ZRBDAHEIEN

BRBEHNOBEIEITIZHT MY, BEKBILBELLETET,

ST 4TV T4- 78—\ N A—)LR-T7UR(EEREE)IE.
EHIRHEATVEL-OT, ERARKRESRERLLETET,
SHEL—BOCEWEBYET L5, BRELHALETES,

WL D7 R DEEAERDBYTY

B & f | BMERE B EF

EEHME|RBIEHARETYT,

OREERIE REMNFEI7VNADEZEEEZELT.
FLELTEBNDOEFEYEEENA-A1—ILRESH)IC
PEEEETD. BKEOFEEDNAETHERT L
EHIC ELYBEDBRERIELES .

O ANETSHREEFRIMFICHV T, HBAIFIZELT
&, EI2. Batg(L—T4—X#)U T E1=(EBBH(S
&PH)UT DR T DREBICIHEEITL. — 8. &
[HFEFEVMESEHEANDLEHYET,

QMHANEITHIREETIIHICHEUV T, S#HEIZEIL
TIF BERRESHTICEYHIBLET BRI ED
[2Hht=>TlE, TFYRNM LD B DX RAEERE
FAL.ENOLEDERITERBOR—KT+1)

E A A | A Ir—Tr—ICkBIRrL-TYT - TTO—FIEE
HWUEBRZTVET,

O BEAILENHMANIRAELTEREHIZELE
kR

OHANEREEITOVNTIL, RAILLTABAYDE
TWEEA.

@7 RDERAICH =2 TIE. T4TIVTAAURARA
UV HFE AT —EKUFILA U RR AT -
IRDAUNEE)-VSTYRICOERDOERICEYT S
EREZALFET.

OE£HM. TRBM. RFERHMEFCL>TIELR
DESHEEAMNTERWNMEGELHYET,

*x EIEREERMSTEHET .

TEEARR | BEBL T, TELTHBNOBREYEEBONS-1—L

FEFICREZITVETD .

REEFRIISF S LOEHERAEREHERDOHMS

A F R | EEAFTOUNDEEREZITVEEA,

NEREE~DIRERNSICEHIRERTEE A,

BRERKRASA2ZIH. ABAKREBDEEEEER

BT, RAIELTUTORENEHEHICEIESHEE

TWET,

OB REDEE L, BB ESHI=FIF B L FIN
BERBEREHABEESHET IFDLEELET,

> B A &t | @ORENEEIHE. REASUAREMEEKE, TiRE
MFEEMRLTRELE T, =120 T HEEITID
DTRHYFEE A,

OZREMERITOVTIIFHICHIBRERTT . AR
HOHEISE ST TXABALA—DERETVE
e

53

BRAGHAF (LEREBRIAFESHET ) DK

(BREEER)

IATITARERK T HRIT—a32=7 23V

HE#MERAARAKRLTH7%E75 TRI-SEVEN ROPPONGI
rd

0120-00-8051 ¢=x)

S2ATEFRE : B % B O FRI9B ~ 4 58F

1) https://www.fidelity.co.ip/

RELR=T

BEHROOENRLEICETHIBRE. SRLAAShRFERLICE SRS,

F8H(RHER 20224 3 A28H)
FHEEAR (20214 3 308 ~20224 3 A28H)

—

24T T4 0—/\)L-
INA—I)LE-TF7UR
(BEEREDR)

4TI TaRERKEH

K fidelity



O Ry F~w—7 (=2 e ,
- , BRI | woies | 0
® H Ew | B A|m @ L Ci A N TR
oy e & | W v & W v = | MLAE
! ! % % % % | ®HHHM
4 #1 (20184 3 H27H) 11, 743 0 3.5 38, 384 3.5 32.8 66. 5 342
551 (201943 A27H) 12, 194 0 3.8 40, 258 4.9 33.1 66. 4 259
6 (202043 H27H) 10, 489 0 Al14.0 35,466 | A11.9 33.2 66. 0 161
7 #1 (202143 H29H) 13, 562 0 29.3 46, 125 30. 1 33.4 65.9 163
8 H (20224F 3 A28H) 13, 057 0 AN3. 7 46, 221 0.2 35.8 63.9 139
() RrFv—2  UTOATHIE 2 AT ORE CARK LIEEA~y Fv—2 (A5 & LET,
N Fv—7 W
ICE BofA 7T v oA + A=K+ a—KL—F+ AV ALV R -TLUFy R f0F v 7 2 (LU 4 —20%) (FH#E) 3701
ICE BofA 70—/ e A e f =)L R+ =0 ET Y e f 2T =R aVAMA VR AT v 7 ALV 4 =20%) (2—a~y Y« R=2) ([RE) 3401
ICE BofA US/NA + A —/L R+ AL A RLA VR - A F v 7 A () 3701
WP OEEMEE L TRFEDHRS
PR R T N F v =7 & & 57 v =T
£ A H — . g ax RXEE
W % = R N
(€' ! % % % %
202143 H29H 13, 562 — 46, 125 — 33. 4 65.9
3 AR 13, 664 0.8 46, 452 0.7 33.5 65.8
4 AR 13,773 1.6 46, 738 1.3 32.8 66. 7
5K 13,977 3.1 47,228 2.4 32.5 66.9
6 AR 14, 033 3.5 47,728 3.5 33.0 66. 2
7HRK 13,735 1.3 46, 915 1.7 33.7 66. 0
8 AR 13, 887 2.4 47, 365 2.7 33.6 66. 2
9 AR 13, 850 2.1 47,333 2.6 33.6 65. 8
10H K 13, 826 1.9 47, 693 3.4 34.1 65. 1
11A R 13, 447 AO. 8 46, 649 1.1 34.3 65. 1
12A K 13,671 0.8 47,724 3.5 34.1 65. 2
2022421 AR 13, 241 AN2.4 46, 312 0.4 34.5 64.9
2 AR 12, 862 Ab. 2 44, 833 AN2.8 35.2 64. 3
# ®
20224~ 3 A28 H 13, 057 AN3. 7 46, 221 0.2 35.8 63.9

() WvE=RI3E Ty,




WERE RO
O EAEMEFDOHTS
() ()

19,000

A LSRR (R Eh)
— EAE(HEE (£ %h)
17000 H — HERE B EEAEMEE (L) |- 12
----- RNUFI—9 (k8h)

15,000

13,000

T1,000 [=-e e mmeemn oo m oo oo et n oo et e neee -3

9,000 0
FE7HR FESHIEK
(2021.3.29) (2022.3.28)

% 8 #i & :13,562M
% 8 #i k13,057 (B A P EZL0M)
B E E SI%HDEEEREN—X)

CEHNREBREREMBE LU FI—(E, 2021 FE3F 298 DELXT7U R OEEMEBEER— (A LSITEHIELTLET,

* NEEHREREMEBIL. BSOS BREENEFICERELELDEALGLTHELEZLD T, 77V RERODEEMNG/ T+ —
YURERTEHEDTY,

* DEREEZBERETINEINIDVNTRBEHRACHADI—RICEYELZYET, £, I7VROBAMIAICKYEREHLEL
UFET, - T BEHDBEEDKREZRTEDOTIEHYFELE A,

MR FI—VIEMEERFI—Y (ABE) ITT,

OEKEMIENDELLEHER

LHCHITET4T)TA- 0 0—NIL-NA-A—)LE- D7 oK (BEBRER) OBEREIL, —3.7% TLT =,
LIFURIE TI4T)TFAT7oR =TT INAA— LR T7UR LIV TIVT LSRR EEN) 1.
[D4T)TFA4 7R —F—AETU N A—ILE-D7UR LBV T IVT EIEHEREEZN) 1. 74T
TAUSNA A= LR D7 R GEREBERERER) (EBRNIHFREET) IO BREETIIE~DIKRE
ZRELT. FELTHBINDOEFRYEZEBE (N A—ILFEH) ICHOBBREETL. REEXUHEDOT R
MR RERSZEEFBIZISEREZTO>TLET,
LHEZBELTHDIE KE. BN, POTDNAA—IILRRBEDODRATL YR (EFEFIEY) (AL ., EEAM
BT L TIAFTRICHERALELZ. R I7VFOBREBEHICEEZI—RURAIL, REMEBBICHLTTSR
IZERALELz, COM. XEBLURMYORBEFEILFL-CEMND, BREMEEICHLTIAFRIZE
FALFELIZ. BHE. EI7UREABAYDET>TEYFELADT,. HEGEOEHNEEMEBICRBINE
T BEAICOFFELTIE. AR - KRV AR - I—OF ¢,z 7RO REEMEEICE>TTSRIC
{ERALELT=,



O REIRE
LEOHRED/NA A —ILREHFTIGICE T 55 M- BRI S ERORERIIUTORYELLGYEL,

Hhigi - E TiGEiE &R
ICE BofA 772 NAA— LR a—RL—k- a2V RLAVR-TLOTUR (Y
7T — N s —19.0%
TYIR(LANILE—20%) CKRILR—X)
B ICE BofA #'O—/\JL=/N\A-A—JLR-3—AE T2 A2 F7—X AV AL VKA —5.79%
UFYHR(LARILA—20%) (1—AAYT - _R—2R) R
*KE ICE BofA US/NA +4— LKAV ARLA VR AV TR (KK ILR—R) —1.2%

LHX. FEOOFIIFUODOERICESHRMEREOEREILEAVILORE O EREBOER
BERER., YOO FEERRICKIBREBIMKRIEELEFYEL LML, BIKICARD &L HBFEYRY
NEREICTHEFYEL=,

KXEEEHETETIE. 4ADOKERMKHNT B FEET R F-IELENEMEMB/NRRADEZEIZDON
Moz FRIOTDEEMRDILKBSLLELHY . KRHAESFIIIZAFEFTOLFERMIS—EL. K
TERFAELGYEL, KERMEBIX. BV ILED LR IT—BHEDRHEERLTWEL=. LAL, 1>
TLEANRES-IEML BEDHRENFERYED L. RRICEMBENBR—REENT HATREEM
HBHEICERL. FOMCESMEBEDERBELANIRKIMERIZEILLELT =, LI=A2 T, T LB EEDELIL.
SALIEMERESHRICDENAYELI=, 512, 11 EDFOMCTIXEMNENME/NDBIBARESN, 128
[ZIEZ DB IMEDIERIRESINDLE . AVILEEEZERELE-ERMBEREELDOIMEN, BLHEF
LEREERNITOENYEL . LOLENS, 2022F2 B A)IZIEEEVITAFTBRICETIBENAZRIZE
FY, P RINEEELEL,

MONEXRMIGTIE. FHEIOFTII9FoDERNL. BTV ITEIRIBROEMAEA. BFDOEELL
BB FEIEL AV TVBROEFYLELHY . BiIME SR ERERALLGYEL, ERBROHBELH
Y. XKERH. ERENE/NOFTREE O/ ICBELTYERAN Y =230 D, BN b REEIT(ECB)
. FHEEMEEEL. BIRGEPEMIFLELZ. 6 AREICITVAE RISV THIHBE IO ER
MOBEMLMANEON., FHEEHOSFVLER SN, RBESMXETICELEL XKEORIAEFIHAE
TEFELLGOTNIEL. COHFEETHALELIZ. LAL. SARELUR. 2 —OBICEWTH. BURER
DERBETELIEFY. SR LROBELLYFELZ, QOB MENECBOBREEZE S TIX. EMEMNE
INTIEIBMEAERTHDHELENDD NOTIVIBREREATOI S L(PEPP) DEWVWANBRIEEFI2ME
HNOEEITHE/NTHERRLELZ, COLIBBRZEREN, A —OBDOER LR FE AICOEMNYEL,
12ANEEXETIX. PEPPOIATHRTERETH—H. EMENIEHRK T ILRBERLICEN L, &
BRDEBEITXASNFELE, ZEETIEH, 1V TLIZRNT 2R EBEICL. BREESFE12812(30.15%.,
2A.3RAIZHFNEFN025%5|Z EIFELT=, 2O KSITERIN i TIEERMBEEB L~ DEZ DK
EhHLNIBOHELI=,

N A— LRSI, #14). FHEIOFTORBRELERKIKR O TSAF— D0, TNITESTEERED
EEBESLENBHINLGILL, ERBRORELE R BLTBRALKBLLYEL LML, 9B LR
BEDON)2I—2aV DB ATIE, BIERLAONEIKETHIEOCHE IO T DORLEOFILK., &5
BERERBIELOMELZENERELRY . RTLYR (EREEFIEY) IEIERLELz, 10T EEIBRGELIZCE
H. CDFIGBREFEBIET SR ELVELIz, 2B D EICHEE. DIFAFRBRICET RSN, RERD
BEOBIELEMRSEELIZ TO7 N\ A—IILFFETEH. FEOEREERBRS. TR ELGE NI L5
FERIEA R ERDEOERLLGLD . XFEFRORROSFVOCHEFRBEXRFEEDERABENS
Y. BERDEDOEIZDEAYELT=,



HEELTHDE KEBLUVRMYDI0ERFEFEYIEEFUELZ, Tz KB B, 77 D/NA-
A—ILERHBEORATLYRIFHERLEL =,

O K— kT4 UF
LIO7URIE, LTOREEFRIIFFTELCRENREL BUFINEOHREBREEIMEOREEZRS
ZEFEMELTGERZITLEL,
DTV TATFOR=TIOT N A—=LE-T7URULOEV D IVT BIAEHREEN)
AT TA D7 R —T—AET U N A—ILE - T7UR LIt TIVT EIEHIREEN)
s DAT)TAUSNA - A—)LE- D7 R GEEEEIRERER) (ERNIHREET)

EREEFAFOERKEILUTORYTY,

(4TV)TA4 D7V R=TFOTo N A—)LR-T7UR LIV ITIVT EBIREHEREEN)]

LHh, HO7URDBEERE—300% CKRILAR—R, BEAIKRATEESE) LGYFELE, Bo70RE, FEL
TRBOREEZTOT TEATLWDRITERLRITIT IS REYEER (N A —ILFES) [TIREZITL.
EKEDFEBEDINAZEGRTHELLIC ELYEDEREBIETERFTVET . R—b I+ UFHEEIC
Lo TIE. FHURMIKBETEDERIVRVAES/NA)2T—230 D fL—F =D T —4 vk
BEREEFALEREITVWET £, 77ROV RIEMNZ 5120 PEUIREEREARELTLNET, HHES
L=-EAAFEHITR>-EBRAZITLVELT,

(74T T4 770X —F—OET U N A—LR-T7UR LIV T IV EIHZREEN)]

LHth, YO7URDBEERIE-39% (A—AN—X  BEAKRFTEERE) LLQVELz, YT770F & RIEFT
EATEI—0Oy/N, hRI—Oy/ X, FI—Ow (A TEED)IZHEN . HAWEE-2EETENZ
NEDHETITHN TSI EAKITT IS FIEIVEEE N\ A—ILFESH) ITEFLLTEREZTL.. S
KEDFEEDWAZHRTHEELIC ELYEDEBREBIETERZITVET . R—r AV AHEBEICY
=2 TIE, FHIRMZ KB RTERDERIVRIVAESLNAN) 2=V 0. \L—F =D I —4 Y E
BEFALEREZITVET, £z, Z7UFDVRIZENAS5T-8 S EIREEERELTVET, HHLIS5L
=R EARFEIB=-ERETULVELT -,

(4TI T4USINA-A—LE-T7U R GEEHERERER) (ERNIHIREET)]

LHich, BOFURDBEEREIE+13.9% (AN—X BEIREE) LGVUELTz, BIO7URIE . 747U T4-US
N A—)LE XY —T7URZRIAEFEADREEEL T, EICKFILETEFRYBEFUN-1—ILFE
H)ITREFTICLICKY . BKEDFEEDRAZHERT HELELIC ELYRDEREZBELET . R—
FIAVARBEICY ST, THIAMIE S ERERREFTALLRTRLCEDRE - SHOHKER. 77
VRDBRE. ERERMWDBNEITVET . IT7VRFDIYRIZINZ D=0 DEIREZTIEEZER
ELTWET, BEABSLI-ELRAHICHIERZEITLVEL .



