144A 69,474,511 64,018,702 0.11%
1,300,000 GUITAR CENTER ES 9.500% 10/15/21 144A 137,140,612 132,288,861 0.22%
704,000 GULFPORT ENERGY 6.375% 05/15/25 77,707,866 68,646,481 0.12%
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724,000 GULFPORT ENERGY 6.375% 01/15/26 Wl ¥ 81,554,988 ¥ 68,908,700 0.12%
1,002,000 HLF FIN SARL LLC 7.250% 08/15/26 144A 112,437,388 108,422,832 0.18%
675,000 H&E EQUIPMENT 5.625% 09/01/25 WI 79,540,504 68,225,587 0.12%
274,000 HCA INC 5.375% 02/01/25 30,576,998 29,385,517 0.05%
171,000 HCA INC 5.875% 02/15/26 19,077,260 18,714,362 0.03%
3,307,000 HCA INC 5.500% 06/15/47 347,352,735 344,686,130 0.58%
2,133,000 HILLMAN GROUP 6.375% 07/15/22 144A 221,637,561 191,898,118 0.32%
923,574  HAWAIIAN AIRLINES 13-1B 4.95% 01/15/22 105,905,500 101,182,992 0.17%
1,621,000 HADRIAN MERGER 8.500% 05/01/26 144A 177,675.116 160,507,834 0.27%
1,776,000 HIGH RIDGE BRNDS 8.875% 03/15/25 144A 203,237,660 86,709,959 0.15%
872,000 HILCORP ENERGY 5.000% 12/01/24 144A 94,030,765 85,147,617 0.14%
826,000 HILCORP ENERGY | 5.750% 10/01/25 144A 89,347,450 81,109,008 0.14%
636,000 HILCORP ENERGY | 6.250% 11/01/28 144A 72,472,207 61,666,961 0.10%
1,672,000 HILL-ROM HLDGS 5.000% 02/15/25 144A 189,103,279 175,188,523 0.30%
1,417,000 HILTON DOMESTIC 5.125% 05/01/26 144A 151,866,978 149,636,174 0.25%
842,000 HOLLY ENERGY PAR ©6.000% 08/01/24 144A 87,782,711 90,994,330 0.15%
859,000 HORIZON PHARMA 8.750% 11/01/24 144A 102,673,238 96,130,089 0.16%
572,000 HOT TOPIC 9.250% 06/15/21 144A 61,590,237 61,815,625 0.10%
1,059,000 HUB INTL LTD 7.000% 05/01/26 144A 113,561,872 105,150,307 0.18%
627,000 GFLENVIRON INC 7.000% 06/01/26 144A 68,377,485 60,192,392 0.10%
764,000 HUNT OIL CO 6.375% 06/01/28 144A 82,650,305 85,217,901 0.14%
618,000 HUNTINGTON BANCS 5.700% PERP E 65,486,151 60,303,067 0.10%
1,739,000 IRB HOLDING CORP 6.750% 02/15/26 144A 189,350,203 167,422,073 0.28%
1,770,000  IMPERIAL METALS 7.000% 03/15/19 144A 190,622,980 131,081,996 0.22%
1,055,000 INDIGO NAT RES 6.875% 02/15/26 144A 115,401,179 100,123,166 0.17%
1,661,000 INGEVITY CORP 4.500% 02/01/26 144A 181,684,739 165,379,728 0.28%
1,632,000 INGLES MKTS INC 5.750% 06/15/23 193,750,971 177,711,968 0.30%
684,000  INMARSAT FINANCE 6.500% 10/01/24 144A 77,652,378 70,354,744 0.12%
1,383,000 INTELSAT JACKSON 5.500% 08/01/23 139,159,722 132,768,864 0.22%
945,000  INTELSAT JACKSON 8.500% 10/15/24 144A 105,443,107 101,088,658 0.17%
915,000  INTELSAT CONNECT 9.500% 02/15/23 144A 100,332,040 86,836,680 0.15%
1,066,000  INTERTAPE POLYMR 7.000% 10/15/26144A 121,209,530 115,786,628 0.20%
701,000 ITRON INC 5.000% 01/15/26 144A 77,243,471 70,565,122 0.12%
310,000 JBS USA LLC/JBS 5.875% 07/15/24144A 33,984,786 33,629,019 0.06%
922,000 J2 CLOUD LLC/INC 6.000% 07/15/25 144A 105,848,290 99,260,532 0.17%
591,000 JACOBS ENTERTAIN 7.875% 02/01/24144A 70,514,116 66,948,916 0.11%
1,445,000 JAGGED PEAK ENER 5.875% 05/01/26 144A 157,920,622 148,233,194 0.25%
1,072,000 JAGUAR HL/PPDI 6.375% 08/01/23 144A 122,436,658 112,851,094 0.19%
718,000 JBS USA LUX/FIN 6.750% 02/15/28 144A 78,538,432 77,101,393 0.13%
2,197,000 JONAH LLC/FIN 7.250% 10/15/25 144A 243,874,843 156,678,506 0.26%
743,000 JOSEPH T RYERSON 11.00% 05/15/22 144A 80,590,818 82,333,427 0.14%
1,508,000 JURASSIC HLDING 6.875% 02/15/21 144A 154,974,161 140,632,687 0.24%
1,463,000 KFCHLD/PIZZA HU 5.000% 06/01/24 144A 165,901,502 155,296,371 0.26%
1,622,000 KFCHLD/PIZZA HU 4.750% 06/01/27 144A 178,013,354 165,945,583 0.28%
714,000 KEHE DISTRIBUT 144A 7.625% 8/15/21 144A 73,144,956 74,811,367 0.13%



