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HE 848 BRI AT S
AR
213,722 SJETS 2017-1 B 5.680% 08/15/42 213,720 222,100 0.26%
213,720 222,100 0.26%
ERAE
399,000 DISH NETWORK 2.375% 03/15/24 362,493 368,722 0.43%
400,000 XERO INVMNTS LTD 2.375% 10/04/23 401,118 558,517 0.65%
200,000 CELLNEX TELECOM 1.500% 01/16/26 CLNX 290,242 329,463 0.39%
300,000 CELLNEX TELECOM 0.500% 07/05/28 CLNX 359,755 407,869 0.48%
1,413,607 1,664,571 1.95%
i
403,000 AMN HEALTHCAR 4.625% 10/01/27 144A 405,289 408,178 0.48%
919,103  ARD FINANCE SA 06/30/27 144A 918,225 950,582 1.11%
117,000 ALBERTSONS COS 5.875% 02/15/28 144A 119,084 125,114 0.15%
270,000 ALBERTSONS COS 4.875% 02/15/30 144A 270,000 277,771 0.32%
473,000 ALCOA NEDERLAND 6.750% 09/30/24 144A 496,948 497,875 0.58%
539,000 ALERIS INTL 10.750% 07/15/23 144 561,765 560,830 0.66%
393,000 ALLEGHENY TECH 5.875% 08/15/23 416,799 431,233 0.50%
410,000 ALLEGHENY TECH 5.875% 12/01/27 411,581 418,344 0.49%
367,000 ALLIANCE DATA 4.750% 12/15/24 144A 367,000 366,835 0.43%
362,000 ALTICE FINANCING 5.000% 01/15/28 144A 362,000 356,595 0.42%
221,000 ALTICE LX 7.625% 02/15/25 144A 229,444 229,840 0.27%
200,000 ALTICE LX 10.500% 05/15/27 144 202,361 231,630 0.27%
181,000 ARCHROCK LP/FIN 6.250% 04/01/28 144A 181,000 186,656 0.22%
301,000 ARDAGH PKG FIN 5.250% 08/15/27 144A 301,000 316,231 0.37%
660,000 BANCO PACTUAL/KY 4.500% 01/10/25 REGS 656,271 679,866 0.80%
211,000 BAUSCH HEALTH 7.000% 01/15/28 144A 225,663 228,933 0.27%
323,000 BAUSCH HEALTH 5.000% 01/30/28 144A 328,140 327,845 0.38%
441,000 BWAY HOLDING CO 7.250% 04/15/25 144a 421,644 439,893 0.51%
521,000 CCO HOLDINGS LLC 5.000% 02/01/28 144A 496,325 546,060 0.64%
212,000 CCO HOLDINGS LLC 5.375% 06/01/29 144A 216,052 227,232 0.27%
246,000 CHS/COMMUNITY 8.125% 06/30/24 144A 226,358 221,641 0.26%
218,000 CHS/COMMUNITY 6.625% 02/15/25 144A 218,000 221,248 0.26%
203,000 CSC HOLDINGS LLC 5.250% 06/01/24 208,405 219,663 0.26%
483,000 CSCHOLDINGS LLC 7.500% 04/01/28 144a 522,114 550,631 0.64%
250,000 CSCHOLDINGS LLC 5.750% 01/15/30 144A 259,851 269,068 0.31%
221,000 CALPINE CORP 5.125% 03/15/28 144A 221,000 219,895 0.26%
451,000 CARGO AIRCRAFT M 4.750% 02/01/28 144A 452,878 458,911 0.54%
302,000 CENTURYLINK INC 7.500% 04/01/24 Y 311,338 341,512 0.40%
483,000 CENTURYLINK INC 5.125% 12/15/26 144A 483,000 497,490 0.58%
789,000 CHANGE HLD / FIN 5.750% 03/01/25 144A 776,884 805,545 0.94%
102,000 Ortho-Clinical 6.625% 05/15/22 144A 101,010 101,872 0.12%
254,000 DCP MIDSTREAM OP 5.125% 05/15/29 256,033 268,440 0.31%
122,000 DELL INT 7 EMC 5.300% 10/01/29 144A 130,748 140,091 0.16%
441,000 DIAMOND SPORTS 5.375% 08/15/26 144A 448,996 440,107 0.51%
945,000 DOLE FOOD CO 7.250% 06/15/25 144A 968,535 924,130 1.08%
418,000 DOWNSTREAM DEVE 10.500% 02/15/23 144 433,849 435,938 0.51%
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300,000 EXTENDED STAY AM 4.625% 10/01/27 144A 300,000 302,805 0.35%
222,000 EG GLOBAL 8.500% 10/30/25 144A 222,000 235,783 0.28%
210,000 ELANCO ANIMAL 4.900% 08/28/28 228,053 241,297 0.28%
341,000 ENDEAVOR ENERGY 5.750% 01/30/28 144A 354,404 355,271 0.42%
245,000 ENCOMPASS HLTH 4.500% 02/01/28 245,000 252,813 0.30%
615,000 ENLINK MIDSTREA 4.15% 06/01/25 579,703 568,620 0.67%
614,000 ENTERPRISE DEVEL 12.000% 07/15/24 144 596,408 705,845 0.83%
899,000 FIRST QUANTUM 7.250% 04/01/23 144A 924,249 896,379 1.05%
118,000 GCILLC 6.875% 04/15/25 119,802 123,506 0.14%