ORUFIT—ULDER
LTI, BI77 0 ROREEMEEERVFI—IVDEZEEDX LT,
HI7VROBREMEAENRFT—ODFLE (BARIHEEZE)

(%)
1.0

0.0

=10 frooeeoressennesneaanns

=20 freseeneeeneenn s

=30 7| W (HLE
ARV FT—4

-4.0

%81
(2021.3.30~2022.3.28)
GE)EEMEBEOBEERE, REIFIONEEENEFICHBRELILEDEALGLTHELTVET,

HRUFI—VETEENVFI—V (ABE) ITT .

LHOLT7UROBERE AVFI—IBEED+02%E TEIVELT -, . .
TATITAUSNAA—)UR-TFUR TATITA-T7VA—I—BET YN\ A-4—)LR-T7R(1—0
N—R) & Hi5EREE LEYEL. —7:7‘747")7'4 T7VAR=TFTIOT NN A—JLR-T7UR KR
N=2)F, THERETRIYELT=, T4 T T IT7o R =T OT U N A-A— LR T7URIERRILET
DIFURTHY . FATITAUSNAA—)LR-T7URIERFILVEBTEEITREEZTO>TLNDCEMND, X
ATORRLEIFET7 U ROREEMEBICTISRICHFSLEL TA4T YT T70RX—I—OET N+
%;)Lli;gj“/FIIJ—DE’CG)77>F’65)61’:&)‘ MATHI—OBELET7ROEEMEIZTSRIC

W EE

LHADHEET, RAWCHREEAMEORREERT DB RMNLENEESE TV ZEE L, Tk,
IR S BEIZFETEM o= FITRI ’D%EL’C(ﬂxﬁEE:EEa‘EEPI:% %MJEﬁﬁd)gziﬁﬁﬂ EOWCGERAL

o

O EREDAR

(Bfi:M. 1505708580

0
Ot B AEATI AR EE 3R) —%

%%Eﬁ‘fssf_ﬁﬁax‘lﬁﬁﬁ 3,300

* B EIDURES 135 K UT BEADUREE LS | EFARBIETO=0, S EENTHHIE S | E—BILEWNEENHYET,
*é}ﬁuggﬁd)r‘?%-’éﬁﬁ@ﬁtb$ﬂiéﬁﬂ§:‘§ﬂ%(ﬁ?lﬁlJ)@EHEEE—%ﬁﬁ%E(ﬁEE%JAH)l IHYTHHEETHY. T7URDUIEREE
*Tx,é{n'fdsnﬂit r@#ﬂﬁtﬁﬁﬂﬁ%ﬁjb‘%;ﬁ&ﬁ%ﬁ*ﬁH—*f"—id)é-%ﬁﬁﬁﬁﬁllilé ERHYETH . ERICITEEMEL R
ATHEREAXIIDONEEEHYEEA




WSEROERA &
FA4TIVT4-7A—=RN)L N, A—)LE- D7V (BERER) L, 51EHhe. SREFRIAFOREZRE
CT. EELTBADEFEYERER (NN A—ILFMEH) [COBBREETV. REERMEOHRIING
BREHASCEEBRICERET>TEVNWET . EREEAAFAORI LRI, HEFAMEICHLT
BHRUTOLREREREL, AREREIDORETEMLEVESIIERALES  RAIEL T, BifTHGE
ERDIITVELEA EL ERREOELICKY  ERRILEEZLERTITIHEENHYVET,

REEFAS HEARF SR
IATVNTATTOR=T T INAA—ILR - T7UR ULV VT BIEEREEN) 1/3
iV 7—RAUSDT T NA - A—ILR-RUR AT YIRETF (LU HR— ILENE SR EET)
AT TAT7VR—=A—AET U NAA— LR TPUR LI T IV BIEHREEAN) 1/3
TAT VT4 USNA-A—)LE-T7UR GEREBERERER) (ENGEHREREST) 1/3

FTRGRENRTHS. RO A—LMEHTHICE TATSREDRBLIIUTOEYTY .
REEHTIS TR, BRGRFODEDREZ(T. SEROF EFERYRATBHESEL>TOET  RERFE
. BIFERKEBACERVDFEHZICKIONA TS —A. IRLF—EESHICLEIRN v a R
DAVIVHARKREBIZDENDIRAILBEZSINTVET . KEREFHEEER (FRB) D/ IILE
REISEIFEOFRR[RBROTAEREZEELTLDIOND, SEDF LIFOEEAOIELEEFEBHICHYA
CHGEOBEICTTENDETYT  MBFVRAIDHZE LI EMERELTEEMERLELY . SROEA
ANEMTIBERESCEATITREATVERESNFTT TEDRSITAITAHNEELIEABESND
O BRAEZEIERRETVETY,

A—OBETE. YWEBRLEEZERIC. ERMBRIANDEENEFOTVEY . ECBIL, BHMNG(D
LEEDIRVICHT HBEERD ., EMBREREAOHMELLEROTOHRIRTY . REX, Hfr
LBHR EFERETDHE . AVTURIGEBERDTVEY , BB TORKITHEILOD ., O XITBUER
ZRFEFNEREABEREGO>TVES . — AT VIS FTBRELREDHBIR) RV (E, BRI ik £ A& D
RELGAEEMEREG>TVET , KETE., FIEFICLEIFEDOKBLEHE/NADBEILHIBOTEY.
ERBRZEOHLOALRYZRV LMD, BRETIERCR TUIKBEAHYET,
EEDNA-A—ILFEHTIBE, /VTLEOBLEFYOCTEE O EMBEKERLDOMELZEMN, B
BAERMEEREGH>TVET . T BRTREVISATERLGEOMBZEIRIDRELTTTFYLHON.
o DERFEHMICTEDRSTA)TADEFEYIT DL HEBESNET , LA ST, RENMEZE+
AEEL. BECHRMBREEDTNETT,



H150 (FtA10,000M) Z71-Y D&M

(a) S ETEREN 116F | 0.849% | (a) {EFEREN=EArh O T EAE(HZE x (S HMENE
Hirh ) F Y EAE MR 13,605H T,
(FIERA) (4) | (0.033) | ZELE-ESDERDHIE
(BR5E&4t) (108) | (0.795) | BAZOFERIEH. XMTEARSESELBTEHOENMN. AERNTOI7ZVRED
EERUVBEFHREZDORE
(244 (3) | (0.021) |ERAMECRE-BE. BERKUINSDIEROETOXE
(b)SEERTFHH — - S w DR OFERRAFHEN
(mmﬁ§ﬁ¥ﬁﬂ—%¢w$mgﬁmuﬁ
FEZRIFHHIE. AMIEZOFEDR. TEMNACKILSFHH
(c) A fMi5E £ A B 1%t - - . Bt O A S EREIB
(c)‘ﬁ'ﬁlﬁ;.fté%‘ﬂygI%R—%qE'J(])qzﬁjﬁim@j§Sz
AMEESERG IR &, BEMESOMEIOMEREESTHEEIIZETIHE
(d) ZD1thE A 14 0.106 _ HdhorzotER
& R = e g O R
(REEH) (1) | (0007) |REEZAL. BEISZORERVESDEAS-BEDOBEZDHIZ. B
2B RERTEICKISER £-. EAEHOHEERENEENET,
(BEEER) (1) | (0.006) |BEEEHAIX. 77URDEEANEICHTIHMEVER
(Z01th) (13) | (0.093) | ZDHIZIZ. EFEEESF (AMIEBELE. BHRRE. EAREESE) OERK.
ENRI. IREFICHRAHEACEEREMN. BBERICH T 2HMRVERENEE
nEY,
&5t 130 0.955

CENHFOERCEEROANDLDITHERZST) (X, BN, BHICI - TRHEORICEHNH A0 . HEEICIYERLE

#ERTY,

CE2)I 28 1#IE. FEEEICARBEOEAEALTVET,
CESTHE IWIZ A AALLYDENENDOEREEEHR P OFHEEMEBTHRLTI0ERLIZLDTY
(¥4)BEEOERR, 477 FHHAANTORREEELS (XY —T7 0 FER ) A X-T-BAZEHEE A



(BEER)

QiLEEE
LHATDER-EEIHNERADOKIE(RAELT, ZRFHEH . TEZAF MRV AMIESFIGI

FERCHZHTOFHZHEOHICHIDOFHEEMEBE (1 OL-Y)ERLE-BTRLU-BRER(F
#)[%£1.85%T9,

EREEERLSN EREERMA
0.27% — (&Es)
0.03%

EREEER
0.62%

RREEZ((D+O+0) 1.85%
DLEI7 RDERD LR 0.96%
QBREXI7VRDEREEERD LR 0.62%
QRERI7VRDEAEBERUNDEE 0.27%

CE1DONERIEX, 1504 =YDERBHIZSVL TRV -BELICKYERLEEDTT,

CE2)RERE. REIELT. BEFHH. TEREFHHMRUVEMASENEIHREEHEL A

CE3)ZOMERICIZ. FEER. EXERUICEEEES (BMIXEHE. BRRE ERREEE) O/ERK. FIR. BHE%HIC
R5ERCEEERN. RSB TR UVERENEENET,

CEMBHFET FRBHELI-ETT,

GES)RERIT7URLIE HBT7URDAREMICHAN TV SIREERIASH (I —I7 0 FERG ) T,

GE6)DDERIL, IY—T7U KBRS -BRAEEH . REXIT7URDN XIS -EAEEHFEE A,

CGEDONERLQAONERIL. st LEN-HMMNELDGEENHYET,
(GX8) LEEDAHRFEH THHELEZLDTY , SO ChoDBEIEIHETHLSETHY ., RRITREL-EROLLEREELGYET,



BEERUEEIDIRRE (20214F 3 A30 H 7 520224E 3 H28H £ T)

O EIEARMASH. RESH

H £+ 78 £
BN $ X E B K 4 %8 BN $ I 12K & #H
EWN Fn M Fn FM
;;[f E?}%%ééﬁgé\ﬁﬁgﬂgv D 1, 834. 551 1,386 11, 184. 104 8, 360
e
TN TT7AUH - Fv Tn T7AUD -« Fv
FF-ASTAN HIGH YIELD FUND CLASS A-ACC-USD 1. 89823 25 1. 45295 29
TH Fa—n TH Ta—n
FF-EUROPEAN HIGH YIELD FUND CLASS A-ACC-EURO 0. 48122 10 2.96673 65
(FE1) SFEITZRE LN,
(FE2) SO FNARE XY T,
BAEREFRALEOBEIARE (202148 3 A30H 22 520224F 3 A28 H £ T)
(1) HHOFERBRFRAEDEEIKR
2 Bi1j
< % s [5 5 M E] g gtEs [ bR E] 4
A B LR A <‘: D N C B £ A <‘: D el
Hg kP B B 5|k D
EplE] =EpsLE| % EplE] =P %
& E T2 HIE R 1 1 100. 0 8 8 100. 0
e & AIF % 4 4 100. 0 11 11 100. 0
% % 4 4 100. 0 12 11 95. 7
(2) MEBERADHKITT EMIIESE
;
i 2 T % o @ T B M B
"M "M "M
x o ftt fF i FE 4 11 89
() BROXESEFRRBEICHT HEBRAADIILLLE
5 E X i
kB F . F B K # #(A) — T
5706 FlOE OB K AN~ o X #E(B) -

(B) /(A)

RIEBIRA & id, BEEERUBRE BN 2B 1 FUCRE SN OFIEBBRATHY . U7 7 v FIBELRERRA LI, 747 Y 7 1 ikt FIL

DISTRIBUTORS, FIL LUXEMBOURG SA T,




BAAAZEDOBEM (20224 3 A28 HBITE)
1N Z7o R -FT - T7 XN EANE-HEEZ D 7> FOBEM

7 7 v K 4% L " = 2
BB i B K Al %A e =
Fna M %
TAFVT 4 USM A=VE - 77 F EREERREED) 64, 652. 11 50, 001 55 8
= i 64, 652. 11 50, 001 35.8
(FE1) RS, MUEPEERAEIC KT 2RO LE SR,
(FE2) FHMEE D BAL A XU T,
2 Z7o R FT - T7 o XDEANT=-AEE T 7> FOREM
A S ; #F il %R
HAZEOCE A5 H =
I 15 4 AE S A KA
Tn FTT7AUH - Fv TM %
FF-ASTAN HIGH YIELD FUND CLASS A-ACC-USD 24. 82218 348 42,661 30.5
Fa—n
FF-EUROPEAN HIGH YIELD FUND CLASS A-ACC-EURO 16. 18188 347 46, 564 33.3
= Eil 41. 00406 — 89, 226 63.9
(FE1) A SEIL, WIR O % 2073 [ O 3@ A 7 EARS O Pl X IR L= b 0 TJ,
(FE2) LML, MIE PRI 5 R4 R R R 448 D LR,
(F3) FHIAE D HAL AR XU T,
WMIZEEEBEDOER (20224 3 H28 ABITE)
5 A _ o #] N _
A il % ke =
TM %
® & B FE = Wm K 50, 001 35.6
Ei'a =3 ik I 89, 226 63. 6
= — - om = v F | Z O 1,155 0.8
B OB fF F M E K # 140, 383 100. 0

(1) SMEREEPEIL, WIR DM 2 125 [E O % & A5 7 ARG O MBI L 0 EHRE L2 b 0T,
¥, 3 H28AICKT DGR L — M,

17 AV 7 - Fr=122.24H,

1 =—1 =134. 091 T,

(1 2) YWIRICI T D AMIERPE (89, 353T 1) O LEHF FEM FERAER (140, 383 T-[) 1Tk 2 LRI, 63.6% T,

(1 3) AR HAL A 3 EI4E .




