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g B O F =2 6 1 - - - 1
x #Hh F R A701 A1,809 A400 A761 A516 A489
(B) AfisEsF5c BiE R 28,621,915 26,482,707 230,303,946 A214,265,238 20,443,867 211,882,450
7 g Eity 28,678,544 56,754 2302 6,345 20,459,535 285,846
b = E 256,629 26,539,461 230,303,644 214,271,583 215,668 212,168,296
(C)fE 58 & M = £609,171 661,733 588,642 505,363 420,618 378,562
(D) SHpERE(A+B+C) 38,127,169 2,459,861 221,021,137 204,849,120 30,002,086 26,781,953
(E) i iR W IB i & | £944,419,567 898,521,397 £.900,080,469 £929,557,845 |A1,132,504,743 |A1,090,173,421
(F) ENMEFEEETE | £324,394,489 319,462,402 319,103,275 £320,175,292 319,287,859 A315,174,867
(Bc 25 % 48 24 &) | (308,154,643) (303,051,062) (302,136,905) (302,637,141) (300,703,739) (295,846,148)
(Pt E B &) | (24632549,132) | (A622513,464) | (A4621,240,180) | (£622,812433) | (£619,991,598) | (4611,021,015)
(G) & EH(D+E+F)|~1,230,686,887 [A1,215523,938 [21,240,204,881 |A1,454,582,257 (~1,421,790,516 [A1,412,130,241
HIR & 9 B & 28,688,374 8,538,412 28,504,356 28,511,330 28,445,585 24,610,327
RERMIERE(G+H) |21,239,375,261  |A1,224,062,350 |A1,248,709,237 |~1,463,093,587 |~1,430,236,101 |A1,416,740,568
ENEFEEGE | 2324394489 319,462,402 A319,103,275 320,175,292 319,287,859 A315,174,867
(fc = %5 48 &5 89) | (308,154,643) (303,051,062) (302,136,905) (302,637,141) (300,703,739) (295,846,148)
CcEETmMEZE) | (£632549,132) | (2622513,464) | (£2621,240,180) | (£622,812,433) | (£619,991,598) | (£4611,021,015)
DEEBBEILE 295,108,046 290,204,180 289,533,212 290,423,426 289,172,989 284,256,175
B M B & £(41,210088818 [A1,194,804,128 |[A1,219,139,174 |A1,433341,721 |A1,400,121,231 |A1,385,821,876