1,591,000 GEN ELECTRIC CO FXtoFL PERP D 1,512,403 1,586,235 1.86%
644,000 GLB AIR LEASE CO 6.500% 09/15/24 144A 644,000 660,454 0.77%
814,000 GOLDEN ENTERTAIN 7.625% 04/15/26 144A 820.814 880,241 1.03%

1,020,000 GOLDEN NUGGET 8.750% 10/01/25 144A 1,052,576 1,074,325 1.26%
173,000 GOLDEN NUGGET 6.750% 10/15/24 144A 175,257 178,223 0.21%
622,000 GREAT LAKES DRED 8.000% 05/15/22 623,920 654,849 0.77%
933,000 GRT WRN PTRL 9.000% 09/30/21 144A 882,690 884,391 1.03%
669,000 HLF FIN SARL LLC 7.250% 08/15/26 144A 682,188 698,269 0.82%
152,000 HESS MIDSTREAM P 5.125% 06/15/28 144A 152,000 157,089 0.18%

42,000 HILCORP ENERGY | 5.000% 12/01/24 144A 38,967 38,342 0.04%
539,000 HILCORP ENERGY 1 6.250% 11/01/28 144A 503,507 481,245 0.56%
214,000 HILL-ROM HLDGS 4.375% 09/15/27 144A 214,860 219,424 0.26%
218,000 HOLLY PAR/FIN 5.000% 02/01/28 144A 218,000 221,884 0.26%
281,000 HORIZON PHARMA 5.500% 08/01/27 144A 291,372 300,150 0.35%
581,000 HUBINTLLTD 7.000% 05/01/26 144A 590,268 604,255 0.71%
417,000 HUDBAY MINERALS 7.250% 01/15/23 144A 429,971 422,907 0.49%
239,000 HUDBAY MINERALS 7.625% 01/15/25 144A 244,631 241,888 0.28%
252,000 ISTAR INC 4.250% 08/01/25 252,000 253,890 0.30%
168,000 INFRABUILD AUSTR 12.000% 10/01/24 144 168,000 170,870 0.20%
351,000 INTELSAT CONNECT 9.500% 02/15/23 144A 286,943 181,643 0.21%
960,000 ITHACA ENERGY N 9.375% 07/15/24 144A 960,000 1,000,790 1.17%
314,000 JBS USA/FOOD/FIN 6.500% 04/15/29 144A 326,245 352,261 0.41%
489,000 JBS USA/FOOD/FIN 5.500% 01/15/30 144A 489,000 530,247 0.62%
570,000 JELD-WEN INC 4.875% 12/15/27 144A 589,204 591,573 0.69%
408,000 LABL ESCROW ISS 10.500% 07/15/27 144 409,659 429,348 0.50%
502,000 LABL ESCROW ISS 6.750% 07/15/26 144A 506,323 540,104 0.63%
683,000 LGI HOMES INC 6.875% 07/15/26 144A 696,901 723,364 0.85%
507,000 LCPR SR SECURED 6.750% 10/15/27 144A 511,382 537,111 0.63%
346,000 LADDER CAP FINAN 4.250% 02/01/27 144A 346,000 345,464 0.40%
452,000 LAMAR MEDIA CORP 3.750% 02/15/28 144A 452,000 456,000 0.53%
377,000 LEVEL 3 FININC5.375% 01/15/24 372,088 384,696 0.45%
395,000 LIBERTY MEDIA 8.250% 02/01/30 402,435 401,656 0.47%
752,000 MAGNOLIA OIL 6.000% 08/01/26 144A 752,962 778,582 0.91%
204,000 MASONITE INTL 5.375% 02/01/28 144A 207,098 215,151 0.25%
467,000 MICHAELS STORES 8.000% 07/15/27 144A 463,047 418,245 0.49%