& EE(ihER

He BI85 BARD RIEfIE B
#HE #E)

620,000 KERNEL HOLDING 8.750% 01/31/22 144A ¥ 72,929,154 ¥ 65,410,389 0.11%
796,000 KEYCORP 5.000% PERP D 82,513,293 80,018,990 0.14%
648,000 KGA ESCROW LLC 7.500% 08/15/23 144A 75,394,063 70,295,498 0.12%
1,031,000 KOC HLDG 5.250% 03/15/23 144A 105,369,490 106,108,958 0.18%
1,091,000 KRATOS DEF & SEC 6.500% 11/30/25 144A 124,086,502 121,943,422 0.21%
640,000 LBC TANK TERMIN 6.875% 05/15/23 144A 65,900,054 63,195,840 0.11%
1,597,000 L BRANDS INC 5.250% 02/01/28 157,434,221 150,027,720 0.25%
1,003,000 LADDER CAP FINAN 5.250% 10/01/25 144A 109,221,686 98,489,510 0.17%
802,000 LAMAR MEDIA CORP 5.750% 02/01/26 WI 92,112,770 89,421,291 0.15%
1,241,000 LAMB WESTON HLD 4.625% 11/01/24 144A 138,162,983 132,752,407 0.22%
933,000 LAMB WESTON HLD 4.875% 11/01/26 144A 102,233,659 98,781,352 0.17%
710,000 LAUREATE EDUCATI 8.250% 05/01/25 144A 82,225,766 80,429,324 0.14%
1,008,000 LENNAR CORP 4.750% 05/30/25 109,322,498 104,095,398 0.18%
1,170,000 LENNAR CORP 4.500% 04/30/24 135,043,186 121,627,306 0.21%
269,000 LENNAR CORP 4.750% 11/29/27 28,244,515 26,746,460 0.05%
©02,000 LEVEL 3 FIN INC 5.250% 03/15/26 66,542,602 60,599,435 0.10%
2,671,000 REGIONALCARE/LIF 9.750% 12/01/26 144A 304,213,569 278,396,327 0.47%
788,000 LIVE NATION ENT 5.625% 03/15/26 144A 83,579,227 84,726,312 0.14%
©69,000 LOUISIANA-PACIFI 4.875% 09/15/24 W/ 74,214,504 71,013,857 0.12%
2,799,000 MEG ENERGY CORP 7.000% 03/31/24 144A 277,547,770 294,808,594 0.50%
612,000 MEGENERGY CORP 6.500% 01/15/25 144A 65,096,680 68,404,560 0.12%
324,000 MGIC INVT CORP 5.750% 08/15/23 38,501,466 35,503,225 0.06%
319,000 MGM GROWTH/MGM F 5.625% 05/01/24 34,972,324 34,780,341 0.06%
712,000 MPHACQUISITION 7.125% 06/01/24 144A 79,748,675 73,039,470 0.12%
952,000 MPT OP PTNR/FINL 5.000% 10/15/27 103,611,879 95,766,383 0.16%
1,764,000 MSCI INC 5.750% 08/15/25 144A 208,713,786 195,956,476 0.33%
293,000 MSCI INC 5.375% 05/15/27 144A 33,128,945 31,543,748 0.05%
1,194,000 MACQUARIE BK LON 6.125% PERP 144A 137,181,721 112,168,502 0.19%
984,000 MAGNOLIA OIL 6.000% 08/01/26 144A 110,973,991 104,720,773 0.18%
1,340,000 MARBLE Il PTE LT 5.300% 06/20/22 144A 146,861,667 142,296,173 0.24%
1,062,000 MARRIOTT OWNERSH 6.500% 09/15/26 144A 117,791,731 112,876,163 0.19%
944,000 MASTEC INC 4.875% 03/15/23 106,616,135 100,852,222 0.17%
1,744,000 MATCH GROUP INC 5.000% 12/15/27 144A 188,511,124 176,513,881 0.30%
1,183,000 MATTEL INC 5.450% 11/01/41 125,506,716 92,801,884 0.16%
1,109,000 MATTEL INC 6.750% 12/31/25 144A 124,109,312 108,860,453 0.18%
1,106,000 MATTERHORN MERG 8.500% 06/01/26 144A 121,526,175 97,075,832 0.16%
1,092,000 MERCER INTL INC 5.500% 01/15/26 WI 124,374,348 107,827,902 0.18%
768,000 MERCER INTL INC 7.375% 01/15/25 144A 87,014,403 84,261,120 0.14%
1,079,000 MEREDITH CORP 6.875% 02/01/26 144A 119,375,178 116,014,835 0.20%
944,000 MERLIN ENTERTA 5.750% 06/15/26 144A 103,825,851 102,664,714 0.17%
553,000 MEXICHEM SAB 5.875% 09/17/44 144A 59,623,936 54,843,598 0.09%
609,000 MHP LUX SA 6.950% 04/03/26 144A 64,562,097 57,769,490 0.10%
745,000 MILLICOM INTL 6.625% 10/15/26 144A 84,150,899 82,869,742 0.14%
34,391 MIRABELA NICKEL LTD 9.500% 144A 8,310,556 377 0.00%
667,000 MOBILE MINI 5.875% 07/01/24 74,264,844 71,899,257 0.12%
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1,201,000 MOHEGAN TRIBAL 7.875% 10/15/24 144A ¥ 139,419,696 ¥ 123,696,942 0.21%