WEE. BF. TARUVEEMBORKR

BEZDIKR

(20224F 3 A 28 H BITE) W H20214E 3 H30H 2220224 3 H28H
g E EE ] l = H
M M
A & E 140, 383, 376 (A) & | & IR = 4,449, 056
_ . N = B B & & 3, 934, 690
:‘ fl/ D A/ N 1,040, 426 0O i I & & 514, 366
& 15§t % 2% GF 5 GLm%E) 50, 001, 941 B A& i F £ = B 8 % A8, 492, 145
B & GE R GEHEE 89, 226, 256 ﬁ :E: % Aig,;lig, ?gi
N It = { , 5
T oo R W R 114,753 ©fE ® ® B = AT, 423, 450
B & & 688, 280 D = # & & €«(A+B+C) ADb, 466, 539
;E j:A ﬁ” ;’f/j 4 14, 999 (E) -ﬁ\ﬁ gﬁ _ﬁ_ﬂ *E H ﬁ 21,899,062
o B mERZHB & & 16,271, 437
A fFoFE B M 602, 503 @ % % M % (10, 388, 038)
z o MoK B #H OH 70, 778 Ge B #H % H % %) (5, 883, 399)
3 0y @ & i(D+E+F) 32,703, 960
; #w %E(A—B , 695, . &r 105,
© ﬁ e : 139, 695, 096 - A () 32,703, 960
T %S 106, 991, 136 BOMOfE ORE 2 B % 4 16, 271, 437
/G I = B 32, 703, 960 B 4 % M 4 % (10, 388, 038)
Ge B #H & M % %) (5, 883, 399)
= > > >
D) =2 & # ~ # 0 # 106, 991, 13600 A Y < 24 924, 668
1AFOEY EEMEE(CD) 13,057H K ik Eicl % L A8, 492, 145
(FE1) M IS 58 e A%E120, 213, 7811 . v B INGR & o A4, 219, 1541 (1) B)FMEEHFTEBRBEIIWROITMBRAICLDbOEEAET,
AR TEAELT, 441, 7991 T, (F2) () ETEHRENEIC 12 FEMANIT XI5 2 MR B S S A A TRAE LT E
(H2) ERETOURMMHIES N~ 1 T AFROBAIL, HReENS REIRE ¥,
$h 7 > B B 5 LR EE55 % 0 6 H510 BT BLE 5 4 GEAR D KA & 72 (#3) (BMEREBRS L 550, (FHEOBMBEDOR. BMRES L=
D ET, HD D IEARE e LB & DD E T,
(FE4) [EREMIE DI O HEITAR B HERO A UL — & BT 5 72018 %
P & LT, MG PERARICSR L TR0, 23% AN D3R % e U T - i % &t
HWHOPNLXALTEY 7,
(E5) SR ORI F oM@ 0 7,
(a) 2 FPEBRDE Ofd 455 00E% 3, 025, 606
(b) RJUPERRFR - MhBK B ek O e
AFIESR 78 B 5
(c) WAk FAHE4 10, 388, 0381
(d) HrBc MRS 21, 899, 0624
(e) HfdvHe#E (a+b+c+d) 35, 312, 706}
17 14729 43 Ed FTRERA 3, 300. 531
(f) Jyhic 4% 0H
1 5 124720 Srfid 4 (BLS AT 0
<BHE>

@2021FE6 26 BT, HZIT7VFDEREXNZRI7Z7URIZERGEM) NELCELI-DT, HZI7VFDE
BEANZOIEROEARAHIBLUOBREEENRPOBEELREICATEDOEHEEITLVEL,

@2021F 122484 T, % I7VFDEBRERRI7VRDBIRCEENELCELI=DT, Y% I70FDH
BEERNROIEROEXRAH IBLUVUBREERNFTPOBEREICRTEDORBEITLEL,

@202241 B3 B THI7URDREETHNRICOVT, BHDIERIZET 2HERDERELEFILAUAN
ARAY A B—F 23 F DD, TATITAAVRRARANY HF A - A—T )L o—~EBIV=LFELT=,



CBEELTUTIS, Z4TVT4-JB=NL NS - A—)LF - T70 FEERRE)MEANTOSRRERER
AEHFDOEROERBIZHE T HERARRTEH/HENLET,

<HREHR>

T4 TYT A4 - T7IOR—TFTIOF I\ A—J)LFK - T7>Y KOERIKR

BLET7 FOEHEATRODBEY TT,

HE B R | WOEUTLTERSEREEANKRILET

& & B 8 TELT. EHOREAT T TEFATVBRRTHROSHIE Y ELE (S - 1 —JL FESH) ITBEEETL.
EKEDHEBEOINAEZRET 2L LEC, ELYBFDBEREZBELET,
R HE B | 4A8308




BRABLUVHMEELHESE
20214F 4 H 30 HITH T L7=4F

BE E
BE I

SR NER S SHNON=S ES IS 298, 801, 340
AT TG AR 2 S BRI B 43,199, 154
7 VT 4 TG -
MEAS _
HF 2k 342, 000, 494
%R

T FH 43, 854, 632
(=g 13, 326, 962
FEBL 2,443, 599
PRE 2 520, 762
B Ak 439, 405
J% S —
Z DA A 781, 750
A 61, 367,110
AT THG AR 2 SHLFLE 10, 404, 208
TUNRT 4 THEA 124, 111

FERPFF LG (AR D B 2 -
BT e — o — 2

FEEHOHR —

L% —

RN —

e il 71, 895, 429

IR B U (18%) 270, 105, 065

FARESRIZ AR B F B (HR) 2% (25, 173, 448)
SMETS 2% B B (BR) 28 5, 150, 969

RV IS V24 2 FEBLH (B 2% —

HMEZ R T HOBS W2 AR D FEBME (18) 78 86, 936, 067

F 7 a CEBNCAR D FEBLHGE) % —

Se IS N2 FR B FEBLHE (HB) 4% (213, 408)
ATy TGN 5 LB (1) 2% (72, 398, 432)
AR (R 2 AT M () 4 D 22 B A 592, 375, 180

MRS AR 5 A FEBLRTA ($2) 2% D 2 Bh%H (2,092, 777)
FEATRE IS 4R B A FEBLREAM (12) 28 O A Bh%H —

HME R T RIS AR 2 AR EBLEATN () 4§ 0 £ Th%H 4,921,074

A7 a G NIAR S AREBFHN () 4§ O L BEE —

SEI |2 4R B AR FEBLFEAM (F7) 2% 0 28 BhEE (2,015, 661)
AT v BN 5 AR LB GR) 28 0> 2 B4 103, 343, 404

ERERE 960, 938, 033

ZHE~NDHEE (215, 376, 010)
L

AR E AR 1, 309, 301, 132

4 YRR (734, 007, 039)
A E 8,718, 724

BOEMERNC A O HE N Q) B 584,012, 817

FhE 0 GEid) 1,329, 574, 840

HiEESR

e 3,861,182, 114

LIES 5, 190, 756, 954




REZEHMR

20214 4 7130 0 BI7E
. e BRECE 72 1% IREA I PE
a—kF BR i R CEFY) HEE (%)

AROFHIMEIFT TG SN 555
IRILF—
Periama Holdings 5.95% 19/04/2026 Us UsDh 34, 418, 868 36, 715, 639 0.71
Medco Bell Pte 6.375% 30/01/2027 Reg S SG UsD 27,707,613 28, 480, 656 0.55
Puma Int’1 Fin. 5.00% 24/01/2026 Reg S LU USD 24,649, 185 24, 886, 310 0. 48
Thaioil Treasury Centre 3.75% 18/06/2050 Reg S TH USD 23,852, 248 21,699, 760 0. 42
Indika Energy Capital 8.25% 22/10/2025 Reg S SG USD 15, 641, 955 16, 725, 160 0. 32
Petron 5.95% VRN (Perpetual) PH UsDh 12, 859, 384 13,518, 427 0. 26
Mongolian Mining 9.25% 15/04/2024 Reg S SU UsDh 13, 453, 486 12, 585, 736 0.24
ABM Investama 7.125% 01/08/2022 Reg S 1D UsDh 11,719, 990 10, 905, 450 0.21
Medco Oak Tree Pte 7.375% 14/05/2026 Reg S SG Ush 9,697, 233 10, 559, 317 0. 20
Thaioil Treasury Centre 4.875% 23/01/2043 Reg S TH UsD 8, 316, 534 8, 996, 580 0.17
Denbury Us Ush 151, 886 8, 130, 480 0.16
HPCL-Mittal Energy 5.45% 22/10/2026 IN Ush 5, 580, 947 5, 839, 066 0.11
HPCL-Mittal Energy 5.25% 28/04/2027 IN Ush 5, 580, 947 5,771,284 0.11
Pertamina Persero 4.15% 25/02/2060 Reg S 1D UsD 5, 580, 947 5,470, 124 0.11
Anton Oilfield Services Group 7.50% 02/12/2022 KY USD 147, 317 139, 954 0. 00
Honghua Group 6.375% 01/08/2022 KY USD 36, 829 36, 047 0. 00

210, 459, 990 4.05
NIEEZE
Greenko Investment 4.875% 16/08/2023 Reg S MU UsDh 31, 253, 306 31, 842, 697 0.61
ReNew Power 5.875% 05/03/2027 Reg S IN UsDh 28, 205, 696 30, 029, 637 0. 58
Greenko Solar Mauritius 5.95% 29/07/2026 Reg S MU UsDh 26,663, 213 28, 682, 952 0.55
SMC Global Power Holdings 5.95% VRN (Perpetual) PH Ush 24, 148, 460 24, 757,623 0. 48
Greenko Solar Mauritius 5.55% 29/01/2025 Reg S MU Ush 22,528,992 23,217,091 0. 45
Star Energy Geothermal 6.75% 24/04/2033 Reg S VG Ush 15, 440, 761 17,531, 904 0. 34
Star Energy Geothermal 4.85% 14/10/2038 Reg S BM UsSDh 10, 720, 445 11, 886, 990 0.23
Perusahaan Listrik Negara 4.375% 05/02/2050 Reg S 1D Ush 10,721, 511 10, 932, 725 0.21
SK Battery America 2.125% 26/01/2026 Us UsD 8,076, 086 7,953, 507 0.15
SMC Global Power Holdings 5.70% VRN (Perpetual) PH USD 68, 748 70, 133 0.00

186, 905, 259 3.60
EZ7)
ABJA Investment 5.45% 24/01/2028 SG USD 79,661, 987 82,694, 820 1.59
Vedanta Resources 6.125% 09/08/2024 Reg S GB UsDh 45, 948, 458 39, 090, 651 0.75
JSW Steel 5.375% 04/04/2025 IN UsDh 32,023, 068 33, 946, 280 0. 65
Vedanta Resources 7.125% 31/05/2023 Reg S GB UsDh 31, 604, 592 29, 638, 945 0. 57
JSW Steel 5.95% 18/04/2024 IN Ush 19, 781, 241 21, 263, 686 0.41
Tiangi Fin 3.75% 28/11/2022 VG Ush 23,815, 694 20, 327, 157 0. 39
Vedanta Resources 6.375% 30/07/2022 Reg S GB Ush 15,759, 615 15, 502, 340 0. 30
ABJA Investment Pte 5.95% 31/07/2024 SG UsSD 4,418, 250 4,810,016 0.09
ABJA Investment 4.45% 24/07/2023 SG UsDh 4,418, 250 4, 556, 673 0.09
Mongolian Mining 0.41% (Perpetual) KY USD 5,993, 130 2,906, 668 0.06
Mongolian Mining MN HKD 4,111,994 1, 181, 277 0.02

255,918,513 4.93
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Delhi Int’1 Airport 6.45% 04/06/2029 Reg S IN USD 34, 491, 085 34, 295, 348 0. 66
eHi Car Services 5.875% 14/08/2022 KY USh 29, 883, 192 29, 846, 202 0.57
GMR Int’ 1 Airport 4.25% 27/10/2027 Reg S IN USD 26, 811, 802 25, 145, 635 0.48
GMR Hyderabad Intl. Airport 4.75% 02/02/2026 Reg S IN USD 19, 490, 848 19, 176, 398 0. 37
Delhi Int’1 Airport 6.125% 31/10/2026 Reg S IN USD 17, 529, 865 17, 647, 315 0.34
China Singyes Energy Hldgs 6.00% 19/12/2022 Reg S BM Ush 13, 630, 027 12, 335, 215 0.24
CAR 8.875% 10/05/2022 KY USD 10, 698, 428 10, 947, 438 0.21

149, 393, 551 2.88
IBERBL AT
Lenovo Group 3.375% 24/01/2024 HK USh 39, 787,916 64, 963, 721 1.25
Network i2i 5.650% VRN (Perpetual) Reg S MU USD 53, 821, 539 57, 441, 038 1. 11
Network i2i 3.975% VRN (Perpetual) Reg S MU USD 25, 870, 009 26, 025, 876 0. 50
NAVER 1.50% 29/03/2026 KR USD 9, 766, 658 9, 773, 228 0.19

158, 203, 863 3.05
—RHER - Y—EX
Melco Resorts Finance 5.375% 04/12/2029 Reg S KY USD 76, 266, 208 81, 231, 139 1. 56
Studio City Finance 6.50% 15/01/2028 Reg S VG USD 42,002, 145 45,472, 783 0. 88
Wynn Macau 5.625% 26/08/2028 Reg S KY USDh 23, 005, 789 24,185, 181 0.47
MGM China Holdings 5.25% 18/06/2025 Reg S KY USD 19, 955, 598 20, 853, 600 0.40
Golden Eagle Retail Group 4.625% 21/05/2023 Reg S KY USD 19, 811, 849 20, 107, 441 0. 39
Baoxin Auto Finance I 9.109% VRN (Perpetual) VG USD 26, 299, 229 18, 804, 014 0. 36
Champion Path Holdings 4.50% 27/01/2026 VG USh 15, 400, 016 16, 081, 644 0.31
Wynn Macau 5.50% 01/10/2027 Reg S KY USD 14, 347, 686 15,072, 244 0.29
Resorts World Las Vegas 4.625% 06/04/2031 Reg S Us USD 12,792, 554 13, 002, 505 0. 25
TML Holdings Pte 5.50% 03/06/2024 SG USD 11, 497, 556 11, 891, 349 0.23
Studio City Finance 6.00% 15/07/2025 Reg S VG USh 10, 870, 242 11, 495, 281 0.22
Meituan —0.56% 27/04/2027 KY USD 10, 912, 596 11, 289, 081 0.22
Li & Fung 5.25% (Perpetual) EMTN BM USD 13, 867, 146 10, 296, 361 0. 20
Meituan —0.43% 27/04/2028 KY USD 9, 688, 659 9, 984, 163 0.19
Future Retail 5.60% 22/01/2025 Reg S IN Ush 11, 835, 317 9, 481, 154 0.18
MGM China Holdings 5.875% 15/05/2026 Reg S KY USD 4,295,513 4,520, 341 0.09
LS Finance 2025 4.50% 26/06/2025 VG USD 132, 586 130, 122 0.00
Wynn Macau 4.875% 01/10/2024 Reg S KY USD 122, 764 125, 386 0.00
LS Finance 2017 4.875% 15/07/2024 EMTN VG USh 125, 220 125,076 0. 00

324, 148, 865 6. 24
EEBFS
H&H 5. 625% 24/10/2024 KY USD 10, 819, 295 11, 267, 161 0.22
SSMS Plantation Holdings 7.75% 23/01/2023 SG USD 15, 226, 025 11, 191, 153 0.22
Blue Ocean Resources 8.00% 31/12/2021 Reg S SG UsDh 1, 403, 440 456, 118 0.01