CE1) (B)BMESTEREFROFHMRR(CLDENEZATYT,

(X2) (O)fSEEHRMEIC ISR T 2 HBERFEIRESH TRRUTVET,

CE3) (FENEFEEEREEHBDIE. EFEDENRENKE. BIRTEE LIMEEN STAZZE LSIVEERDZVWVET,
(

F4) DEEEDEEBE

15 8 £ 100 #4 £ 101 # £ 102 H £ 103 # £ 104 H £ 105 H
(a) REERRE DESFIN G 9,955,975H 8,943,174H 9,283,279M 9,416,530/ 9.841,303M 5,101,072M
(b) FEERROEMISTESER 0 0 0 0 0 0
(O @m @ EB =| 308,154,643 303,051,062 302,136,905 302,637,141 300,703,739 295,846,148
(d) 9> Bc % {§ % 3L = | 293,840,445 289,799,418 288,754,289 289,518,226 287,777,271 283,765,430
(e) HEANECUZEE(@+btctd) | 611,951,063 601,793,654 600,174,473 601,571,897 598,322,313 584,712,650
(1) VA0S SHNENRE 3,169.50 3,171.63 3,175.77 3,180.55 3,188.00 3,170.67
(g) 2 c Eia 8,688,374 8,538,412 8,504,356 8,511,330 8,445,585 4,610,327
M1 BOBEY nEE 45 45 45 45 45 25
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HE 848 AR AT S
AR
867,025 DIN 2014-1 A2 4.277% 09/05/44 855,882 861,754 0.78%
239,972 SJETS 2017-1 B 5.680% 08/15/42 239,970 243,958 0.22%
1,095,852 1,105,712 1.00%
R
736,000 INSMED INC 1.750% 01/15/25 634,654 676,640 0.62%
169,000  MICRON TECH 3.000% 11/15/43 G 196,896 223,460 0.20%
285,000 WESTERN DIGITAL 1.500% 02/01/24 238,602 243,796 0.22%
400,000  XERO INVMNTS LTD 2.375% 10/04/23 401,406 373,600 0.34%
1,471,558 1,517,496 1.38%
i
275,000 ARD FINANCE SA 09/15/23 279,465 266,750 0.24%
400,000 ACRISURE LLC 8.125% 02/15/24 144A 404,456 407,750 0.37%
517,000 ALERIS INTL 10.750% 07/15/23 144 540,028 536,388 0.49%
1,730,000 ALLEGHENY TECH 5.875% 08/15/23 1,851,245 1,851,100 1.68%
950,000 ALTICE LX 7.750% 05/15/22 144A 911.655 925,063 0.84%
615,000 ANTERO RESOURCES 5.625% 06/01/23 631,964 615,769 0.56%
639,000 ARCH MRG SUB 8.500% 09/15/25 144A 629,709 616,635 0.56%
1,269,000 ARDAGH PKG FIN 7.250% 05/15/24 144A 1,327,419 1,316,588 1.20%
399,000 ASHTON WOODS USA 6.875% 02/15/21 144A 381,525 391,020 0.36%
714,000  AVANTOR INC 9.000% 10/01/25 144A 736,595 737,205 0.67%
305,000 BWX TECHNOLOGIES 5.375% 07/15/26 144A 309,149 309,575 0.28%
612,000 BALL CORP 5.250% 07/01/25 632,367 641,774 0.58%
764,000 BLOCK COMMUNICAT 6.875% 02/15/25 144A 766,088 786,920 0.72%
619,000 CCO HOLDINGS LL 5.375% 05/01/25 144A 615,556 623,828 0.57%
521,000 CCO HOLDINGS LLC 5.000% 02/01/28 144A 493,965 494,950 0.45%
698,000 CF INDUSTRIES IN 5.375% 03/15/44 624,854 609,214 0.55%
152,000 CFX ESCROW CORP 6.375% 02/05/2019 152,000 152,000 0.14%
191,000 CFX ESCROW CORP 6.000% 02/15/2024 191,000 191,000 0.17%
835,000 CSC HOLDINGS LLC 5.375% 02/01/28 144A 802,737 802,644 0.73%
200,000 CSC HOLDINGS LLC 6.500% 02/01/29 144A 200,000 203,125 0.18%
158,000 CAESARS RESORT 5.250% 10/15/25 144A 140,740 148,323 0.13%
305,000 CCM MERGER INC 6.000% 03/15/22 144A 305,000 308,813 0.28%
826,000 CENTURY COMMUNI 6.875% 05/15/22 816,452 834,177 0.76%
335,000 CENTURYLINK INC 7.500% 04/01/24 Y 358,807 340,863 0.31%
741,000 CHESAPEAKE ENRG 5.75% 03/15/23 703,048 700,245 0.64%
247,000 CHESAPEAKE ENRGY 7.000% 10/01/24 247,000 242,369 0.22%
623,000 CHOBANILLC/FIN 7.500% 04/15/25 144A 543,792 535,780 0.49%
855,000 CLEAR CHANNEL 8.750% 12/15/20 144A 875,196 874,238 0.80%
450,000 Ortho-Clinical 6.625% 05/15/22 144A 443,932 436,500 0.40%
872,000 CROWN AMER/CAP 4.250% 09/30/26 WI 872,000 831,670 0.76%
300,000 DJO FINANCE LLC 8.125% 06/15/21 144A 309,021 312,510 0.28%
320,000 DISH DBS CORP 5.000% 03/15/23 289,169 279,600 0.25%
1,603,000 DOLE FOOD CO 7.250% 06/15/25 144A 1,636,684 1,466,745 1.33%
201,000 DOWNSTREAM DEVE 10.500% 02/15/23 144 198,990 198,990 0.18%
893,000 EMC CORP 3.38% 06/01/23 816,520 848,154 0.77%