1,267,000 MOLINA HEALTHCAR 4.875% 06/15/25 144A 135,720,487 127,366,909 0.21%
1,897,000  CBPERFORMAN ESCROW BASED ON MOMENT — 20,813 0.00%
1,080,000 MONITRONICS INT 9.125% 04/01/20 111,737,329 30,659,857 0.05%
1,697,000 MUELLER WATER 5.500% 06/15/26 144A 187,683,487 181,066,230 0.31%
1,076,000 MURPHY OIL CORP 6.875% 08/15/24 110,003,631 117,710,513 0.20%
1,193,000 MURPHY OIL USA 5.625% 05/01/27 136,989,940 126,308,845 0.21%
1,601,000 NGPLPIPECO LLC 4.875% 08/15/27 144A 176,146,818 166,212,328 0.28%
1,395,000 NRG ENERGY INC 5.750% 01/15/28 W] 150,958,147 147,504,275 0.25%
1,154,411  NSG HOLDINGS LLC/NSG 7.75% 12/15/25 144A 118,710,982 134,255,598 0.23%
776,000 NRG YIELD OPERAT 5.000% 09/15/26 89,029,597 76,837,803 0.13%
643,000 NVA HOLDINGS 6.875% 04/01/26 144A 73,418,088 63,492,070 0.11%
706,000 NAVISTAR INTL 6.625% 11/01/25 144A 82,142,588 75,135,026 0.13%
2,474,000 NAVIENT CORP 6.750% 06/25/25 277,175,843 232,076,848 0.39%
1,585,000 NEPTUNE FINCO 10.875% 10/15/25 144A 192,555,885 195,852,932 0.33%
2,674,000 NETFLIX INC 5.875% 02/15/25 315,345,185 296,678,411 0.50%
1,747,000 NETFLIX INC 5.875% 11/15/28 144A 189,488,374 186,726,965 0.32%
2,023,000 NETFLIX INC 4.875% 04/15/28 224,434,259 203,087,402 0.34%
1,027,000 NEW HOME CO 7.250% 04/01/22 WI 117,784,772 102,818,041 0.17%
594,000 NEXTERA ENERGY O 4.500% 09/15/27 144A 64,498,041 58,246,322 0.10%
858,500 99 CENTS ONLY 13.000% 04/14/22 144A 84,368,534 78,295,710 0.13%
608,000 NINE ENERGY SVC 8.750% 11/01/23 144A 69,134,877 63,704,918 0.11%
357,000 NOKIA OYJ 4.375% 06/12/27 37,091,746 36,524,398 0.06%
1,228,000 NOBLE HLDG INTL 7.875% 02/01/26 144A 136,962,586 115,362,580 0.19%
641,000 NORBORD INC 6.25% 04/15/23 144A 75,159,685 70,704,269 0.12%
1,275,000 NOVELIS CORP 5.875% 09/30/26 144A 147,782,440 124,149,380 0.21%
3,141,000 NUMERICABLE-SFR 7.375% 05/01/26 144A 347,387,868 317,045,630 0.54%
943,000 OCINV 6.625% 04/15/23 144A 108,049,631 102,167,979 0.17%
1,175,000 KENAN ADVANTAGE 7.875% 07/31/23 144A 135,708,511 124,080,808 0.21%
702,000 OCEANEERING INTL 4.65% 11/15/24 74,890,908 60,909,286 0.10%
441,000 OCEANEERING INTL 6.000% 02/01/28 48,607,049 39,078,318 0.07%
1,057,000 ONEX YORK ACQ 8.500% 10/01/22 144A 115,418,819 81,178,128 0.14%
870,000 OPTIMAS OE 8.625% 06/01/21 144A 93,562,354 86,145,475 0.15%
395,000 PDC ENERGY INC 6.125% 09/15/24 45,183,281 40,195,462 0.07%
1,379,000 PGT ESCROW ISSU 6.750% 08/01/26 144A 154,684,749 149,405,773 0.25%
14,000 PPL ENERGY SUPP 4.60% 12/15/21 1,501,881 1,390,089 0.00%
710,000 PARSLEY ENERGY 6.250% 06/01/24 144A 77,670,315 75,755,465 0.13%
2,130,000 PEABODY SECFIN 6.375% 03/31/25 144A 245,024,894 217,918,676 0.37%
1,278,000 PENN NATL GAMING 5.625% 01/15/27 144A 142,577,770 125,843,654 0.21%
290,000  PERFORMANCE FOOD 5.500% 06/01/24 144A 33,017,475 30,902,601 0.05%
1,505,000 PETSMART INC 5.875% 06/01/25 144A 140,706,594 120,125,582 0.20%
592,000 PIONEER ENERGY 6.125% 03/15/22 60,438,510 39,945,037 0.07%
1,006,000 PISCES MIDCO INC 8.000% 04/15/26 144A 116,773,268 101,405,460 0.17%
1,324,000 JB POINDEXTER & 7.125% 04/15/26 144A 143,374,030 136,546,900 0.23%
1,211,000 POLARIS INT 8.500% 12/01/22 144A 135,240,791 121,686,944 0.21%
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953,000 POPULAR INC 6.125% 09/14/23 ¥ 106,526,312 ¥ 103,970,777 0.18%
1,147,000 POST HOLDINGS IN 5.500% 03/01/25 144A 124,173,099 121,257,382 0.20%
1,292,000 PRECISION DRILL 5.25% 11/15/24 117,390,719 118,362,736 0.20%