22,914, 432 0.44

g
Fortune Star 6.85% 02/07/2024 VG USD 49, 052, 002 52, 182,967 1.01
Bank of East Asia 5.875% VRN (Perpetual) HK USh 25,075, 407 26,679, 104 0.51
Bank of Communications 3.80% VRN (Perpetual) CN USD 25, 270, 657 26, 115, 944 0. 50
Krung Thai Bank (Cayman) 4.40% VRN (Perpetual) TH USD 25, 530, 807 25,770, 031 0.50
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Vedanta Res. Fin. II 8.95% 11/03/2025 Reg S GB USD 25,937,529 25, 763, 359 0.50
Yes Bank Ifsc Banking UB 3.75% 06/02/2023 EMTN IN USD 25, 486, 327 25, 104, 088 0.48
Bangkok Bank 5.00% VRN (Perpetual) Reg S TH [IN))] 22,970, 560 24,197, 877 0. 47
Mongolian Mortgage 9.75% 29/01/2022 Reg S MN USD 20, 541, 429 20, 808, 468 0. 40
Cliffton 6.25% 25/10/2025 Reg S MU USD 20, 792, 857 20, 777, 263 0. 40
Bank of East Asia 5.625% VRN (Perpetual) HK USD 17,267, 133 17,729, 634 0.34
Tuspark Forward 6.95% 18/06/2022 VG USh 20, 192, 078 17,592, 462 0.34
Kasikornbank PCL 3.343% VRN 02/10/2031 EMTN TH UsSD 16, 876, 442 17, 292, 880 0.33
ANZ 6.75% VRN (Perpetual) Reg S AU USD 14, 529, 777 17,019, 236 0.33
Fortune Star 6.75% 02/07/2023 VG USh 16, 076, 442 16, 861, 976 0.32
Chong Hing Bank 5.70% VRN (Perpetual) EMTN HK Ush 16, 133, 028 16, 780, 220 0.32
Shriram Transport Finance 5.95% 24/10/2022 Reg S IN USD 16, 402, 649 16, 755, 552 0.32
Mongolian Mortgage Hfc 8.85% 08/02/2024 Reg S MN USD 17,039, 647 16, 605, 477 0.32
Vedanta Resources Fin. II 9.25% 23/04/2026 Reg S GB USD 17,175, 759 15, 544, 062 0.30
Vedanta Resources Fin. II 8.00% 23/04/2023 Reg S GB [IN))] 14, 512, 981 13,937,977 0.27
Vedanta Res. Fin. II 13.875% 21/01/2024 Reg S GB USD 11, 828, 022 12,990, 126 0. 25
ATA Group 2.70% VRN (Perpetual) GMIN HK USD 12, 792, 554 12, 877, 625 0. 25
India Green Power Holdings 4.00% 22/02/2027 Reg S MU USD 12,743, 163 12, 768, 650 0.25
Tuspark Forward 7.95% 15/08/2021 VG [IN))] 12,927, 167 12, 652, 465 0.24
Fortune Star BVI 5.05% 27/01/2027 VG USD 12, 524, 841 12, 466, 894 0. 24
RKP Overseas Finance 2016 7.950% (Perpetual) VG UsD 11, 820, 355 11, 583, 948 0.22
Fortune Star 5.25% 23/03/2022 VG USh 10, 491, 712 10, 587, 593 0. 20
Asahi Mutual Life Insurance 4.10% VRN (Perpetual) JP [IN))] 9, 507, 467 9, 566, 888 0.18
Shriram Transport Finance 5.70% 27/02/2022 EMIN IN USD 8, 254, 329 8, 341, 932 0.16
Fortune Star 5.95% 29/01/2023 VG USD 7,942, 300 8, 171, 227 0.16
HSBC Holdings 4.00% VRN (Perpetual) GB UsD 6, 558, 041 6,611,516 0.13
HSBC Holdings 4.70% VRN (Perpetual) GB [IN))] 6, 558, 041 6, 594, 635 0.13
Pearl Holding III 9.50% 11/12/2022 Reg S KY USD 15, 913, 351 5,378,713 0.10
CAS Capital No 1 4.00% VRN (Perpetual) VG UsD 999, 302 1,001, 800 0.02
Bank of East Asia 5.825% VRN (Perpetual) EMTN HK USh 274,992 294, 099 0.01
NWD Finance 5.25% VRN (Perpetual) VG [IN))] 267,626 287, 832 0.01
FWD Group 5. 75% 09/07/2024 KY USD 255, 350 270, 037 0.01
Bank of Comm. (HK) 3.725% VRN (Perpetual) HK USD 260, 260 265, 869 0.01
Fortune Star 5.95% 19/10/2025 VG Ush 201, 334 209, 809 0. 00
Wealth Driven 5.50% 17/08/2023 VG Ush 103, 736 104, 643 0. 00
Nanyang Commercial Bank 5.00% VRN (Perpetual) HK USDh 85, 935 87, 171 0. 00

546, 632, 049 10. 53
FWE
China SCE Group Holdings 7.00% 02/05/2025 KY USD 67, 936, 154 68, 886, 961 1.33
Sunac China Holdings 6.50% 10/01/2025 KY UsSD 46, 572, 687 47,717, 682 0.92
Shimao Group Holdings 3.45% 11/01/2031 KY USD 49, 118,674 47, 045, 460 0.91
Easy Tactic 11.75% 02/08/2023 VG USD 45,021, 211 46, 881, 668 0.90
Sino-Ocean Land Treasure 111 4.90% VRN (Perpetual) VG [IN))] 49, 207, 006 42, 810, 839 0.82
China SCE Group Holdings 7.375% 09/04/2024 KY USD 37, 965, 432 39, 628, 794 0.76
New Metro Global 6.80% 05/08/2023 VG USD 36, 610, 301 38, 169, 126 0.74
Sunac China Holdings 7.00% 09/07/2025 KY USD 35,569, 717 36, 640, 635 0.71
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Yango Justice International 8.25% 25/11/2023 HK USD 35, 556, 755 36, 182, 374 0.70
Yuzhou Group Hldgs 5.375% VRN (Perpetual) KY USD 39, 705, 953 36, 082, 785 0.70
China Evergrande Group 9.50% 11/04/2022 KY USh 34, 786, 591 34, 264, 792 0. 66
China Evergrande Group 12.00% 22/01/2024 KY USDh 34, 953, 095 32, 768, 527 0. 63
China Evergrande Group 8.75% 28/06/2025 KY Ush 39, 478, 563 32,275,710 0.62
Yuzhou Group Hldgs 8.30% 27/05/2025 KY USh 35, 240, 950 31, 461, 043 0.61
Kaisa Group Holdings 9.375% 30/06/2024 KY Ush 31, 235, 659 31,079,617 0. 60
Redsun Properties Group 9.70% 16/04/2023 KY USh 29,616, 591 30, 987, 401 0. 60
China SCE Group Holdings 7.25% 19/04/2023 KY USD 29, 090, 530 30, 145, 339 0.58
Redsun Properties Group 9.95% 11/04/2022 KY USD 28, 759, 522 29, 874, 002 0.58
Kaisa Group Holdings 11.25% 09/04/2022 KY USD 28, 383, 819 29, 363, 204 0. 57
China SCE Group Holdings 5.95% 29/09/2024 KY USD 28,715, 501 28, 827, 813 0. 56
Kaisa Group Holdings 11.50% 30/01/2023 KY USD 26, 960, 071 28, 086, 364 0.54
Yango Justice International 9.25% 15/04/2023 HK USD 25, 586, 351 26, 482, 764 0.51
Ronshine China Holdings 7.10% 25/01/2025 KY USD 27,951, 958 26, 208, 355 0.50
Sunac China 6.65% 03/08/2024 KY USD 25, 367, 087 26, 191, 877 0. 50
China SCE Group Holdings 6.00% 04/02/2026 KY USD 26, 779, 826 25,777, 557 0. 50
CIFI Holdings Group 5.25% 13/05/2026 KY USD 24, 821, 482 25,424, 954 0.49
Sunac China Holdings 6.50% 09/07/2023 KY USD 24, 608, 585 25, 381, 136 0.49
Wanda Properties Overseas 6.875% 23/07/2023 VG USD 25,461, 761 25,082, 438 0.48
RKI Overseas Finance 2017 A 7.00% (Perpetual) VG UsDh 27,297, 093 24,499, 141 0. 47
Yango Justice International 7.50% 17/02/2025 HK USDh 24,945, 169 24, 358, 091 0.47
Scenery Journey 11.50% 24/10/2022 VG Ush 25,404, 558 24,198, 239 0. 47
Seazen Group 4.45% 13/07/2025 KY USh 24,512, 829 24, 182, 048 0. 47
New Metro Global 4.80% 15/12/2024 VG USh 23,791, 085 23,824,673 0. 46
Times China Holdings 5.75% 14/01/2027 KY USh 24,791, 876 23,705, 644 0. 46
Seazen Group 6.00% 12/08/2024 KY USD 22,755, 635 23, 666, 403 0. 46
Times China Holdings 6.75% 08/07/2025 KY USD 22,658, 279 23,172,120 0.45
Kaisa Group Holdings 8.50% 30/06/2022 KY USD 22,189, 890 22, 755, 940 0.44
Sunac China Holdings 7.35% 19/07/2021 KY USD 22,137, 758 22, 336, 998 0.43
China Aoyuan Group 6.35% 08/02/2024 KY USD 22,297, 352 22,271,199 0.43
China Aoyuan Group 6.20% 24/03/2026 KY USD 22, 805, 596 21, 562, 203 0.42
Seazen Group 6.45% 11/06/2022 KY USD 20, 662, 637 21, 168, 989 0.41
Fasy Tactic 9.125% 28/07/2022 VG USD 20, 674, 629 20, 933, 169 0.40
Yuzhou Group Holdings 6.35% 13/01/2027 KY USD 24,723, 699 20, 624, 974 0.40
China Aoyuan Group 8.50% 23/01/2022 KY USD 19, 946, 648 20, 375, 569 0. 39
KWG Group Holdings 7.40% 13/01/2027 KY USD 19, 684, 843 20, 262, 379 0. 39
Yango Justice International 10.25% 18/03/2022 HK USD 19, 553, 671 20, 189, 247 0. 39
China Evergrande Group 8.25% 23/03/2022 KY USD 20, 314, 842 19, 959, 413 0. 38
Fasy Tactic 11.625% 03/09/2024 VG USD 18, 623, 941 18, 812, 354 0. 36
Theta Capital 8.125% 22/01/2025 SG USD 17, 342, 962 18, 451, 691 0. 36
Redsun Properties Group 10.50% 03/10/2022 KY USD 17,502, 305 18,421, 176 0. 35
China South City Holdings 11.50% 12/02/2022 HK USD 18, 159, 062 17, 614, 007 0. 34
China Evergrande Group 6.25% 28/06/2021 KY USD 17,671,115 17, 593, 329 0.34
China Evergrande Group 11.50% 22/01/2023 KY USh 17,925, 424 17, 298, 450 0.33
New Metro Global 4.50% 02/05/2026 VG USh 17, 545, 852 17, 180, 279 0.33
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Ronshine China Holdings 11.25% 22/08/2021 KY USD 16, 892, 610 17, 103, 724 0.33
Yuzhou Group Hldgs 7.375% 13/01/2026 KY USD 19, 567, 346 16, 560, 575 0.32
Theta Capital 6.75% 31/10/2026 SG USh 15, 345, 578 15, 562, 900 0. 30
KWG Group Holdings 7.875% 09/08/2021 KY USh 14, 997, 640 15,192,610 0.29
China South City Holdingss 10.875% 26/06/2022 HK Ush 15, 959, 809 14, 982, 391 0.29
Kaisa Group Holdings 11.95% 22/10/2022 Reg S KY USh 14, 094, 490 14, 899, 638 0.29
Times China Holdings 6.20% 22/03/2026 KY Ush 14,921,011 14, 757, 793 0.28
Yango Justice International 10.00% 12/02/2023 HK USh 13, 989, 840 14, 654, 753 0.28
Scenery Journey 13.00% 06/11/2022 VG USD 15, 002, 836 14, 590, 312 0.28
KWG Group Holding 5.20% 21/09/2022 KY USD 14, 365, 229 14, 537,612 0.28
Yida China Holdings 12.00% 27/03/2022 KY USD 21,643, 372 14, 390, 678 0.28
Jinke Properties Group 8.375% 20/06/2021 Reg S CN USD 13, 608, 284 13, 685, 275 0. 26
CIFI Holdings Group 5.375% VRN (Perpetual) KY USD 13, 323, 926 13, 523, 785 0. 26
Ronshine China Holdings 8.95% 22/01/2023 KY USD 13,077, 225 13,273,717 0. 26
Sunac China Holdings 5.95% 26/04/2024 KY USD 12, 609, 263 12, 774, 837 0.25
Sunac China Holdings 6.50% 26/01/2026 KY USD 12, 609, 263 12,707,401 0.24
Properties 9.875% 02/05/2021 KY USD 12,414, 139 12,414, 139 0.24
Jingrui Holdings 14.50% 19/02/2023 KY USD 12, 488, 669 12,411, 507 0.24
CIFI Holdings Group 4.375% 12/04/2027 KY USD 12, 302, 922 12, 169, 347 0.23
Redsun Properties Group 7.30% 13/01/2025 KY USD 12, 555, 817 12, 165, 896 0.23
Country Garden Holdings 2.70% 12/07/2026 KY USh 12, 302, 922 12,017, 963 0.23
RKPF Overseas 2019 6.00% 04/09/2025 VG USh 11, 408, 363 11, 864, 698 0.23
Easy Tactic 8.125% 27/02/2023 VG UsSh 12, 156, 175 11, 852, 609 0.23
Kaisa Group Holdings 6.50% 07/12/2021 KY USh 11, 750, 023 11, 838, 121 0.23
Redco Properties Group 8.50% 19/08/2021 KY USh 11, 804, 610 11, 821, 044 0.23
Shimao Group Holdings 4.60% 13/07/2030 KY USh 10, 870, 856 11, 464, 920 0.22
KWG Group Holdings 7.40% 05/03/2024 EMTN KY USD 10, 699, 842 11, 315, 098 0.22
Kaisa Group Holdings 10.50% 15/01/2025 KY USD 10, 621, 107 10, 594, 929 0. 20
Ronshine China Holdings 6. 75% 05/08/2024 KY USD 11, 238, 294 10, 578, 188 0. 20
Yango Justice 7.50% 15/04/2024 HK USD 10, 283, 374 10, 373, 400 0. 20
Redco Properties Group 8.00% 13/04/2022 EMTN KY USD 10, 386, 297 10, 373, 297 0. 20
Lodha Developers International 14.00% 12/03/2023 MU USh 9, 500, 030 9, 868, 382 0.19
Fantasia Holdings Group 15.00% 18/12/2021 KY USD 9, 483, 057 9, 863, 406 0.19
Pakuwon Jati 4.875% 29/04/2028 1D USD 9, 547,613 9, 826, 881 0.19
APL Realty Holdings Pte 5.95% 02/06/2024 SG USD 12, 978, 301 9, 813, 802 0.19
Ronshine China Holdings 10.50% 01/03/2022 KY USD 8,802, 510 9,011, 599 0.17
CIFI Holdings Group 6.55% 28/03/2024 KY USD 8, 067, 421 8, 521, 232 0.16
Fasy Tactic 8.625% 27/02/2024 VG USD 8, 957, 752 8, 465, 155 0.16
Zhenro Properties Group 8.70% 03/08/2022 KY UsSD 7,951, 765 8, 180, 418 0.16
Ronshine China Holdings 8.75% 25/10/2022 KY USD 6, 513, 988 6,571, 364 0.13
Easy Tactic 5.75% 13/01/2022 VG USD 6,479, 472 6, 398, 491 0.12
Easy Tactic 8.125% 11/07/2024 VG USD 6, 893, 560 6, 359, 309 0.12
Zhenro Properties Group 9. 15% 06/05/2023 KY Ush 5,075,927 5,291, 839 0.10
China Aoyuan Group 7.95% 19/02/2023 KY USD 5,074, 441 5, 246, 114 0.10
Zhenro Properties Group 8.65% 21/01/2023 KY USDh 4,961, 898 5,123, 289 0. 10
Wanda Properties International 7.25% 29/01/2024 VG USsD 4, 885, 182 4, 850, 375 0. 09
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Zhenro Properties Group 9.80% 20/08/2021 KY USD 4, 348, 488 4,413,716 0.09
China Aoyuan Group 7.50% 10/05/2021 KY USD 3, 813, 647 3, 816, 989 0.07
Jababeka International 6.50% 05/10/2023 Reg S NL USD 3, 685, 858 3,558, 131 0.07
Jingrui Holdings 10.875% 04/10/2021 KY USD 1, 438, 446 1, 433, 052 0.03
Sunac China Holdings 7.50% 01/02/2024 KY USD 791, 062 832,593 0.02
Radiance Capital 8.80% 17/09/2023 VG USD 402, 667 420, 829 0.01
CIFI Holdings Group 6.00% 16/07/2025 KY USD 238, 163 251, 876 0.00
KWG Group Holdings 6.30% 13/02/2026 KY Ush 228, 342 232, 164 0.00
China Aoyuan Group 5.375% 13/09/2022 KY Ush 198, 878 197, 641 0.00
Seazen Group 6.15% 15/04/2023 KY uUsh 189, 671 193, 945 0.00
RKPF Overseas 2019 A 6.70% 30/09/2024 VG USD 154, 683 163, 878 0.00
Powerlong Real Estate Holdings 7.125% 08/11/2022 KY USD 142, 407 148, 818 0. 00
Zhenro Properties Group 6.63% 07/01/2026 KY USD 147, 317 137, 434 0. 00
Powerlong Real Estate Holdings 5.95% 30/04/2025 KY USD 125, 220 129, 951 0.00
China Aoyuan Group 5.88% 01,/03/2027 KY USD 139, 951 129, 176 0.00
Kaisa Group Holdings 10.875% 23/07/2023 KY USD 122, 764 128, 596 0.00
Kaisa Grou 11.25% 16/04/2025 KY USD 120, 923 123, 045 0.00
Ronshine China Holdings 8. 10% 09/06/2023 KY USD 120, 309 119,712 0.00
Modern Land China 12.85% 25/10/2021 KY USD 110, 488 113, 526 0.00
Modern Land China 9.80% 11/04/2023 KY Ush 117, 854 113, 465 0. 00
Zhenro Properties Group 7.875% 14/04/2024 KY Ush 112, 329 113,172 0. 00
China South City Holdings 10.75% 11/04/2023 HK uUsh 117, 854 104, 157 0. 00
Times China Holdings 7.625% 21/02/2022 KY USD 102, 508 103, 813 0.00
CIFI Holdings 6.45% 07/11/2024 KY USD 93, 301 99, 262 0. 00
Sunac China Holdings 8.35% 19/04/2023 KY USD 90, 846 95, 119 0. 00
Fantasia Holdings Group 11.875% 01/06/2023 KY USD 90, 846 91, 079 0. 00
Yuzhou Group Holdings 7.85% 12/08/2026 KY USD 105, 577 89, 350 0.00
Sunac China Holdings 7.25% 14/06/2022 KY USD 81, 638 84, 455 0. 00
Modern Land 11.50% 13/11/2022 KY USD 72,431 73,521 0. 00
Kaisa Group Holdings 9.95% 23/07/2025 KY USD 73, 659 71, 265 0. 00
Fantasia Holdings Group 12.25% 18/10/2022 KY USD 68, 748 70, 123 0. 00
2,046, 645, 608 39.43