1,114,000 MOHEGAN TRIBAL 7.875% 10/15/24 144A 1,084,224 1,133,957 1.33%
200,000 MOTION BONDCO 6.625% 11/15/27 144A 200,000 213,500 0.25%
662,000 NGL ENRGY PART/F 6.125% 03/01/25 599,015 627,520 0.73%
267,000 NABORS INDS LTD 7.250% 01/15/26 144A 269,534 268,033 0.31%
210,000 NABORS INDS INC 5.750% 02/01/25 WI 200,900 174,391 0.20%
330,000 NETFLIX INC 4.375% 11/15/26 315,126 347,441 0.41%
333,000 NEXSTAR ESCROW 5.625% 07/15/27 144A 343,254 349,434 0.41%
678,000 NOVELIS CORP 5.875% 09/30/26 144A 676,582 721,950 0.84%
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885,000 NOVELIS CORP 4.750% 01/30/30 144A 889,676 893,297 1.04%
997,000 ALTICE FRANCE SA 7.375% 05/01/26 144A 991,979 1,063,729 1.24%
198,000 ORTHO-CLINICAL 7.250% 02/01/28 144A 201,171 202,097 0.24%
442,000 PBF HOLDING CO 7.250% 06/15/25 442,000 470,361 0.55%
248,000 PDC ENERGY INC 5.750% 05/15/26 251,649 240,008 0.28%
283,000 PARSLEY ENERGY 5.250% 08/15/25 144A 286,763 292,669 0.34%
243,000 PARSLEY ENERGY 5.625% 10/15/27 144A 247,827 258,030 0.30%
605,000 PLATFORM SPECIAL 5.875% 12/01/25 144A 602,956 626,847 0.73%
430,000 RANGE RESOURCES 5.000% 08/15/22 * 398,478 407,511 0.48%
675,000 RANGE RESOURCES 9.250% 02/01/26 144A 675,000 600,328 0.70%
400,000 OLIVETTI FINANCE 7.750% 01/24/33 EMTN 619,227 667,185 0.78%
386,000 SM ENERGY CO 6.750% 09/15/26 381,268 351,608 0.41%
590,000 SABLE INTL FIN 5.750% 09/07/27 144A 585,251 624,868 0.73%
409,000 SCIENTIFIC GAMES 7.000% 05/15/28 144A 410,963 431,229 0.50%
262,000 SMITHFIELD FOODS 5.200% 04/01/29 144A 262,930 299,286 0.35%
317,000 SURGERY CENTER 6.750% 07/01/25 144A 307.775 322,679 0.38%
238,000 SPRINGLEAF FIN 5.375% 11/15/29 238,000 247,937 0.29%
349,000 SPRINT CORP 7.875% 09/15/23 369,306 371,502 0.43%
494,000 SPRINT CORP 7.125% 06/15/24 510,423 511,258 0.60%
650,000 STATION CAS 4.500% 02/15/28 144A 650,000 650,618 0.76%
291,000 STERICYCLE INC 5.375% 07/15/24 144A 297,340 305,217 0.36%
750,000  SUMMIT MATERIALS 6.125% 07/15/23 761,765 758,438 0.89%
369,000 SURGERY CENTER 10.000% 04/15/27 144 369,000 411,563 0.48%
428,000 T-MOBILE USA IN 6.500% 01/15/24 437,988 440,301 0.51%
470,000 TALLGRASS NRG 5.500% 01/15/28 144A 469,074 471,092 0.55%
332,000 TARGA RES PRTNRS 6.500% 07/15/27 337,391 362,710 0.42%
328,000 TEGNA INC 4.625% 03/15/28 144A 328,000 330,291 0.39%
461,000 TENET HEALTHCAR 8.125% 04/01/22 481,839 504,482 0.59%
299,000 TENET HEALTHCARE 4.875% 01/01/26 144A 299,000 310,399 0.36%
192,000 TERRIER MEDIA BU 8.875% 12/15/27 144A 192,000 198,240 0.23%
324,000 TRANSDIGM INC 6.250% 03/15/26 144A 334,035 350,527 0.41%
117,736 TRANSOCEAN 5.875% 01/15/24 116,559 120,532 0.14%
176,220 TRANSOCEAN PONTUS LT 6.125% 08/01/25 179,673 181,945 0.21%
446,000 TRIVIUM PACK FIN 8.500% 08/15/27 144A 462,331 491,425 0.57%
450,000 TWIN RIVER WORLD 6.750% 06/01/27 144A 453,291 476,032 0.56%
182,000 UBER TECHNOLOGIE 8.000% 11/01/26 144A 191,561 194,063 0.23%
362,000 UNIVAR SOLUTIONS 5.125% 12/01/27 144A 364,858 376,245 0.44%
188,000 USA PART/USA FIN 6.875% 04/01/26 192,976 195,872 0.23%
306,000 USA PART/USA FIN 6.875% 09/01/27 144A 321,845 319,541 0.37%
583,000 VALARIS PLC 5.750% 10/01/44 417,935 242,490 0.28%
498,000 BAUSCH HLTH AMR 8.500% 01/31/27 144A 544,840 564,284 0.66%
402,000 VIPER ENERGY 5.375% 11/01/27 144A 402,000 419,829 0.49%
394,000 VISTRA OPERATION 5.000% 07/31/27 144A 394,000 406,549 0.48%
145,000  WENDY'S INTL 7.000% 12/15/25 155,323 155,259 0.18%
270,000 WEST STREET MERG 6.375% 09/01/25 144A 269,431 265,947 0.31%
425,000 TRIPOINTE GROUP 5.875% 06/15/24 417,087 462,364 0.54%
218,000 ZAYO GROUP LLC 6.000% 04/01/23 223,019 223,087 0.26%
456,000 ZEKELMAN IND 9.875% 06/15/23 144A 478,515 480,795 0.56%
774,667 INTER MEDIA COMM 4.875% 12/31/22 900,664 884,202 1.03%
500,000 AUTOSTRADE PER L 5.875% 06/09/24 EMTN 639,730 651,943 0.76%
500,000 SELECTA GROUP BV 5.875% 02/01/24 REGS 571,364 561,420 0.66%
221,000 VERISURE MIDHOLD 5.750% 12/01/23 REGS 273,156 251,743 0.29%
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500,000 TEVA PHARM FNC 4.500% 03/01/25 545,448 561,373 0.66%
300,000 ICELAND BONDCO 4.625% 03/15/25 REGS 339,402 327,204 0.38%
300,000 TEVA PHARM FNC 1.125% 10/15/24 283,291 296,141 0.35%
400,000 GKN HOLDINGS LTD 3.375% 05/12/32 EMTN 514,265 561,681 0.66%
410,000 TAKKO LUX 2 SCA 5.375% 11/15/23 REGS 431,808 436,821 0.51%
300,000 VALLOUREC SA 6.375% 10/15/23 REGS 280,279 291,341 0.34%