887,000 PRIME SEC/FIN 9.250% 05/15/23 144A 106,324,051 100,601,661 0.17%
1,339,000 ADT CORP 4.875% 07/15/32 144A 138,987,354 109,446,747 0.18%

768,000 PROV FUND ASSOC 6.375% 06/15/25 144A 86,363,807 76,677,619 0.13%
1,484,000 PULTE HOMES INC 6.375% 05/15/33 181,434,854 149,384,653 0.25%

649,000 PULTEGROUP INC 5.500% 03/01/26 71,057,193 68,801,865 0.12%
1,215,000 PULTEGROUP INC 5.000% 01/15/27 135,152,276 121,139,760 0.20%

983,000 QORVO INC 5.500% 07/15/26 144A 109,500,607 103,266,227 0.17%

594,000 QUICKEN LOANS IN 5.250% 01/15/28 144A 66,351,259 57,920,469 0.10%

©92,000 RADIATE HOLDCO L 6.625% 02/15/25 144A 73,290,196 65,863,012 0.11%
1,112,000 RAIN CIl CARBON 7.250% 04/01/25 144A 127,621,080 111,022,803 0.19%

839,000 RANGE RESOURCES 4.875% 05/15/25 89,694,422 75,941,980 0.13%

679,000 RAYONIER AM PRO 5.500% 06/01/24 144A 70,168,795 65,929,389 0.11%
1,465,000 RBS GLOBAL/REXNO 4.875% 12/15/25 144A 157,540,203 146,668,383 0.25%
1,614,000 REDE D'OR FIN 4.950% 01/17/28 144A 169,949,828 156,937,159 0.26%
1,009,000 RIO ENERGY SA 6.875% 02/01/25 144A 105,065,517 82,473,314 0.14%
1,627,000 RIO OIL FINANCE 8.200% 04/06/28 144A 187,225,197 187,431,620 0.32%

795,000 RITCHIE BROS AUC 5.375% 01/15/25 144A 89,297,612 85,042,839 0.14%
1,805,000 ROCKIES EXPRESS 6.875% 04/15/40 144A 177,484,966 207,937,354 0.35%

961,000 ROCKPOINT GAS ST 7.000% 03/31/23 144A 103,693,204 99,637,129 0.17%
1,368,000 ROWAN COS INC 4.750% 01/15/24 133,774,720 114,068,491 0.19%
1,069,000 RUMO LUX SARL 7.375% 02/09/24 144A 127,671,811 122,551,447 0.21%
1,139,000 RUMO LUX SARL 5.875% 01/18/25 144A 122,197,572 119,888,666 0.20%
1,810,000 SLM CORP 6.125% 03/25/24 MTN 195,300,939 171,278,829 0.29%
1,416,000 SM ENERGY CO 6.750% 09/15/26 162,754,858 139,820,796 0.24%