EE
Sri Lanka 7.85% 14/03/2029 Reg S LK UsDh 35, 062, 542 23,212, 454 0. 45
Sri Lanka 6.85% 14/03/2024 Reg S LK Ush 24, 067, 688 16, 948, 947 0.33
Pakistan 7.375% 08/04/2031 Reg S PK USD 12, 723, 806 13, 391, 806 0. 26
Pakistan 6.00% 08/04/2026 Reg S PK USD 12, 723, 806 13,102, 021 0. 25
Sri Lanka 6.20% 11/05/2027 Reg S LK USD 19, 428, 452 12, 855, 806 0.25
Sri Lanka 7.55% 28/03/2030 Reg S LK USD 17,739, 863 11, 735, 452 0.23
Sri Lanka 5.75% 18/04/2023 Reg S LK USD 12,719, 181 9, 292, 506 0.18
Sri Lanka 6.35% 28/06/2024 Reg S LK USD 8,913, 804 6,277,012 0.12

106, 816, 004 2.06
F—TUIURETF YR
Fidelity ILF — The US Dollar Fund - A-ACC-USD 1E USD 22,078 401, 144, 247 7.73

401, 144, 247 7.73
SEach—Uay-H—ER
SoftBank Group 6.00% VRN (Perpetual) JP UsDh 21,942, 761 22,326, 759 0.43
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Bharti Airtel 1.50% 17/02/2025 Reg S IN USD 18, 416, 645 21,766, 113 0.42
SoftBank Group 5.125% 19/09/2027 JP USh 12,672, 860 13,435, 138 0. 26
Dr Peng Holding HongKong 7.55% 01/12/2021 HK USD 18, 005, 733 11,703, 727 0.23
SoftBank Group 6.25% 15/04/2028 JP USh 3,963, 118 4, 469, 016 0. 09
73,700, 753 1.42
ZDMOTHIHZ TS| SN B
NIWEE
Greenko Dutch BV 3.85% 29/03/2026 Reg S NL USh 15,994, 091 16, 293, 980 0.31
ReNew Power 4.50% 14/07/2028 Reg S IN USD 9, 006, 315 8,971, 884 0.17
25, 265, 864 0. 49
—MHBR - —ERX
Wynn Macau 5. 125% 15/12/2029 Reg S KY USh 53, 649, 582 54, 683, 678 1.05
Studio City Finance 5.00% 15/01/2029 Reg S VG USD 52, 758, 107 54,011, 112 1.04
MGM China Holdings 4.75% 01/02/2027 Reg S KY USh 25, 768, 685 26, 735,010 0.52
Melco Resorts Finance 5.625% 17/07/2027 Reg S KY USD 21, 505, 304 22, 806, 375 0.44
158, 236, 175 3.05
Bangkok Bank 3.733% VRN 25/09/2034 Reg S TH USD 52, 999, 929 53,923, 188 1.04
Westpac Banking 2.668% VRN 15/11/2035 AU USD 11, 263, 789 10, 821, 235 0.21
Westpac Banking 5.00% VRN (Perpetual) AU USD 9,970, 256 10, 581, 376 0. 20
Newday Bondco 7.375% 01/02/2024 Reg S GB GBP 7,441, 263 10, 396, 594 0. 20
King Talent Management 5.60% VRN (Perpetual) KY USh 315, 750 276, 605 0.01
85, 998, 998 1. 66
FEiE
Yuzhou Group Hldgs 8.50% 26/02/2024 KY USD 21, 549, 871 20, 229, 955 0. 39
China Evergrande Group 8.90% 24/05/2021 KY USD 11, 346, 738 11, 332, 550 0.22
Yuzhou Group Hldgs 8.375% 30/10/2024 KY USD 11, 243, 276 10, 329, 887 0. 20
Bakrieland Development Wts 31/12/2049 1D IDR 72,478,702 0 0. 00
41, 892, 392 0.81
LS
N
GCL New Energy Hldgs 7.10% 30/01/2021 (Defaulted) BM USD 17, 254, 857 14, 364, 668 0.28
14, 364, 668 0.28
Exo
China Forestry 10.25% 17/11/2015 Reg S (Defaulted)* KY USh 12, 262, 272 337,212 0.01
Mirabela Nickel 1.00% 15/04/2044* AU USD 141, 290 1 0.00
337,213 0.01
BAREf - H—ER
Blue Skyview 15.758% VRN (Perpetual) (Defaulted) VG Ush 32, 484, 423 3, 855, 230 0.07
ITNL Offshore 7.50% 18/01/2021 (Defaulted) SG CNY 34, 728, 745 617, 362 0.01
BLT Finance 7.50% 31/12/2049 (Defaulted)* NL USh 159, 681, 181 229, 749 0. 00
China City Int’1 5.35% 03/07/2017 (Defaulted)* HK CNY 147, 317 683 0.00
4,703, 024 0. 09
B ER B AT
Tsinghua Unic 4.75% 31/01/2021 (Defaulted) VG USDh 10, 379, 054 3,113,716 0. 06
Nuoxi Capital 5.35% 24/01/2023 (Defaulted) VG USD 11, 350, 524 1,911, 020 0.04
5,024, 736 0.10
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Top Wise Excellence 6.00% 16/03/2020 (Defaulted) VG USD 24, 865, 293 994, 612 0. 02
Graha Andrasentra Propertindo® D DR 215, 570, 622 104, 465 0. 00
REXLot Holdings 4.50% 17/04/2019 (Defaulted)* BM HKD 7,018, 514 27, 111 0. 00
REXLot Holdings 6.00% 28/04/2017 (Defaulted)* BM HKD 2,699, 428 13,903 0. 00
1, 140, 091 0. 02
o
Tianjin State-0CI. & Management. 1.60% 17/12/2039* CN USD 33, 362, 463 6, 839, 305 0.13
Stoneway Cap. 10.00% 01/03/2027 Reg S (Defaulted) CA USD 17, 380, 746 5,301, 127 0.10
Unigroup Intl. Hldings 6.00% 10/12/2020 (Defaulted) VG USD 7,465, 816 1,791, 796 0.03
Vihua Overseas Invest. 8.50% 23/10/2020 (Defaulted) VG USD 23, 134, 209 1,735, 066 0.03
Azion Bao 0.00% 31/12/2022 Reg S* SG USD 1, 605, 453 32,109 0. 00
15, 699, 403 0.30
TEE
Modernland 0/S Pte 6.95% 13/04/2024 (Defaulted) SG USD 11,254,911 4,575, 311 0. 09
JGC Ventures 10. 75% 30/08/2021 (Defaulted) SG USD 5,999, 519 2,159, 827 0. 04
6, 735, 138 0.13
A3azZHh—v3r-HY—ER
Bakrie Tele. 11.50% 07/05/2015 Reg S (Defaulted)* SG USD 15,998, 716 120, 790 0. 00
Hellas Tel. IT 6.054% 15/01/2015 144A (Defaulted)® LU USD 372, 063 4 0. 00
120, 794 0. 00
Z D (1) (0. 00)
REEEST (AN/3MEE USD 4, 988, 823, 847) 4,842,401, 629 93.29
gz =Y > Yot %
LYY b T4 RTYT
Sold protection on CDX NA HY S36 5 Year 20/06/2026 UsD 520, 242, 467 51,100, 613 0. 98
Sold protection on iTraxx Xover S35 20/06/2026 EUR 120, 122, 148 17, 165, 934 0.33
Sold protection on CDX NA HY $26 5 Year 20/06/2021 USD 1, 350, 408 8, 632 0. 00
68, 275, 229 1.32
SRR AREBL(HR) 4§ MlE pE
CK Rv) CkFL) e (%)
SNE A EWEREI
Bought USD Sold INR at 0.013704 04/05/2021 24, 834, 121 375, 217 0.01
Bought KRW Sold USD at 1130. 350000 24/06/2021 11,732,819 153, 155 0. 00
Bought SEK Sold USD at 8.536145 24/06/2021 11, 760, 853 124, 033 0. 00
Bought EUR Sold USD at 0. 838825 24/06/2021 11, 847,128 121,910 0. 00
Bought SGD Sold USD at 1.342318 24/06/2021 12, 023, 293 109, 030 0. 00
Bought USD Sold INR at 0.013533 04/05/2021 24, 834, 121 59, 653 0. 00
Bought USD Sold INR at 0.013509 04/05/2021 24, 834, 121 16, 540 0. 00
Bought KRW Sold USD at 1130. 349999 24/06/2021 108, 455 1,416 0. 00
Bought INR Sold USD at 74. 023200 04/05/2021 24, 850, 661 (16, 540) (0. 00)
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Bought USD Sold CNY at 0.151591 14/07/2021 1,312,978 (17,922) (0. 00)
Bought INR Sold USD at 73.895000 04/05/2021 49, 787, 548 (119, 306) (0. 00)
807, 186 0.02
A Shares (EUR) (hedged)
Bought EUR Sold USD at 0.851977 10/05/2021 93, 430, 643 2, 348, 702 0. 05
Bought USD Sold EUR at 1.208534 10/05/2021 97, 752, 187 429, 599 0.01
Bought EUR Sold USD at 0.826545 10/05/2021 1, 983, 678 (10, 836) (0. 00)
Bought EUR Sold USD at 0.826974 08/06/2021 98, 385, 934 (427, 940) (0.01)
2,339, 525 0.05
A Shares (RMB) (hedged)
Bought CNY Sold USD at 6.577100 10/05/2021 36, 658, 573 595, 965 0.01
Bought CNY Sold USD at 6.485300 08/06/2021 37, 467, 241 1,034 0. 00
Bought USD Sold CNY at 0. 154490 10/05/2021 37, 254, 538 (5, 840) (0. 00)
591, 159 0.01
A-ACC Shares (SEK) (hedged)
Bought SEK Sold USD at 8.724600 10/05/2021 131, 329, 425 4,254, 116 0.08
Bought USD Sold SEK at 0.119120 10/05/2021 129, 251, 459 861, 460 0.02
Bought USD Sold SEK at 0.119053 10/05/2021 3, 122, 335 19, 049 0.00
Bought USD Sold SEK at 0.117770 10/05/2021 3, 209, 747 (15, 225) (0. 00)
Bought SEK Sold USD at 8.392743 08/06/2021 127, 844, 091 (845, 100) (0.02)
4, 274, 300 0.08
A-HMDIST (G) Shares (AUD) (hedged)
Bought AUD Sold USD at 1.312543 10/05/2021 198, 779, 139 2,554, 792 0. 05
Bought USD Sold AUD at 0.776579 10/05/2021 201, 333,932 1, 280, 267 0.02
Bought AUD Sold USD at 1.287537 08/06/2021 201, 168, 275 (1, 269, 243) (0.02)
2, 565, 816 0. 05
A-MDIST Shares (JPY) (hedged)
Bought JPY Sold USD at 110.623600 10/05/2021 2,012, 379 23, 810 0.00
Bought USD Sold JPY at 0.009184 10/05/2021 2,036, 189 8, 288 0. 00
Bought JPY Sold USD at 108. 863500 08/06/2021 2,055, 707 (8,299) (0. 00)
23,799 0.00
A-MDIST Shares (SGD) (hedged)
Bought SGD Sold USD at 1.344437 10/05/2021 308,613, 717 3, 342, 931 0. 06
Bought SGD Sold USD at 1.330170 08/06/2021 311, 277, 356 (1, 170) (0. 00)
Bought USD Sold SGD at 0.751851 10/05/2021 311, 956, 648 (4, 691) (0. 00)
3, 337,070 0. 06
A-MINCOME (G) Shares (SGD) (hedged)
Bought SGD Sold USD at 1.344943 10/05/2021 29, 162, 277 326, 983 0.01
Bought USD Sold SGD at 0.752932 10/05/2021 30, 086, 840 42,792 0. 00
Bought SGD Sold USD at 1.325562 10/05/2021 599, 595 (2,014) (0. 00)
Bought SGD Sold USD at 1.328277 08/06/2021 30, 163, 663 (43, 040) (0. 00)
324,721 0.01
E-MDIST Shares (EUR) (hedged)
Bought EUR Sold USD at 0.851977 10/05/2021 88, 755, 167 2,231, 167 0.04
Bought USD Sold EUR at 1.208544 10/05/2021 90, 986, 334 400, 621 0.01