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1,190,000 ENDO FINANCE CO 5.750% 01/15/22 144A 1,084,526 1,085,875 0.99%
682,000 ENERGY TRANS 5.875% 01/15/24 700,461 726,330 0.66%
664,000 ENLINK MIDSTREA 4.15% 06/01/25 622,556 623,330 0.57%
583,000 ENSCO PLC 5.75% 10/01/44 417,935 383,323 0.35%
304,000 ENSCO PLC 7.750% 02/01/26 301,340 247,000 0.22%
561,000 ENTERPRISE DEVEL 12.000% 07/15/24 144 534,990 531,548 0.48%
402,000 EXTRACTION OIL 5.625% 02/01/26 144A 361,140 331,650 0.30%
761,000 FIRST QUANTUM 7.250% 05/15/22 144A 788,586 752,439 0.68%
388,000 FIRST QUANTUM 7.250% 04/01/23 144A 409,408 372,969 0.34%
330,000 FIRST QUANTUM 6.875% 03/01/26 144A 318,948 300,300 0.27%
309,000 FREEPORT-MCMORAN 3.55% 03/01/22 295,481 299,730 0.27%
918,000 FREEPORT-MCMORAN CG 3.875% 03/15/2023 881,875 880,133 0.80%
642,000 GENERAL ELECTRIC 5.000% 06/15/2067 558,540 558,540 0.51%
1,455,000 GOLDEN NUGGET 8.750% 10/01/25 144A 1,503,696 1,495,013 1.36%
1,082,000 GOLDEN NUGGET 6.750% 10/15/24 144A 1,099,902 1,084,705 0.99%
622,000 GREAT LAKES DRED 8.000% 05/15/22 624,662 642,215 0.58%
885,000 GRT WRN PTRL 9.000% 09/30/21 144A 885,185 794,288 0.72%
268,000 GREIF INC 6.500% 03/01/27 144A 268,000 269,656 0.25%
1,023,000 HCA INC 5.375% 02/01/25 1,049,527 1,058,805 0.96%
601,000 HCA INC 5.875% 02/01/29 604,483 630,299 0.57%
42,000 HILCORP ENERGY | 5.000% 12/01/24 144A 38,454 40,110 0.04%
539,000 HILCORP ENERGY | 6.250% 11/01/28 144A 500,715 527,546 0.48%
685,000 INTL GAME TECH 6.250% 02/15/22 144A 700,534 712,400 0.65%
877,000  JBS USA LLC/JBS 144A 7.250% 06/01/21 888,663 889,646 0.81%
536,000 JACK OHIO FINAN 6.750% 11/15/21 144A 549,899 554,760 0.50%
714,000 JACK OHIO FINAN 10.25% 11/15/22 144A 714,000 771,120 0.70%
1,173,000 JACOBS ENTERTAIN 7.875% 02/01/24 144A 1,198,277 1,234,934 1.12%
120,000 JBS USA LUX/FIN 6.750% 02/15/28 144A 117,450 123,150 0.11%
685,000 KENNEDY-WILSON 5.875% 04/01/24 685,000 673,218 0.61%
535,000 LAMB WESTON HLD 4.625% 11/01/24 144A 544,065 534,663 0.49%
320,000 LEVEL 3 FIN INC 5.125% 05/01/23 319,936 318,400 0.29%
858,000 LEVEL 3 FININC 5.375% 01/15/24 856,603 855,855 0.78%
970,000 LEVEL 3 FIN INC 5.250% 03/15/26 953,995 943,616 0.86%
600,000 LIONS GATE CAP H5.875% 11/01/24 144a 619,389 591,750 0.54%
294,000 MGM GROWTH/MGM F 5.750% 02/01/27 144A 294,000 297,219 0.27%
1,089,000 MAGNOLIA OIL 6.000% 08/01/26 144A 1,091,694 1,083,555 0.99%
300,000 HBOS STERLING FI FXtoVA PERP 545,545 551,413 0.50%
372,000 MECCANICA HOLDIN 6.250% 01/15/40 144A 420,823 332,940 0.30%
282,000 MEDNAX INC 6.250% 01/15/27 144A 282,000 283,410 0.26%
685,000 NGL ENRGY PART/F 6.125% 03/01/25 685,000 622,494 0.57%
345,000 NRG ENERGY INC 6.250% 05/01/24 356,241 358,369 0.33%
650,000 NABORS INDS INC 5.750% 02/01/25 WI 631,565 568,750 0.52%
1,387,000 CSC HOLDINGS LLC 10.125% 01/15/23 144 1,492,329 1,501,150 1.37%
330,000 NETFLIX INC 4.375% 11/15/26 313,343 312,180 0.28%
781,000 NOVELIS CORP 5.875% 09/30/26 144A 759,042 755,618 0.69%
768,000 ALTICE FRANCE SA 7.375% 05/01/26 144A 774,184 742,072 0.68%
442,000 PBF HOLDING CO 7.250% 06/15/25 442,000 442,000 0.40%
694,000 PARK AEROSPACE 5.250% 08/15/22 144A 712,304 707,221 0.64%
754,000 PENN NATL GAMING 5.625% 01/15/27 144A 730,025 710,645 0.65%
420,000 PERRIGO FINANCE 3.900% 12/15/24 383,203 390,230 0.36%
655,000 PERRIGO FINANCE 4.375% 03/15/26 585,612 609,983 0.56%
150,000 PLATFORM SPECIAL 5.875% 12/01/25 144A 144,000 150,469 0.14%
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620,000 POST HOLDINGS IN 5.000% 08/15/26 144A 617,144 588,808 0.54%
332,000 QUICKEN LOANS IN 5.750% 05/01/25 144A 325,881 322,040 0.29%