686,000 SM ENERGY CO 6.625% 01/15/27 77,342,409 66,985,396 0.11%

280,000 SPXFLOW INC 5.625% 08/15/24 144A 31,313,511 29,184,190 0.05%
1,102,000 SPX FLOW INC 5.875% 08/15/26 144A 114,416,483 113,047,045 0.19%

416,000 SPCM SA 4.875% 09/15/25 144A 45,558,241 39,822,156 0.07%
1,371,000 SRC ENERGY 6.250% 12/01/25 WI 153,943,691 125,600,086 0.21%
1,102,000  SALEM MEDIA GROU 6.750% 06/01/24 144A 125,532,511 107,908,543 0.18%

674,000 SALLY HLD/SAL CA 5.625% 12/01/25 73,545,549 68,309,382 0.12%

856,000 SANCHEZ ENERGY 7.250% 02/15/23 144A 92,574,521 77,011,153 0.13%
1,271,000 EW SCRIPPS 5.125% 05/15/25 144A 138,610,992 128,291,944 0.22%

824,000 SEALED AIR CORP 6.875% 07/15/33 144A 104,345,653 90,631,173 0.15%

605,000 SENSATA TECH BV 5.625% 11/01/24 144A 74,573,889 65,630,827 0.11%
1,331,000 SERVICE CORP 4.625% 12/15/27 147,782,832 137.816,440 0.23%

748,000 SERVICEMASTER 5.125% 11/15/24 144A 80,876,361 77,758,312 0.13%
1,063,000 SHEA HOMES 6.13% 04/01/25 144A 121,308,365 103,798,070 0.18%

411,000 SIMMONS FOODS 7.750% 01/15/24 144A 45,723,750 45,543,794 0.08%
1,456,000 SINCLAIR TELE 5.875% 03/15/26 144A 158,310,008 149,561,294 0.25%

675,000 SINCLAIR TELE 5.125% 02/15/27 144A 68,921,814 65,726,142 0.11%

©00,000  SIRIUS XM RADIO 5.375% 07/15/26 144A 70,060,751 61,796,974 0.10%
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2,921,000 SIRIUS XM RADIO 5.000% 08/01/27 144A ¥ 307,049,143 ¥ 294,038,120 0.50%
935,000 SIX FLAGS ENT 4.875% 07/31/24 144A 96,689,835 96,941,431 0.16%
354,000 SOTHEBY'S 4.875% 12/15/25 144A 37,559,915 35,343,590 0.06%

1,592,000 SOUTHWESTERN ENE 7.750% 10/01/27 178,297,763 166,806,297 0.28%

1,154,000 SURGERY CENTER 6.750% 07/01/25 144A 119,251,712 108,252,499 0.18%

11,513,000 SPRINT CAPITAL CORP 6.875% 11/15/28 1,280,107,812 1,196,833,483 2.02%
734,000 STARS GROUP HLDS 7.000% 07/15/26 144A 81,210,561 78,517,540 0.13%
589,000 STATION CASINOS 5.000% 10/01/25 144A 63,874,106 58,644,588 0.10%

1,379,000 STEEL DYNAMICS 5.000% 12/15/26 159,576,817 143,732,136 0.24%
685,000 STENA AB 7.000% 02/01/24 144A 74,281,854 68,766,619 0.12%
634,000 STEVENS HOLDING 6.125% 10/01/26 144A 72,586,382 68,863,717 0.12%
702,477  STONEWAY CAPITAL 10.000% 03/01/27 144A 75,695,458 69,654,038 0.12%
790,000  SUGAR HSP GAMING 5.875% 05/15/25 144A 87,569,482 81,257,672 0.14%

1,062,000  SUMMIT MATERIALS 5.125% 06/01/25 144A 115,693,014 106,322,064 0.18%
880,000 SUZANO AUSTRIA 6.000% 01/15/29 144A 99,194,146 98,769,832 0.17%

3,126,000 T-MOBILE USA IN 6.500% 01/15/26 374,652,016 350,685,895 0.59%

1,735,000 TRI POINTE GROUP 5.250% 06/01/27 186,892,743 148,658,147 0.25%
594,000 TALLGRASS NRG 4.750% 10/01/23 144A 66,845,792 63,134,125 0.11%

2,034,000 TAPSTONE ENERGY 9.750% 06/01/22 144A 205,724,856 177,412,446 0.30%
974,000 TARGA RES PRTNRS 4.250% 11/15/23 103,810,384 99,248,463 0.17%
849,000 TARGA RES PRTNRS 5.375% 02/01/27 95,621,616 87,792,023 0.15%
474,000 TARGA RES PRTNRS 5.875% 04/15/26 144A 54,624,674 50,834,800 0.09%

1,203,000 TELEFLEX INC 4.875% 06/01/26 130,094,945 126,707,659 0.21%
917,000 TEMPO ACQ LLC/FI 6.750% 06/01/25 144A 98,590,135 93,566,049 0.16%