RS RIEHL(8) 2% Hl s o
Ck Fv) Ck R R (%)
Bought EUR Sold USD at 0.826967 08/06/2021 91, 538, 470 (398, 910) (0.01)
2,232, 878 0.04
Y Shares (EUR) (hedged)
Bought EUR Sold USD at 0.851977 10/05/2021 69, 652, 314 1,750, 951 0.03
Bought USD Sold EUR at 1.208544 10/05/2021 57,518, 889 253, 261 0. 00
Bought USD Sold EUR at 1.207157 10/05/2021 13, 884, 376 45,134 0. 00
Bought EUR Sold USD at 0.826967 08/06/2021 57, 609, 791 (251, 054) (0. 00)
1,798, 292 0.03
Y-ACC Shares (SGD) (hedged)
Bought SGD Sold USD at 1.345049 10/05/2021 4,179, 773 47,199 0. 00
Bought USD Sold SGD at 0.752932 10/05/2021 4,226,972 6,012 0. 00
Bought SGD Sold USD at 1.326681 08/06/2021 240, 148 (631) (0. 00)
Bought SGD Sold USD at 1.328277 08/06/2021 4, 280, 658 (6, 108) (0. 00)
46, 472 0. 00
Y-MDIST Shares (SGD) (hedged)
Bought SGD Sold USD at 1.345049 10/05/2021 16, 290, 187 183, 953 0. 00
Bought USD Sold SGD at 0.752932 10/05/2021 16, 474, 140 23,431 0.00
Bought SGD Sold USD at 1.328277 08/06/2021 16, 373, 317 (23, 363) (0. 00)
184, 021 0. 00
- SEHL () 4 P
B ¢ 1 N 1)
SEYER S|
US Treasury 10 Year Bond Future 21/06/2021 UsDh (39, 974, 438) 667, 029 0.01
US 10 Year Ultra Bond Future 21/06/2021 USD (19, 806, 103) 441, 162 0.01
US Treasury Note 5 Year Bond Future 30/06/2021 USD (32, 440, 085) 83, 680 0. 00
US Treasury 20 Year Bond Future 21/06/2021 USD 16, 525, 244 (22, 814) (0. 00)
US Ultra Bond Future 21/06/2021 UsD 27, 803, 388 (530, 872) (0. 01)
638, 185 0.01
et SISy Sy R
Pay iBoxx USD Liquid LL receive 3m USD LIBOR 20/06/2021 USD 162, 448, 705 (1, 626, 737) (0.03)
Receive iBoxx USD Liquid IG pay 3m USD LIBOR 20/06/2021 UsDh 103, 589, 668 (2,969, 716) (0. 06)
(4, 596, 453) (0. 09)
TOMEE (AEERE) 265, 513, 125 5.12
Net Assets 5,190, 756, 954 100. 00
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Cirsa Finance Int'l 3.625% FRN 30/09/2025 Reg S w EUR 3,321,145 3,179,332 0.11
Pinnacle Bidco 5.50% 15/02/2025 Reg S GB  EUR 1,620,110 1,647,441 006
- . SES w EUR 192,615, 1,214,242 0.04
AL E 337,381,334 11.91
Kosmos Energy 7.50% 01/03/2028 Reg § Us usD 22,453,036 17,822,852 063 el -
CGG 7.75% 01/04/2027 Reg S FR EUR 13,582,897  13,526392  0.48 .
Wintershall Dea Finance 2 BV 3.00% VRN (Perpetual) NL EUR 11345527 11,125050 039 TV ATT
Vallourec 6.375% 15/10/2023 Reg S FR EUR 10,893,293 10,934,687 0.39 Organon Finance 2.875% 30/04/2028 Reg S us EUR 27,735,450 28,369,344 1.00
CGG 8.75% 01/04/2027 144a FR usD 11,321,725 9,460,148 0.33 28,369,344  1.00
Vallourec 6.625% 15/10/2022 Reg S FR EUR 7,890,298 7,920,282 0.28
Vallourec 2.25% 30/09/2024 FR EUR 4,204,986 4110573 015 pomy
74,899,764 2.64  pgnco Comercial Portugues 9.25% VRN (Perpetual)  PT EUR 30,307,632 31,176,704 1.10
) Commerzbank 6.125% VRN (Perpetual) DE EUR 22,532,376 24354884 086
N3 =4 UniCredit 7.50% VRN (Perpetual) T EUR 17,811,684 21,162,240 0.75
EDF 3.375% VRN (Perpetual) R EUR 43319286 46,127,545 163  UniCredit 2.731% VRN 15/01/2032 i EUR 20,172,030 20,666,668 073
Public Power 3.875% 30/03/2026 GR EUR 19,376,256 20,060,316 0.71 Jerrold Finco 5.25% 15/01/2027 Reg S GB GBP 16,013,855 18,957,292 0.67
Teollisuuden Voima 1.125% 09/03/2026 EMTN Fl EUR 17,562,559 17,640,624 062  Banca Monte 10.50% 23/07/2029 EMTN i EUR 13,666,205 16972550  0.60
EDP 4.496% VRN 30/04/2079 PT EUR 14757119 16122212 057  Jerrold Finco 4.875% 15/01/2026 Reg S GB  GBP 13,725,708 16,236,700 057
Energo-Pro AS 4.00% 07/12/2022 cz  EWR 13,769,344 13,730,239 048  Intesa Sanpaolo 5.875% VRN (Perpetual) EMTN i EUR 14431828 16,190,707 057
EDF 6.00% VRN (Perpetual) EMTN R GBP 9,441,383 12,191,868 043 Intertrust Group 3.375% 15/11/2025 Reg S NL EUR 14162074 14544309 051
Veolia Environnment 2.50% VRN (Perpetual) FR EUR 10,552,134 10,645,288  0.38 Vivion Investments 3.00% 08/08/2024 w EUR 12,376,939 12,134,660  0.43
Anglian Water Osprey Fin. 4.00% 08/03/2026 EMIN  GB  GBP 9,044,686 10,591,865 037  CoOperative Bank Finance 9.00% VRN 27/11/2025 GB  GBP 9,346,176 11,794,294 042
EDF 5.875% VRN (Perpetual) EMTN R GBP 6,267,809 8,184,227 029  Hoist Finance 3.375% 27/11/2024 EMIN SE EUR 10,662,415 10990871 039
Energo-Pro AS 4.50% 04/05/2024 cz  EWR 6,049,626 5978331 021  Bracken MidCol 8.875% 15/10/2023 Reg S GB  GBP 9,084,356 10,852,685 0.38
Public Power 3.875% 30/03/2026 GR  EUR 5,178,479 5360762 0.19  Banco de Sabadell SA 5.75% VRN (Perpetual) ES EUR 9,838,080 10314587 036
166,633,277 588  Banco BPM 8.75% VRN (Perpetual) EMTN i EUR 8,846,338 9,999,281  0.35
ional Personal Finance 9.75% 12/11/2025  GB  EUR 9,425,515 9,922,475  0.35
o UniCredit 9.25% VRN (Perpetual) i EUR 9,002,636 9,767,860 0.34
* James Hardie Int!l Fin 3.625% 01/10/2026 Reg S IE EUR 8,925,677 9,182,960  0.32
Metinvest 8.50% 23/04/2026 Reg S NL usb 11,107,509 10,246,218 036  peuytsche Bank 1.875% VRN 22/12/2028 EMTN DE GBP 7,219,881 8,200,586  0.29
Ardagh Packaging Finance 3.00% 01/09/2029 Reg S SU EUR 9,458,837 9,486,410 035 FCE Bank 2.727% 03/06/2022 EMTN GB GBP 6,756,539 7,889,231  0.28
Metinvest BV 7.75% 17/10/2029 Reg S NL usD 8,624,187 7,685,498 027 Bank of Cyprus Holdings 6.625% VRN 23/10/2031 IE EUR 7,430,924 7,728,057 027
INEOS Styrolution Group 2.25% 16/01/2027 Reg' S DE EUR 6,093,262 5965639 021  EMIN
INEOS Quattro Finance 1 3.75% 15/07/2026 Reg S~ GB  EUR 5,469,655 5583478 020 CaxiaBank 6.375% VRN (Perpetual) ES EUR 6,347,148 6938360 0.24
Metinvest 5.625% 17/06/2025 Reg $ NL EUR 2,320,676 2,403,153 0.08  TBC Bank 10.775% VRN (Perpetual) Reg S GE usD 7,576,908 6,802,150  0.24
INEOS Quattro Finance 2 3.375% 15/01/2026 144A  GB  USD 2,797,506 2331061 008 Yapi ve Kredi Bankasi 8.25% 15/10/2024 Reg S ®R UsD 7'576,908 6778029 024
43,701,457 154 Eximbank Turkey 8.25% 24/01/2024 Reg S ® usD 6,406,653 5,678,629 0.20
Banco de Sabadell 5.625% 06/05/2026 EMTN ES EUR 4,760,361 5,566,647 0.20
GEARRE— R TBC Bank 5.75% 19/06/2024 Reg S GE  USD 6,208,304 5,532,698  0.20
Avtostrade per [ftalia 2.00% 15/01/2030 " EUR 24876854 25442926 090 Eord Motor Credit 0.183% FRN 15/11/2023 EMTN  US EUR 4,958,709 4,857,110 0.17
A Bond 6.50% 31/01/2026 Reg S ce  omp 20548892 24564514 087 ommerzbank 4.00% VRN 05/12/2030 EMTN DE EUR 3,252,913 3565476 0.13
Getlink 3.50% 30/10/2025 R EUR 22974296 23927729 0.84 Akbank TAS 5.125% 31/03/2025 Reg S R usD 1,923,979 1,597,122 0.06
Autostrade per I'talia 1.875% 26/09/2029 EMTN Im EUR 17,273,764 17614039 062  Furobank Ergasias GR  EUR 1.927,687 1,514,776 005
Autostrade Italia 6.25% 09/06/2022 EMTN i GBP 13,703,493 16,511,894 058 347,870,598 12.28
Travis Perkins 3.75% 17/02/2026 GB GBP 13,398,036 16,313,815 058
easylet FinCo BV 1.875% 03/03/2028 EMTN NL EUR 12,699,057 12,594,461 044  REHPE
Intrum 3.50% 15/07/2026 Reg § SE EUR 12,286,492 12,409,050 0.44  MPT Operating Partnership 3.375% 24/04/2030 us GBP 13,212,382 15,462,988
Rolls-Royce 4.625% 16/02/2026 Reg S GB EUR 11,152,733 12,066,755 043 ADLER Real Estate 2.125% 06/02/2024 DE EUR 13,805,047 14,060,827
Intrum 3.00% 15/09/2027 Reg $ SE EUR 12,172,243 11,951,682 042 ADLER Real Estate 3.00% 27/04/2026 DE EUR 11,900,903 12,506,956
National Express Group 4.25% VRN (Perpetual) GB GBP 9,696,856 11,667,462 041 Corestate Capital Holding 3.50% 15/04/2023 w EUR 9,203,365 8,115,619
Rolls-Royce 5.75% 15/10/2027 Reg S GB  GBP 8,953,446  11,218047  0.40 50,146,590
IAG 3.75% 25/03/2029 ES EUR 8,330,632 8,304,832 0.29 s
Autostrade per ['ltalia 1.125% 04/11/2021 EMTN T EUR 7,618,958 7,643,720 027
Intrum 3.125% 15/07/2024 Reg S SE EUR 7,158,790 7218566 025 [
IAG 0.625% 17/11/2022 ES EUR 7,140,542 6,904,690  0.24 Turkey 4.75% 26/01/2026 R usb 28,740,680 23,037,813  0.81
Autostrade per I'ltalia 1.75% 26/06/2026/ EMTN T EUR 4,827,006 4,958,373 0.18 Turkey 6.375% 14/10/2025 R usD 14,170,008 12,110,581 0.43
Rolls-Royce 5.75% 15/10/2027 144A GB  USD 5,404,597 4,826,357 017  Ukraine 6.876% 21/05/2029 Reg S UA  USD 10,571,969 8,804,848 031
Intrum 4.875% 15/08/2025 Reg S SE EUR 2,824,481 2,975,763 0.11 43,953,242 1.55
Rexel 2.125% 15/06/2028 FR EUR 2,082,658 2,115,460  0.07
Intrum 2.75% 15/07/2022 Reg S SE EUR 1,404,545 1,407,931 005 p s REIT R
242,638,066 856 pigelity ILF - The Euro Fund - AACCEUR I EUR 18,689 256,623,960  9.06
P 256,623,960 9.06
TH BT
Crane 3754 03/0/2025 EMIN ®HR e otamen 0y JNE=ftaldpn
. ua%/znna AT ESR 17'05?'%1 15'5?0'417 b 52 Cellnex Telecom 0.75% 20/11/2031 ES EUR 27,134058 26,109,747 092
Nexi 175% 24/04/2027 ™ EUR 13329011 15716161 055  Telecom ltalia Finance 7.75% 24/01/2083 EMIN w EUR 13,467,855 19,993,206  0.71
Nokia 3.125% 15/05/2028 EMTN Al EUR 5,775,905 6,400,361 0.23 Vodafone Group 6.25% VRN 03/10/2078 GB usb 19,934,012 18,337,982  0.65
Nokia 6.625% 15/05/2039 p UsD 5184827 5489297 019  lelefonica Europe 5.875% VRN (Perpetual) NL EUR 14,757,119 16,489,989  0.58
Nokia 2.375% 15/05/2025 EMTN p EUR 4880957 5187227 01g  lelecom ltalia 1.125% 26/03/2022 i EUR 14519,101 14,552,495 051
Telecom Italia 5.303% 30/05/2024 i usD 15,383,900 13,981,818  0.49
109,341,417 386  Tejefonica Europe BV 2.376% VRN (Perpetual) NL EUR 12,535,618 12,183,442 0.43
. . Altice France 5.875% 01/02/2027 Reg S R EUR 9,972,956 10,645,483 0.38
— B - - Silknet 11.00% 02/04/2024 GE UsD 8,171,953 7,420,712 0.26
Altice France Holding 8.00% 15/05/2027 Reg S w EUR 37,210,156 40,559,070 143  Vodafone Group 4.20% VRN 03/10/2078 GB  EUR 3,768,619 4,263,612 0.15
Rakuten Group 4.25% VRN (Perpetual) Reg S » EUR 26426351 27,001,124 095  Telefonica Europe 3.00% VRN (Perpetual) NL EUR 3,094,235 3,189,420 0.1
Faurecia 3.75% 15/06/2028 R EUR 24738010 26265211 093 147,167,906 5.19
Verisure Holdings 3.875% 15/07/2026 Reg SE EUR 18,086,199  18,548934  0.65
UPC Holding 3.875% 15/06/2029 Reg S NL EUR 17,315,813 17,618,580  0.62
Ziggo Bond 3.375% 28/02/2030 Reg S NL EUR 17,265830 17,115,185  0.60
Verisure Holding 3.25% 15/02/2027 Reg S SE EUR 16,714,421 16,803,843 059 . .
Verisure Midholding 5.25% 15/02/2029 Reg S SE EUR 15,091,931 15594085 055 LA/ F—
Ford Motor 8.50% 21/04/2023 us usD 16,562,090 15,452,536  0.55 TechnipFMC 6.50% 01/02/2026 144A GB usD 25,914,612 22,908,937
Ford Motor 9.00% 22/04/2025 us usD 13,352,019 13,581,193  0.48
Ford Motor 9.625% 22/04/2030 Us usD 11,176,534 13,045,220  0.46
EVOCA 4.25% FRN 01/11/2026 Reg S i EUR 12,638,759 11817259 042 e
ilﬁk:‘\'l;:motl\‘/e‘5£75% 15/01/2028 1447 cB usb 13,477,576 11,377,522 040 ContourGlobal Pwr. Higs 4.125% 01/08/2025 Reg § LU EUR 23,667,722 24,217,854  0.85