1,000,000 CPI PROPERTY GRO FXtoVA PERP 1,102,554 1,172,309 1.37%
394,000 STARFRUIT FINCO 6.500% 10/01/26 REGS 458,466 460,246 0.54%
305,000 IS BANKASI FXtoVA 01/22/30 305,000 310,688 0.36%
626,000 BRASKEM NL 4.500% 01/31/30 REGS 621,418 632,129 0.74%
340,000 HOUSE OF FINANCE 4.375% 07/15/26 REGS 382,602 377,536 0.44%
502,000 EG GLOBAL 4.375% 02/07/25 REGS 560,947 553,869 0.65%
840,000 ALTICE LX 8.000% 05/15/27 REGs 939,792 1,054,231 1.23%
300,000 AROUNDTOWN SA FXtoVA PERP EMTn 368,170 420,156 0.49%
540,000 LEASEPLAN CORP FXtoVA PERP 602,100 683,704 0.80%
200,000 VIVION 3.500% 11/01/25 218,890 234,577 0.27%
800,000  VICTORIA PLC 5.250% 07/15/24 REGS 897,760 931,859 1.09%
220,000 CHEPLAPHARM ARZN 3.500% 02/11/27 REGS 242,022 248,893 0.29%
490,000  ARD FINANCE SA 06/30/27 REGS 542,626 553,772 0.65%