1,893,000 TENET HEALTHCAR 6.75% 06/15/23 211,715,526 195,748,292 0.33%

4,664,000 TENET HEALTHCARE 5.125% 05/01/25 505,527,903 478,449,561 0.81%

1,139,000 THC ESCROW CORP 7.000% 08/01/25 127,026,470 116,061,601 0.20%

2,252,000 PACTIV LLC 7.950% 12/15/25 239,068,398 243,836,514 0.41%

1,014,000 TERRAFORM GLOBAL 6.125% 03/01/26 144A 110,716,470 103,741,567 0.18%

3,760,000 TESLA INC 5.300% 08/15/25 144A 400,605,829 359,931,029 0.61%

2,488,000 TEVA PHARMACEUCI 3.150% 10/01/26 231,479,314 208,676,987 0.35%
613,000 TEXAS CAPITAL BK 5.250% 01/31/26 BKNT 70,667,265 65,833,854 0.11%
895,000 TOLL BR FIN CORP 4.875% 03/15/27 94,559,730 89,357,382 0.15%
903,000 TOLL BR FIN CORP 4.350% 02/15/28 91,498,823 85,202,475 0.14%

1,415,409 TONON LUX SA 10.500% 05/14/24 144A 140,469,208 7,764,578 0.01%
©92,000 TOPBUILD CORP 5.625% 05/01/26 144A 73,846,787 69,848,958 0.12%
607,000 TPC GROUP INC 8.750% 12/15/20 144A 66,590,635 63,600,140 0.11%
731,200 TRANSOCEAN PHNX2 7.750% 10/15/24 144A 78,879,709 80,223,608 0.14%

2,401,000 TRANSOCEAN INC 7.500% 01/15/26 144A 284,151,357 232,473,193 0.39%
789,000 TREEHOUSE FOODS 6.000% 02/15/24 144A 88,631,831 86,024,103 0.15%

1,242,000 TRIDENT MERGER S 6.625% 11/01/25 144A 138,021,099 122,639,427 0.21%
256,000 TRIMAS CORP 4.875% 10/15/25 144A 27,427,420 25,962,958 0.04%
749,000 TRIUMPH GROUP 5.250% 06/01/22 78,094,645 71,904,468 0.12%
985,000 TULLOW OIL PLC 7.000% 03/01/25 144A 110,493,308 100,774,599 0.17%
730,000 TUPRAS 4.500% 10/18/24 144A 74,121,559 70,293,501 0.12%
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1,322,000 SISECAM 4.250% 05/09/20 144A ¥ 139,107,547 ¥ 141,238,746 0.24%
999,000 24 HOUR HOLDINGS 8.000% 06/01/22 144A 104,617,310 103,851,008 0.18%
2,667,000 UPCBFINANCE IV 5.375% 01/15/25 144A 295,367,490 274,356,899 0.46%
1,997,000 UNDER ARMOUR INC 3.250% 06/15/26 195,168,953 183,852,567 0.31%
108,000 UNIT CORP 6.625% 05/15/21 12,602,745 10,842,036 0.02%
1,838,000 UNITED RENTAL NA 4.875% 01/15/28 192,001,329 177,457,430 0.30%
159,000 UNIVERSAL HLTH S 5.000% 06/01/26 144A 17,445,178 17,008,568 0.03%
980,000  UNIVISION COMM 5.125% 05/15/23 144A 104,653,916 96,768,630 0.16%
425,000 UNIVISION COMM 5.125% 02/15/25 144A 44,157,197 41,033,410 0.07%
1,128,000 ORCHESTRA BOR/CO 6.750% 06/15/22 144A 130,010,920 120,598,965 0.20%
3,739,000 VRX ESCROW CORP 5.875% 05/15/23 144A 393,585,057 380,995,898 0.64%
811,000 VM HOLDING SA 5.375% 05/04/27 144A 87,182,337 86,420,723 0.15%
652,000 VOCESCROW LTD 5.000% 02/15/28 144A 68,322,388 66,347,952 0.11%