gen Int' Finance 3.875% VRN (Perpetual)  NL EUR 8,727,329 9,648,856 034
JLR Avtomotive 6.875% 15/11/2026 Reg § GE  EUR 8303657 9489087 033  ComtourGlobal Power Hidgs 3.125% 01/01/2028 Reg LU EUR 9,890,444 9,998,249 0.35
TUI 5.00% 16/04/2028 DE EUR 8,330,632 9,177,107 032 s
Ozon Holdings 1.875% 24/02/2026 cY  usD 10,155,437 8,894,765 031 34,216,108 121
Jaguar Land Rover 5.875% 15/11/2024 Reg GB  EUR 7,477,734 8,134,092  0.29
Cirsa Finance Intl. Sarl 4.75% 22/05/2025 Reg S w EUR 6,903,317 6,739,363 0.24 3
Ziggo 4.25% 15/01/2027 Reg S NL EUR 6,378,884 6,646051 023 schoeller Packaging 6.375% 01/11/2024 Reg S NL EUR 13,678,898 14,299,304 0.50
CPUK Finance 4.25% 28/02/2022 Reg S GB GBp 5,506,234 6398891 023 CoramTec Bond 5.25% 15/12/2025 Reg S DE EUR 10,732,234 10,910,615  0.39
Argiva Broadcast Finance 6.75% 30/09/2023 GB GBP 5,236,397 6,232,704 022 Ardagh Packaging Finance 4.00% 01/09/2029 144A  SU usD 11,323,312 9,382,509  0.33
LHMC Finco 7.25% 02/10/2025 Reg S L EUR 6,322,139 5837844 021 Ardagh Packaging Finance 4.125% 15/08/2026 144A SU usD 9,401,713 8,049,010  0.28
CPUK Finance 4.875% 28/08/2025 Reg S GB GBpP 4,863,502 5685285  0.20  Ardagh Packaging Finance 3.25% 01/09/2028 144A  SU usD 9,707,963 7,968,260  0.28
Volkswagen Intl Finance 3.50% VRN (Perpetual) NL EUR 3,411,592 3678532 0.13
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Ardagh Packaging Finance 5.25% 15/08/2027 144A SU  USD 6845019 5815798 021  Nostrum O8G 8.00% 25/07/2022 Reg S (Defavlted) NL  USD 14876128 3,041,748 0.1
56425496 199  Nostrum O&G Fin. 7.00% 16/02/2025 Reg S N USD 1,983,484 425268 0.02
——————— (Defaulted)
AR — X Fara Holdings GB  GBP 699,813 z uvgg
Autostrade per Pltalia 1.625% 12/06/2023 MTN " EUR 22,118,224 22474637 079 36,617,510 1.
Techem 2.00% 15/07/2025 Reg S DE  EUR 16550,982 16,412,599 058 .
Vertical Holdco 6.625% 15/07/2028 Reg S DE  EUR 9,712,725 10447666 037  AREUEHE
Standard Industries (NJ) 2.25% 21/11/2026 Reg S~ US  EUR 10333951 10191583 036  TXU Europe Funding 7.00% 30/11/2005 (Defaulted)” GB  EUR 595,045 6 o
XPO Logistics 6.25% 01/05/2025 144A us  Usb 11,307,444 10,079,988 036 .
Vertical Holdco 7.625% 15/07/2028 Reg S DE  USD 5625808 3294374 012
TK Elevator Midco 4.375% 15/07/2027 Reg S DE  EUR 1963,649 2066741 007 gnow s
PCF 4.75% 15/04/2026 Reg S DE  EWR 1,642,325 1,655,501 0.06 IR - — X
" ssaiosy 270  JPIMedia FRN 35.24% 17/11/2023 GB  GBP 1,487,829 748,610 0.03
76621089 270 jonngton Press 8.625% 01/06/2019 Reg S (Defaulted)” GB  GBP 5,240,713 37 000
e Waterford 9.875% 01/12/2010 Reg § (Defaulted)*  IE EUR 1,840,673 18
TR B 748,665
Hurricane Finance 8.00% 15/10/2025 Reg S GB  GBP 22334027 28,080,902 0.99
Adevinta 3.00% 15/11/2027 Reg $ NO  EUR 26295441 27198269 09 iz
ams 6.00% 31/07/2025 Reg § AT EUR 14,841,219 15,761,241 0.56 R e iR .
IHS Netherlands 8.00% 18/09/2027 Reg S NL  USD 15785212 12,517,949 0.44  Agrokor DD Challenged Strips HR o EUR 1790122 1790122 0.06
Nexi 2.125% 30/04/2029 i EUR 10343471 10,255,742 0.3 1790122 0.06
IHS Netherlands 7.125% 18/03/2025 Reg S N USD 2,122,328 1,850,047 0.07
95.662,150 338  xfil
Stoneway Cap. 10.00% 01/03/2027 Reg § (Defaulted) CA  USD 12,049,861 3054782 0.1
AR - P— % Hel Telc.Fin. 8.011% 15/07/2015 Reg S (Defautted)” LU EUR 7,669,085 77000
Virgin Media Secured Fin. 4.125% 15/08/2030Reg S GB  GBP 29,255,212 33829140 1.19 3,054,859
Cirsa Finance Int| 6.25% 20/12/2023 Reg S W ER 15,427,557 15,674,208 055
GEMS Education Delaware 7.125% 31/07/2026 Reg S SU  USD 15,887,705 13946542 049 I mmAe—iim s R
LLPRCA;‘°’"::"9J'F75% 1;{[ 15@;5; J ;;u/;/zusw R sf ggg lgriézgzg ﬁr;;‘z’gzl g»‘:g Technicolor 0.00% (Perpetual) (Defaulted)* R EUR 2,856,217 29 000
roadband Finco 2 4 686, 532, .
Smith 1.625% 07/05/2026 GB  GBP 6188469 7272865 026 honawes 71257 01/06/2009 (Defauited) N oR ol 7o
Altice Financing 7.50% 15/05/2026 144A W usp 7537238 6516695 023
Cirsa Finance Int! 7.875% 20/12/2023 144A w usD 7,217,501 6,127,167 0.22 38 000
HSE Finance 5.625% 15/10/2026 Reg S W EWR 5003139 5112585 018
CT Investment 550% 15/04/2026 Reg S DE  EUR 4637 4709673 017 L 2, oo
Matalan Finance 6.75% 31/01/2023 Reg § cB  GBp 3728950 3929132 014 <P -
Volvo Car 3.25% 18/05/2021 S EUR 3,302,104 3305597 0.2
HSE Finance 5.75% FRN 15/10/2026 Reg S W ER 2711026 2,723,225 010
CPUK Finance 6.50% 2&/08//20/26 9 GB GBP 1,884,310 2310659 008 Total Investments (Cost EUR 2,723,727,742) 2,747,368,548  96.98
Cairo Mezz oY ER 160,641 20,048 0.00
129,974,817 459
AT LT
Bellis Acquisition Co 3.25% 16/02/2026 Reg S GB  GBP 32,088,736 37315654 132 e smeeme  REBE)E
Sigma Holdco 5.75% 15/05/2026 Reg § N EUR 36373919 35400007 125 LS LT I S
Oriflame Invest. Hidg 6.75% 01/08/2024 Reg S GB  EWR 17,611,749 18455704 0.65
Bellis Finco 4.00% 16/02/2027 Reg S GB  GBP 5269720 6084774 021
Oriflame Invest. Hidg 9.125% 01/08/2024 144A GB  USD 1,722,457 1524069 0.05
Oriflame Invest. Hidg 9.125% 01/08/2024 Reg cB UsD 798,394, 702012002 ¢\ brotection on iTraxx Xover S35 20/06/2026 EUR 25,666,280 3048636 0.1
99482220 351 g4 protection on CDX NA HY 36 5 Year 20/06/2026 UsD 27,391,911 223635 008
Sold protection on Ineos Gp 5.575% 20/12/2025 EUR 14,915,798 1,766,296 0.06
NVARYTT Sold protection on Virgin Medi 3.75% 20/12/2025 EUR 14,281,083 1,619,577 0.06
CAB Selas 3.575% 01/02/2028 Reg S R EUR 20640132 20574703 0735  Sold protection on Intrum Just 3.125% 20/06/2024 EUR 9,520,722 880,144 003
Cidron Aida Finco 5.00% 01/04/2028 Reg S W ER 10,322,050 10,543,716 037  Sold protection on Altice 6.25% 20/12/2024 EUR 10,790,152 868,489  0.03
Nidda Healthcare Holding 3.50% 30/09/2024 Reg S DE  EUR 9740492 9,801,039 035  Sold protection on Wind Acquisition Fin. 7% 20/12/2021 EUR 22,611,715 722,593 0.03
Nidda Healthcare Holding 3.50% 30/09/2024 Reg S DE EUR 9,318,407 9,369,285 033 Sold protection on Vertical H 6.625% 20/06/2026 EUR 7,933,935 637,579 0.02
Cidron Aida Finco 6.25% 01/04/2028 Reg S W cBp 7013599 8261617 029  Sold protection on Wind Acquisition Fin. 4% 20/12/2021 EUR 6347148 202,833 0.01
Organon Finance 1 5.125% 30/04/2031 144A us  UsD 3855892 3329477 012  Sold protection on Tesco 6% 20/12/2021 EUR 7,457,899 42807 0.00
61.879.857 2.8 Sold protection on Inter Construction A 0.5% 20/06/2021 EUR 7,299,220 (11,484) (0.00)
TP 2 Sold protection on Rolls-Royce 2.125% 20/12/2025 EUR 3,689,280 (261,03¢) (0.01)
- Sold protection on Rolls-Royce 2.125% 20/06/2025 EUR 14,915,798 (678,547) (0.03)
o 10,874,245 0.38
Lincoln Financing 3.625% 01/04/2024 Reg W ER 22755319 25,091,984 082 878, -
Newday Bondco 7.575% 01/02/2024 Reg S GB  GBP 16,006,714 18,588,523  0.66
Garfunkelux Holdco 3 7.75% 01/11/2025 Reg S W ocep 15076064 18035201 0.64
Garfunkelux Holdco 3 6.75% 01/11/2025 Reg S W ER 17334061 18,034,878  0.64 -
UniCredit 8.00% VRN (Perpetual) m UsD 19,319,132 17,994,765  0.64 R
Banco BPM 6.50% VRN (Perpetua) i EUR 14549,250 15,584,458  0.55 (2—m)
Caixa Geral de Depositos 10.75% VRN (Perpetual)  PT  EUR 14281083 15,519,439 055
Banca Monte 8.00% VRN 22/01/2030 I EUR 10404565 10,476,094 037
Newday Bondco 6.58513% FRN 01/02/2025Reg' S~ GB  GBP 86083520 9933589 035
Banca Monte 5.575% VRN 18/01/2028 EMTN i EUR 8211625 7405775 026  Bought EUR Sold USD at 0.845534 11/05/2021 22,134,861 385269 0.01
Akbank TAS 6.80% 06/02/2026 Reg S TR usD 6,208,304 5,357,564  0.19 Bought EUR Sold GBP at 1.168170 11/05/2021 22,455,543 356,235  0.01
UniCredit 6.572% 14/01/2022 144A IT usD 5,490,951 5013847 011 Bought EUR Sold USD at 0.842268 11/05/2021 16,441,909 221580 0.01
163,036,117 575  Bought EUR Sold USD at 0.852196 11/05/2021 6,885,083 175083 001
Bought EUR Sold USD at 0.844958 11/05/2021 9,719,690 162,442 001
SRambeay YR Bought EUR Sold GBP at 1.168099 11/05/2021 9,930,873 156931 001
Infrastrutture Wireless 1.625% 21/10/2028 GMTN I EUR 22,400,672 22,873,058 081 :Z:g:: E‘é; iz‘f‘ gag g: E g?iggg ::;ggﬁg;: ZS:Z?;: '??gg; g gg
Telecom lilia Capital 7.721% 04/06/2038 W usb 12416608 13519871 048 por Do O Ces 11/0%2091 Ko e 00
Altice France 7.575% 01/05/2026 144A R USD 15074477 13006450 046 poudl Lol UL o G agart 11/05/2021 oas 286 o707 000
VEON Holdings BV 3.375% 25/11/2027 Reg S N USD tagorsts 12318338 043 o 0] o oS 11052021 15447559 5446 000
Netllix 3.875% 15/11/2029 Reg S us  ER 10,117,354 12269680 043 o ot EUR Sold USD at 0.836057 24/06/2021 7,357,466 51178 0.00
Telecom lialia Capital 7.20% 18/07/2036 W usb Mi2rsd 11514271 041 Qo e o O ets 11105 2001 [ i 000
Telecom ltalia 2.875% 28/01/2026 EMTN i EUR 10783805 11507775 041 gole 008 oD oL 0 836470 11/05/2021 e tate 000
Pinewood Finance 3.25% 30/09/2025 Reg cB  oBP s0s2oa4  oassrie 033 poh E o e 2001 [oaviss o 000
Vodafone Group 7.00% VRN 04/04/2079 €8 UsD 2,959,558 2,993,843 0.11 o aht USD Sold EUR at 1212157 11/05/2021 2,830,844 20907 0.00
Netflix 3.00% 15/06/2025 Reg $ us o ERR 2261172 2467404 009 5ot EUR Sold GBP at 1.154541 11/05/2021 5,056,215 20287 0.00
Telecom lialia 5.25% 17/03/2055 EMTN i EUR 1983484 2457536 009 oS ep <8 Ton Ol c0 11082021 Vearern 095 000
VEON Holdings BV 3.375% 25/11/2027 144A N USD 2,221,502 1861881 007 poSh or O TR ot 1207383 11,08/2021 105160 10801 000
116,223,825 410 Boyght EUR Sold USD at 0.832106 11/05/2021 8,238,098 10,284  0.00
Bought GBP Sold EUR at 0.870164 11/05/2021 8,939,059 5589 0.00
Bought EUR Sold GBP at 1.150032 11/05/2021 8,040,495 735 0.00
Bought EUR Sold GBP at 1.149100 11/05/2021 4394765 (3,163) (0.00)
TR Bought EUR Sold GBP at 1.144858 11/05/2021 2,694,154 (11,877) (0.00)
DTEK Finance 10.75% 31/12/2024 (Defauhted) GB  USD 34511055 2260099 080  poudht EUR Soid USD o1 0828957 mgi%gg} e E;g‘;i?; Eg gg;
Vallourec 4.125% 04/10/2022 (Defaulted) R EUR 1651713 10,549,490 037 9! - 630, g
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Bought USD Sold EUR at 1.195408 11/05/2021
Bought GBP Sold EUR at 0.868494 11/05/2021
Bought EUR Sold USD at 0.829421 11/05/2021
Bought EUR Sold USD at 0.823190 11/05/2021
Bought EUR Sold GBP at 1.137406 11/05/2021
Bought EUR Sold GBP at 1.134447 11/05/2021
Bought EUR Sold USD at 0.823245 11/05/2021
Bought GBP Sold EUR at 0.856751 11/05/2021
Bought EUR Sold GBP at 1.139917 11/05/2021
Bought EUR Sold USD at 0.829776 11/05/2021
Bought EUR Sold USD at 0.829459 11/05/2021
Bought EUR Sold GBP at 1.132300 11/05/2021
Bought EUR Sold GBP at 1.132137 11/05/2021