1,000,000 RANGE RESOURCES 4.875% 05/15/25 960,938 907,500 0.83%
325,000 RANGE RESOURCES 5.000% 08/15/22 * 321,790 316,875 0.29%
300,000 OLIVETTI FINANCE 7.750% 01/24/33 EMTN 464,469 414,773 0.38%

42,000 REYNOLDS GROUP 7.000% 07/15/24 144A 42,886 43,024 0.04%

23,000 ROWAN COS INC 7.875% 08/01/19 23,293 23,115 0.02%
270,000 SCIENTIFIC GAMES 6.250% 09/01/20 267,551 267,300 0.24%
600,000  SCIENTIFIC GAMES 10.000% 12/01/22 630,000 633,000 0.58%
672,000 SEALED AIR CORP 4.875% 12/01/22 144A 702,050 681,240 0.62%
225,000 SENSATA TECH BV 4.875% 10/15/23 144A 220,699 226,406 0.21%
164,000 SENSATA TECH BV 5.63% 11/01/24 144A 165,432 170,765 0.16%
422,000 SINCLAIR TELE 5.625% 08/01/24 144A 417,780 409,336 0.37%
429,000 SIX FLAGS ENT 4.875% 07/31/24 144A 419,924 425,783 0.39%
806,000 SOUTHWESTERN ENE 7.500% 04/01/26 838,696 832,195 0.76%
349,000 SPRINT CORP 7.875% 09/15/23 374,168 371,685 0.34%

1,031,000 SPRINT CORP 7.125% 06/15/24 1,077,629 1,063,219 0.97%
847,000 STARS GROUP HLDS 7.000% 07/15/26 144A 856,134 862,077 0.78%
750,000  SUMMIT MATERIALS 6.125% 07/15/23 764,767 759,150 0.69%
688,000 SURGERY CENTER 8.875% 04/15/21 144A 711,690 705,200 0.64%
635,000 T-MOBILE USA IN 6.500% 01/15/24 654,706 658,813 0.60%
633,000 TARGA RES PRTNRS 6.500% 07/15/27 144A 638,946 654,370 0.60%

27,000 TECK RESOURCES 4.500% 01/15/21 27,777 27,473 0.03%
949,000 TEVA PHARMACEUCI 3.150% 10/01/26 772,161 789,252 0.72%
406,000 TEVA PHARMACEUTI 6.750% 03/01/28 410,747 421,490 0.38%
763,000 TRANSDIGM INC 6.250% 03/15/26 144A 763,000 776,353 0.71%
133,245 TRANSOCEAN 5.875% 01/15/24 131,913 134,577 0.12%
435,000 TRANSOCEAN 6.125% 08/01/25 144A 437,484 439,059 0.40%
146,000 TRANSOCEAN 6.875% 02/01/27 144,905 148,628 0.14%
915,000 TULLOW OIL PLC 6.250% 04/15/22 144A 873,690 906,590 0.83%
451,000 US CONCRETE 6.375% 06/01/24 454,255 439,725 0.40%
615,000 USA PART/USA FIN 6.875% 04/01/26 633,366 618,075 0.56%
585,000 WEIGHT WATCHERS 8.625% 12/01/25 144A 585,000 578,419 0.53%
594,000 WESTERN DIGITAL 4.750% 02/15/26 545,960 553,905 0.50%
824,000 WHITING PETRO 6.625% 01/15/26 813,032 811,323 0.74%
571,000 ZAYO GROUP LLC 6.000% 04/01/23 587,869 576,710 0.52%