2,233,000 VALEANT PHARMA 5.500% 03/01/23 144A 235,464,976 225,087,865 0.38%
3,342,000 VALEANT PHARMA 8.500% 01/31/27 144A 375,499,422 356,584,173 0.60%
577,000 VERISIGN INC 5.25% 04/01/25 64,880,620 62,909,895 0.11%
1,071,000  VERSUM MATERIALS 5.500% 09/30/24 144A 120,245,268 116,623,479 0.20%
1,859,000  VERSCEND HOLDING 9.750% 08/15/26 144A 208,933,688 192,487,425 0.32%
1,068,000 VISTRA OPERATION 5.500% 09/01/26 144A 118,735,799 113,220,943 0.19%
762,000 W & T OFFSHORE 9.750% 11/01/23 144A 86,673,692 73,988,505 0.12%
685,000 WMG ACQUISITION 5.000% 08/01/23 144A 74,988,670 73,369,849 0.12%
726,000 WTT INVMNT LTD 5.500% 11/21/22 144A 80,694,167 77,757,585 0.13%
749,000 WABASH NATIONAL 5.500% 10/01/25 144A 83,798,399 70,774,541 0.12%
908,000 W/S PACKAGING 9.000% 04/15/23 144A 97,055,788 99,372,167 0.17%
1,154,000 WAND MERGER CORP 9.125% 07/15/26 144A 127,372,760 123,445,832 0.21%
973,000 WARRIOR MET COAL 8.000% 11/01/24 144A 109,738,264 106,218,932 0.18%
1,051,000 WASTE PRO USA IN 5.500% 02/15/26 144A 114,467,639 106,662,180 0.18%
1,488,000 WEIGHT WATCHERS 8.625% 12/01/25 144A 167,258,647 167,133,248 0.28%
1,793,000 WELLCARE HEALTH 5.250% 04/01/25 199,445,517 190,079,729 0.32%
977,000 WENDY'S INTL 7.00% 12/15/25 122,515,481 110,407,302 0.19%
1,098,000 WERNER LP/INC 8.750% 07/15/25 144A 123,114,767 108,119,195 0.18%
1,355,000 WEST STREET MERG 6.375% 09/01/25 144A 146,880,515 132,310,804 0.22%
1,143,000 WESTERN DIGITAL 4.750% 02/15/26 120,071,865 109,258,448 0.18%
1,007,000 WEWORK COS 7.875% 05/01/25 144A 109,956,614 98,606,082 0.17%
605,000 WILDHORSE RESO 6.875% 02/01/25 67,480,797 63,058,696 0.11%
327,000 WLHPNW FIN COR 7.000% 08/15/22 37,124,884 35,607,729 0.06%
2,081,000 WILLIAM LYON INC 5.875% 01/31/25 234,978,792 195,210,962 0.33%
351,000  WILLIAM LYON INC 6.000% 09/01/23 36,371,957 34,851,518 0.06%
935,000  WILLIAMS SCOTSMA 7.875% 12/15/22 144A 104,687,224 100,531,854 0.17%
964,000  WILLIAMS SCOTSMA 6.875% 08/15/23 144A 108,537,983 101,799,063 0.17%
878,000 PF CHANGS CHINAT10.250% 06/30/20 144A 87,972,197 88,623,388 0.15%
1,100,000 WOLVERINE WORLD 5.000% 09/01/26 144A 119,428,563 111,936,729 0.19%
1,041,000 WPX ENERGY INC 5.750% 06/01/26 114,187,294 103,934,117 0.18%
641,000 WYNDHAM WORLDWID 5.100% 10/01/25 71,968,841 68,569,132 0.12%
459,000 WYNDHAM WORLDWID 4.500% 04/01/27 49,144,785 46,393,399 0.08%
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1,151,000  YINGDE GASES INV 6.250% 01/19/23 144A ¥ 126,217,133 ¥ 119,022,015 0.20%