1,100,000  VIVION 3.000% 08/08/24 1,223,794 1,271,218 1.49%
660,000 KAISA GROUP 10.500% 01/15/25 660,000 645,157 0.75%

1,260,000 HEIMSTADEN BOSTA FXtoVA PERP 1,387,638 1,424,259 1.67%
575,000 GLOBO COMMUN PAR 4.875% 01/22/30 REGS 577,964 587,823 0.69%
250,000 VICTORIA PLC 5.250% 07/15/24 FEB 290,745 291,088 0.34%
830,000 SUMMER BC HOLDCO 5.750% 10/31/26 REGS 922,628 962,651 1.13%
305,000 JOLLIBEE WORLDWI FXtoVA PERP 305,000 303,252 0.35%
350,000 CEMEX SAB 5.450% 11/19/29 REGS 350,000 373,030 0.44%
870,000 NIDDA HEALTHCARE 3.500% 09/30/24 NOV 975,460 976,600 1.14%
290,000 STENA INTERNATIO 3.750% 02/01/25 REGS 322,034 327,410 0.38%
600,000 CSN ISLANDS XI 6.750% 01/28/28 REGS 600,000 594,984 0.70%
610,000 UNITED GROUP 3.125% 02/15/26 REGS 673,806 672,091 0.79%
330,000 YPSO FINANCE 4.000% 02/15/28 REGS 364,518 362,321 0.42%
200,000 STRETFORD 6.750% 07/15/24 REGS 247,261 241,389 0.28%
200,000 VALLOUREC SA 2.250% 09/30/24 153,806 162,889 0.19%
500,000 TEVA PHARM FNC 1.250% 03/31/23 494,315 523,070 0.61%

1,150,000 ENQUEST PLC 04/15/22 EMTN (PIK) 1,003,380 1,014,622 1.19%
299,000 CENTURYLINK INC 5.80% 03/15/2022 296,010 315,687 0.37%

80,217,978 82,117,377 96.04%
RERmESaE $  81.845306 84,004,048 98.24%
2 OftEE - B 1,500,970 1.76%
= 85,505,019 100.00%
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HYAUDAUD 1,308,631
HYJPYBRL 320,363
HYJPYBS1 219,374
HYJPYJPY 81,868
HYUSDBRL 662,919
HYUSDBS1 221,442
HYUSDUSD 38.201

%D I AMTAYY - RSAN=70-NL - NT1=IR - RIR-T7oR ALY — LT3 BERDTSATERINTVET,
LRI SZAOHYIPYBSTICIF. EREEE/NRYT Y NI—2ANRET 2HBEREESE/N 2T Y 8752 HYJPYBRLIZIFZZIIILL 70—
MBI ZARTSIILLTILT S A HYIPYIPYICIEHEI—ANMBET 2MARMAI S ANSENTVET .



DI AMY%—TIH—T7>2R

ERRSEE

==

£118 (REB 202064H6H)
(ETEHE 20194 H6H~2020F4H6H)

DI AMY®x—YH—=T 7> ROFENHDOERIKRE CHREBL LFET,

H7 72 ROLHEAERDEY TT,

E £ B H

2009108298, SR T,

g B B #

ZELICIEDEREHILET,

FEREMR

ERFETEONIE. HiftE. 1—0ME. BEBRIASEZS5UICCD.
CP. I-)IO—2FOENEHEHEEZ TERENRELF T,

E & 8 A& R

HKOANDIREEG (S, MEERBEDI10%UTELET,
NERTEENDREEFTVLEZ A

WS 5 OERIEY
P ] - R
= % om | g ALy (LM L3
Bz x| @Rt woo®
= % % % % B5/5H
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8 HA(2017F 4 H5H) 10,104 0.1 71.2 - — 1,045
9 Bi(2018F 4B 5H) 10,099 A0.0 /1.1 - - 1,030
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2019% 4 H5H 10,098 - 79.4 - -
4 B X 10,097 A0.0 79.4 - -
5 A X 10,096 A0.0 79.4 — —
6 B X 10,097 A0.0 78.0 - -
7 B =X 10,099 0.0 74.6 — —
8 B X 10,101 0.0 74.6 - -
9 B X 10,102 0.0 74.8 - -
10 A X 10,097 A0.0 739 - -
1M1 A X 10,094 A0.0 739 - -
12 B X 10,092 0.1 73.3 - -
20201 B =X 10,092 0.1 71.3 - -
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1330 BRBABEEREES - STEEE | 1.3000 5.000 5070 | 2021/04/30
1370 BRBASEEEFRE - BFRFHE 1.2000 4,000 4,060 2021/06/30
]\ 5t - 45,000 45,270 —
= 5t - 788,470 789,314 —
WIZ SIS EDIERL 2020 4 B 6 HIRfE
5 5 _ = 213 =x
5T i ] £t =
FH %
UN *t & 789,314 69.3
J—- L -0—->% . %0 1@ 350,454 307
® B B8 5 B O E £ # 1,139,769 100.0
t)

(E) SPEBBEOBAFBEDETTHBUET. Bl NS 2 EMBEALTNET,



BEE. 88, TS IUBEMBEOINR WiER DR
(2020 4 B 6 B)IR#E 4 BH2019F48B6H ZE2020664H6H
18 =i = B x 18 =] =) B
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Hil h =4 ;E 93,698 = = 8 28,345,026
B8 X o (C)% H 8 %= =(A+B) 13,422,273
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