1,146,000 ZEKELMAN IND 9.875% 06/15/23 144A 1,211,404 1,223,355 1.11%
285,000 ALLEGHENY TECHNOLOGI 5.95% 01/15/2021 284,446 290,278 0.26%
989,667 INTER MEDIA COMM 4.875% 12/31/22 1,155,984 1,143,289 1.04%
100,000 TESCO PLC 5.125% 04/10/47 EMTN 132,785 133,982 0.12%
865,000 LSF10 WOLVERINE 5.000% 03/15/24 REGS 1,028,450 979,387 0.89%
560,000 EQUINIXINC 2.875% 02/01/26 662,592 633,783 0.58%
750,000 LECTA SA 6.500% 08/01/23 REGs 866,483 830,998 0.76%
500,000 SELECTA GROUP BV 5.875% 02/01/24 REGS 571,364 563,010 0.51%
600,000 ADLER REAL EST 3.000% 04/27/26 725,623 671,166 0.61%
650,000 VERISURE MIDHOLD 5.750% 12/01/23 REGS 803,400 747,359 0.68%
800,000 SOFTBANK GRP COR 5.000% 04/15/28 915,394 937,572 0.85%
800,000 GLOBALWORTH REAL 3.000% 03/29/25 EMTN 977,088 890,070 0.81%
314,000 SILGAN HOLDINGS 3.250% 03/15/25 WI 337,100 371,532 0.34%
400,000 AVANTOR INC 4.750% 10/01/24 REGS 476,866 475,087 0.43%
400,000 TESCO CORP TREAS 1.375% 10/24/23 EMTN 458,839 453,618 0.41%
100,000 BANIJAY GROUP 4.000% 07/01/22 REGs 113,855 118,141 0.11%
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773,000 CSC HOLDINGS LLC 7.750% 07/15/25 RegS 737.497 811.627 0.74%
700,000  ARDONAGH MIDCO 8.375% 07/15/23 REGS 885,674 787,327 0.72%
616,000 CSC HOLDINGS LLC 5.500% 05/15/26 REGs 636,821 607.407 0.55%
500,000 SOFTBANK GRP COR 4.000% 04/20/23 617,250 605,346 0.55%
800,000 CYBG PLC FXtoVA 12/14/28 GMTN 1,060,774 1,099,156 1.00%
749,000 JEWEL BONDCO 8.500% 04/15/23 REGS 959,501 945,454 0.86%
1,000,000 FROSTBITE 1 AB 3.000% 09/13/23 EMTN 1,163,200 1,108,301 1.01%
1,000,000 CPI PROPERTY GRO FXtoVA PERP 1,102,554 1,105,147 1.01%
700,000 ROSSINI SARL 6.750% 10/30/25 REGS 809,340 824,488 0.75%
2,000,000 VODAFONE GROUP FXtoVA 10/03/78 1,910,000 1,914,370 1.74%
500,000 TIM S.p.A. 4.000% 04/11/24 568,873 576,316 0.52%
600,000 EDP SA FXtoVA 04/30/79 682,740 693,664 0.63%
250,000 NOVO BANCO LUX 3.500% 01/02/43 EMTN 250,471 234,041 0.21%
434,000 PSPC ESCROW CORP 6.000% 02/01/23 REGS 467.577 515,122 0.47%
200,000  UNITYMEDIA KABEL 3.750% 01/15/27 REGS 235,764 238,925 0.22%
350,000 TELECOM ITALIA 3.625% 05/25/26 EMTN 380.601 386,876 0.35%
850,000 ENQUEST PLC 04/15/22 EMTN (PIK) 809,926 617,660 0.56%
500,000  AMIGO LUXEMBOURG 7.625% 01/15/24 REGS 652,823 678,412 0.62%
800,000 PLAYTECH PLC 3.750% 10/12/23 920,880 910,311 0.83%
906,000 ARD FINANCE SA 09/15/23 1,134,083 999,348 0.91%
200,000 CONSTELLIUM NV 4.250% 02/15/26 REGS 207,817 223,346 0.20%
299,000 CENTURYLINK INC 5.80% 03/15/2022 296,010 301,131 0.27%
581,843 TESCO PROPERTY 5.744% 04/13/40 867,459 899,856 0.82%
679,000 UNITYMEDIA 4.000% 01/15/25 749,521 812,040 0.74%
1,771,000 VRX ESCROW CORP 4.500% 05/15/23 1,908,432 2,017.114 1.84%
103,094,252 102,030,972 92.85%
RERMEEFSE $ 105,661,662 104,654,180 95.23%
ZOMEE - BfF 5,235,279 4.77%
HBE 109,889,459 100%
72 ZRBIRER
2019 1 H3185K#%
T2 O

HYAUDAUD 1,358,111

HYJPYBRL 337.708

HYJPYBS1 256,288

HYJPYJPY 99,766

HYUSDBRL 716,170

HYUSDBS1 245,000

HYUSDUSD 48,628
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LRI SZAOHYIPYBSTICIF. EBREEE/NRYT Y NI—2ANRET 2HBEREES/N 2T Y 8752 HYJPYBRLIZIF 7S IIILL 7 I O—R
MRET BRI SIILL 7T S A HYIPYIPYIC[EHI—AMBET 2MABMAI S ANSENTVET .
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