885,000 YUM! BRANDS INC 5.350% 11/01/43 87,491,293 81,076,642 0.14%
1,979,000  ZIGGO SECURED FI 5.500% 01/15/27 144A 216,972,800 194,870,572 0.33%
1,400,000 GOLAR LNG 8.93375% 05/15/21 157,656,234 153,601,768 0.26%
1,151,391 ETERNA CAPITAL 8.000% 12/11/22 B 126,259,944 112,925,459 0.19%
1,816,579 ELETSON HOLDINGS 9.625% 01/15/22 165,043,585 81,217,181 0.14%

HESE 60.823.973.374 _ 55,126,748.287 _ 93.07%
FHRS ISZHE - SR THOME
35,897 REMINGTON OUTDOOR CO WARRANTS 3,496,626 39,384 0.00%
FRHRS | ZHE - I THIESET 3.496.626 39.384 0.00%
Ef&

613,000 ARGENTINA 6.875% 04/22/21 65,964,272 61,018,039 0.10%
1,190,000 PROV DE LA RIOJA 9.750% 02/24/25 144A 120,898,430 102,163,865 0.17%
1,177,000 PROV RIO NEGRO 7.750% 12/07/25 144A 103.028.292 91.363.989 0.15%

EifESE 289,890,994 254,545,893 0.42%
B East ¥ 63,844,652,277 57,987,255,307  97.89%
ZOMEE (BRIERER) 1.264.469.203 2.11%
R ¥ 59,251,724,510 _ 100.00%
(5) REFH
RRBRETHNOENELITDBY TH Do
20188128318 ] REBFIES
752AUD
EU\ JPY29,121486821. 7 AUD365030398 201941848 ¥ 934,749,415
Bl JPY1,421,885225. 554 AUD18,184,445 201962848 20,255,306
Bl JPY29,666,493856. 551 USD263741,283  2019F184H8 740,610,424
Bl JPY157,164,838. 5% USD1,419,160 201961888 1,461,735
EU JPY27.133,824711. %W USD244,019.071 201962848 434,195,562
J52ZBRL ¥
B\ JPY22973607579. %Y BRL792111,497  2019%184H8 567,147,479
Bl JPY1,210,719,407. 554) BR L42,340,148 201962848 18,561,679
Bl JPY24386,055865. %)) USD216798,268  2019%184H 608,668,634
B\ J P Y205,605548. %) USD1,856,567 201941588 1,912,266
EU\ JPY21558396.781. 7 USD193,878306 201942848 344,977,544
I52IPY
B\ J P Y5854,090,775. 554 USD52,038,904 201961848 146,745,169
Bl JPY31,744573. %Y USD286,646 20196 1H8H 295,246
ZU J P Y5,643,708,390. 554 USD50.753,948 201962848 90,406,465
752USD ¥4
B\ JPY53276932. %Y USD481,774 20191888 419,101
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50 JPY526,656,376. 5tY) ZAR67,128.907
BU JPY14320973. 58 ZAR1859.617
BEU J PY547,494,286. 75V) USD4,867,297
BUW  JPY5372220. &Y USD48510

BUL J PY499,497,977. 58) USDA4,492,070

JZZXAAUD 5

38LY AUD65,030,398. 5t%) J P Y29,825,588,973
HL' AUD340,980,141. 5t J P Y27,102,569,816
B USD259,645,579. 5tY) J P Y28,962,391,921
By USD12,960,930. 5tY) J P Y 1,433,709,646
7ZABRL

B BRL792,111,497. 58V J P Y23,520,404,999
B BRL763561.511. 5t J P Y22,045,166,789
BL' USD213,695,539. 5% J P Y23,839,258,737
B USD4,970,428. 7EY)  J P Y552,087,294
JZXJPY

BHlLy USD52,500,436. 584 J P Y5,854,090,752
B0 USD2351,968. 7EW)  J P Y260,384,155
JZAZAR FH

BU' ZAR67,128907. 58 J P Y540,310.403
BU' ZAR62896.796. 58 J P Y490,771.800
Bl USD4,787,161. 7EW)  J P Y533,840,260

BU USD128934. 7&W) JPY14,320973

po =

2019 1H4H8
2019 2H4H8
2019 1H4H
2019 1H8H
2019 2H4H8

201918248
2019 2H4H
2019 1H4H
2019 2H4H

2019 1H4H
2019 2H4H
2019 1H4H8
2019 2H4H

2019 1H4H8
20192848

2019 1H4H8
20192848
2019 1H4H
20192848

RERIEFI L

15,074,895
236,118
13,672,233
49,966
7,992,969

¥ 3,947,432,206

¥(1,638.851,566)
(820,329,043)
(485,868,592)
(15,574,470)

(1,113,944,898)
(545,814,593)
(402,287,408)

(8,242,113)

(96,108,174)
(3.040,875)

(28,728,921)
(14,387.,454)
(8,810,295)
(213,491)

¥(5,182,201,893)




MHAMEHRERMBEEYY—T77 R

- ERARSEE (BFR) -

MH AM#ZE]

oLLL

HERIEEY—7 7R

551981
REH 2019 7R 1H
(STEEHARS : 201857 H3B~201967H18)

IMHAMEEISREE Y —7 7> K] ([F 20197 8 1 BICE198RE
EITWE LTS,
CCCHBIYH =T 7 ROFEI1MDOERR R ZE CHRSEPBL LTET,

BY5—7 7> ROLHEA
& 5t Hi | 200047 A28BH SHEHETI .

OHIEDRARES LURAEHERZ POICREZITV. DAED
g A 7 | FIERI-LEBYSA LU IINGERZ LOSERAMRZEEL
ED

B & N R OPBEOERAHESSUEHSRIERE FERENRELET,
IRRERIR | B FUNEREENDREFITVEE A




MHAMEHRERMBEEYY—T77 R

I SEsHnERER

% %5 | #HBRT— )LD % )
B = W - g asq: ,,%1%3 wnaﬁg@?&@ﬁ SEnen | mALE | mwnd |6 B
osm = |VT e sy "

| % % % % % B8hH

1587 (20155 6 H30H) 10,221 0.029] 10,176.83 0.068 0.011 92.4 - 427
16/ (2016565308) | 10.226] 0049]10.18029| 0034] ~0.064|  98.1 —| 254
178 (20174 6A308) | 10222| £0.039[10,17557| ~0.046] ~0.069|  99.0 —| 254
1888 (20184 7H 2 H) 10,225 0.029]10,170.21| A0.053| A0.074 92.3 — 200
1988 (201978 1 H) 10,228 0.029|10,164.03| 20.061| A0.071 93.8 - 181

CE1) BEMERE 1 A0 CITFEL),.
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