A-ACC Shares (CZK) (hedged)
Bought CZK Sold EUR at 26.166730 06/05/2021
Bought EUR Sold CZK at 0.038666 06/05/2021

Bought CZK Sold EUR at 25.876780 04/06/2021

A-ACC Shares (PLN) (hedged)

Bought PLN Sold EUR at 4.660590 06/05/2021
Bought PLN Sold EUR at 4.563755 04/06/2021
Bought PLN Sold EUR at 4.555329 06/05/2021
Bought PLN Sold EUR at 4.552489 06/05/2021
Bought PLN Sold EUR at 4.527771 06/05/2021
Bought EUR Sold PLN at 0.219218 06/05/2021

A-ACC Shares (SEK) (hedged)

Bought SEK Sold EUR at 10.228684 06/05/2021
Bought EUR Sold SEK at 0.098513 06/05/2021
Bought SEK Sold EUR at 10.154142 04/06/2021

A-ACC Shares (USD) (hedged)

Bought USD Sold EUR at 1.210470 04/06/2021
Bought EUR Sold USD at 0.826583 06/05/2021
Bought USD Sold EUR at 1.175136 06/05/2021

A-HMDIST (G) Shares (AUD) (hedged)
Bought EUR Sold AUD at 0.641785 06/05/2021
Bought AUD Sold EUR at 1.550758 06/05/2021
Bought AUD Sold EUR at 1.558848 04/06/2021
Bought AUD Sold EUR at 1.542650 06/05/2021

A-MDIST Shares (SGD) (hedged)

Bought SGD Sold EUR at 1.608343 04/06/2021
Bought EUR Sold SGD at 0.622175 06/05/2021
Bought SGD Sold EUR at 1.578830 06/05/2021

A-MDIST Shares (USD) (hedged)
Bought USD Sold EUR at 1.210470 04/06/2021
Bought EUR Sold USD at 0.826583 06/05/2021
Bought USD Sold EUR at 1.175136 06/05/2021

A-MINCOME (G) Shares (HKD) (hedged)
Bought HKD Sold EUR at 9.394511 04/06/2021
Bought HKD Sold EUR at 9.367428 06/05/2021
Bought EUR Sold HKD at 0.106977 06/05/2021
Bought EUR Sold HKD at 0.106497 06/05/2021
Bought HKD Sold EUR at 9.130997 06/05/2021

A-MINCOME (G) Shares (SGD) (hedged)
Bought SGD Sold EUR at 1.608343 04/06/2021
Bought EUR Sold SGD at 0.622175 06/05/2021
Bought SGD Sold EUR at 1.578830 06/05/2021

A-MINCOME (G) Shares (USD) (hedged)
Bought USD Sold EUR at 1.210470 04/06/2021
Bought EUR Sold USD at 0.825299 04/06/2021
Bought EUR Sold USD at 0.826583 06/05/2021
Bought USD Sold EUR at 1.175136 06/05/2021

RY-ACC Shares (USD) (hedged)
Bought USD Sold EUR at 1.210470 04/06/2021
Bought EUR Sold USD at 0.826583 06/05/2021
Bought USD Sold EUR at 1.175136 06/05/2021

Y-ACC Shares (CHF) (hedged)
Bought CHF Sold EUR at 1.105707 06/05/2021
Bought CHF Sold EUR at 1.100211 04/06/2021

3,276,028 (21,406) (0.00)
18,981,285 (24,585) (0.00)
18,294,723 (36,277) (0.00)
4,246,306 (40,257) (0.00)
5,654,713 (61,573) (0.00)
7,188,365 (96,771) (0.00)
10,439,716 (98,275) (0.00)
13,229,538 (195,780) (0.01)
29,830,026 (259,679) (0.01)

181,325,197 (282,072) (0.01)

184,158,485 (356,636) (0.01)

163,139,113 (2,500,765) (0.09)

164,222,066 (2,540,579) (0.09)

(4,461,378) (0.16)

7,834,284 90,313 0.00
7,924,597 1,875 0.00
7,914,161 (2,037) (0.00

90,151 0.00

11,443,465 267,544 001

12,749,216 21,185 0.00

360,808 96 0.00
243,274 (87) (0.00)
287,294 (1,662) (0.00)
12,600,731 (20,873) (0.00)

266,201 0.01

56,300,977 336,059  0.01
56,637,036 95,216  0.00
57,212,989 (96,865) (0.00)

334,410  0.01

30,796,385 169,155 0.01
30,559,898 (168,015) (0.01)
31,288,379 (728,480) (0.03)

(727,342) (0.03)

3,590,040 2,352 0.00

71,900 (388) (0.00)
3,544,925 (2,344) (0.00)
3,556,218 (37,690) (0.00)

(38,070) (0.00)

650,732 2,855 0.00
646,857 (2,843) (0.00)
655,612 (8,755) (0.00)

(8,743) (0.00)

41,083,133 225655  0.01
42,014,343 (230991) (0.01)
43,015,872 (1,001,529) (0.04)

(1,006,865) (0.04)

690,978 3376 0.00
71535 178 0.00
154,717 (60) (0.00)
695,270 (3,394) (0.00)
796,441 (18,167) (0.00)

(18,067) (0.00)

205,304 901 0.00
204,474 (899) (0.00)
207,242 (2,768) (0.00;

(2,766) (0.00)

1,343,280 7,378 0.00
166,797 (1,077) (0.00)
1,336,161 (7,346) (0.00)

1,368,012 (31,851) (0.00
(32,896) (0.00)

31,755,764 174,423 0.01
31,520,710 (173,298) (0.01)
32,272,094 (751,384) (0.03)
(750,259) (0.03)

292,935 2,009  0.00
298,034 608 0.00

Bought EUR Sold CHF at 0.908771 06/05/2021

Y-ACC Shares (CZK) (hedged)

Bought CZK Sold EUR at 26.166730 06/05/2021
Bought EUR Sold CZK at 0.038666 06/05/2021
Bought CZK Sold EUR at 26.080169 06/05/2021
Bought CZK Sold EUR at 25.876780 04/06/2021

Y-ACC Shares (SEK) (hedged)

Bought SEK Sold EUR at 10.228684 06/05/2021
Bought EUR Sold SEK at 0.098513 06/05/2021
Bought SEK Sold EUR at 10.154142 04/06/2021

Y-ACC Shares (USD) (hedged)
Bought USD Sold EUR at 1.210470 04/06/2021
Bought USD Sold EUR at 1.191003 06/05/2021
Bought EUR Sold USD at 0.826583 06/05/2021
Bought USD Sold EUR at 1.175136 06/05/2021

Y-MDIST Shares (USD) (hedged)

Bought USD Sold EUR at 1.210470 04/06/2021
Bought EUR Sold USD at 0.826583 06/05/2021
Bought USD Sold EUR at 1.175136 06/05/2021

Euro-Bund Bond Future 08/06/2021
Long Gilt Bond Future 28/06/2021

US Ultra Bond Future 21/06/2021

Euro-Bobl Bond Future 08/06/2021

US 10 Year Ultra Bond Future 21/06/2021

US Treasury Note 5 Year Bond Future 30/06/2021

ZOMEE (AHERK)

Net Assets

bl

EUR

usD
EUR
usD
usD

(%)

294,944 (593) (0.00)

2,024 0.00

462,007 5326  0.00

480,739 14 000

13,297 109 000

481,864 (124) (0.00)

5425  0.00

447,174 2,669 0.00

449,843 756 0.00

456,178 772, 0.00;
2,653

217,406,958 1,194,136 0.04
5,351,877 (54,028) (0.00)
218,263,721 (1,199,992) (0.04)

218,042,507 (5,076,635) (0.18)
(5,136519) (0.18)

952,523 5232 0.00
948,844 (5,217) (0.00)
971,462 22,618) (0.00)

(22,603) (0.00)

—

#0)

(99.539,150) 1,094931 004
(7,293,064) (8,070) (0.00)
3,684,521 (27,821) (0.00)

35,702,565 (87,448) (0.00)
27,252,322 (504,589) (0.02)
87,908,100 (570,763) (0.02)
(103,760) (0.00)

86,318,214 305
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WiEEDKR #5182 H20214E5 H25H  #20214E6 H22H 5518581 H20214E8 H24H  ZE20214F 9 J221
H183H] [20214F 6 H23H  FE20214E 7 H26H  5186H] F120214F 9 A23H  FE20214E10H 22 H
F5184M) H20214F- 7 H27TH  £20214F 8 H23 A Z5187H H20214E10H23 0 20214511 H 22 H
TH El 51824 #1834 518444 #1854 51861 #1874
(A) & ffi 5F % & & 8 & 519, 795, 522/ 266,222,350 | A169, 110, 045/ 213,016, 703/ 765, 550, 342 16,891,017M
e | Fa3 530, 329, 605 272, 234, 811 1,707,614 219,781, 104 781, 936, 760 19, 632, 039
e = H A10, 534, 083 6,012, 452 A170, 817, 659 /\6, 764, 401 /16,386, 418 A2, 741, 022
B E & m B = A13, 206,010 A15,103,170 A12,058, 740 A12,757,013 A12,528,674 A13,141,080
©) & # $8 &% £(A+B) 506, 589, 512 251,119,189 A181,168, 785 200, 259, 690 753,021, 668 3,749,937
D) A7 1 & ¥ 8 % £ 809, 876,978 A421,909, 680 295,965, 834 A590, 490, 054 493, 885, 766 133,179, 024
(F) & fn 15 5% = 18 %5 £ | AD, 854,655 989 | A, 640,732,852 | A5, 555518 104 | AD 444 557,052 | ADB, 240,794,103 | A5, 035,159, 267
B M %% M Y %) (60, 070, 570) (57, 883, 014) (57,010, 394) (55,871, 718) (53,786, 973) (51, 677, 495)
(G2 B 48 2% K Y %) [(A5,914,726,559) |(AB,698,615,866) |(AB,612,528,498) [(AB, 500,428, 770)  [(AB, 294, 581,076) |(A5, 086, 836, 762)
F & 5t (C+D+E) | A6, 157,943,455 ADb, 811,523, 343 26,032,652, 723 ADb, 834,787, 416 A4, 981,658, 201 A4, 898,230, 306
@ I & o B &| A134,634546 A129, 715,090 A125,389, 729 A122, 885,302 A120,517, 874 A109, 356, 200
REAIRHIEEL (F+G) | A6, 292,578,001 AD5,941,238,433 | A6, 158,042,452 | Ab 957,672,718 | Ab, 102,176,075 | AB, 007,586, 506

B ONfE FE E R i &
(Bl Y % M 4 &)
(G ®| 1R 4 MY &)

A5, 854, 655, 989
(60, 070, 570)
(5,914, 726, 559)

/b, 640, 732, 852
(57, 884, 863)
(A\5,698, 617, 715)

A5, 555, 518, 104
(57,010, 394)
(5,612, 528, 498)

A5, 444, 557, 052
(55,871, 718)
(5,500, 428, 770)

A5, 240,794, 103
(53, 787, 993)
(A\5,294, 582, 096)

A5, 035, 159, 267
(51,677, 495)
(/\5, 086, 836, 762)

o EOYE i B L & 298, 220, 968 242, 859, 693 184, 529, 744 127, 360, 404 138, 618, 028 83, 535, 383
Moo & 4| AT36,142,980 /\543, 365, 274 \T87, 054, 092 /\640, 476, 070 - A\55, 962, 622
(1) (N EMESREBBITROTMRZIC LD b0EERET,
(7£2) (B) {EEE4RANEE 11315 FE Mo 3 2 BB A A B0 TR LT E T,

(E3) E)EBMERZRBE L H DO, FIEOBINBIE

DR, BINGRE 2 U7 AlifHA & AR & 728 LS W By 2 VD ET,
(i 4) (FREMPEDTER OFRIXICIR 2 HERRO 23T — M A BT 270 ET 29 & LT, MBEEREITR L THEO. 33% AN DH 4 5 U TR Bt E Wl o h i b 377

LTEYET,
(#:5) HlceOFHREEITLL T O v T,
5182441 #5183 5184341 %5185 7518614 1874
(a) ¢ FIFERRDE ORC Y SN 76, 727, 886[1 85, 258, 069[1] 70, 728, 6711 69, 401, 598[1] 68, 378, 669[1] 59, 712, 5591
®) §m%§§;ﬁ§%£ﬁ%mﬁﬁ” of om of om 68, 169, 830 0
(OB ETHE 2 60, 070, 5701 57, 884, 863[1] 57,010, 3941 55, 871, 7181 53, 787, 9931 51, 677, 4951
(d) Sy A4 356, 127, 6281 287, 316, T14[1] 239, 190, 802 180, 844, 1081 122, 587, 3531 133, 179, 0241
(e) Sl (atbtc+d) 492, 926, 0841 430, 459, 64614 366, 929, 867 306, 117, 4241 312,923, 895M 244, 569, 078
15 A7 0 Syl vT REAR 197. 714 179. 20[ 155. 09 132. 03[ 140. 21/ 114. 06
() Hylid & 134, 634, 5461 129, 715, 0901 125, 389, 72914 122, 885, 3021 120, 517, 87414 109, 356, 200
177 1272 9 Sy B (BLS i) 541 541 53] 530 541 5114
WEAEBEEDOBRM (20214511422 A HI(E)
OB REETES
%181 W K %187 W K
i ® =] % CLa !
TH Th T
T4TVT 4~ USN, A=V FwH=T7 R 4, 954, 447 3,976, 211 16,412, 208

(1) FFATER O BT AT X 945 C,




<TATUTA - USNL - A—)LE - IYF=TF7 k>

TBELLT, 747U T4 - USHA « A= F - 772 FEREBETRERHEN) 0L 0KE[HETHL7 47V

T4 - USHA - A= =P =77 FOHREBRZLET,

WiEE DR
W H20214E5 H25H  E20214E11H22H
H H E] 1
M
(A) B E g B 15, 518, 755, 240
= B Fi Y 4 328, 774, 258
= i F 5N 14, 990, 889, 229
o ftt W & 199, 091, 753
B & i 5t % & E 8 #& 36, 507, 059, 986
U H % 43,958,713, 126
7t H 1 AT7,451, 653, 140
©) 1§ it Eid [ % 86,096, 976
D % # & & €(A+B+C) 51,939, 718, 250
B) @ # # & # & 2 413, 906, 786, 003
F) 2 #5 = # #&# £| Ab1, 385 254462
G & mE T = & & £ 5,160, 269, 905
H & it(D+E+F+G) 419,621,519, 696
R OH OB M E K E2H 419, 621,519, 696
(1) @) AMESEEBIEIIIRO MR LD LOEEHET,

(1 2)
7o
(£3)
TR N VET,
(1E4)

WAHAZEEDBAM (2021411422 0 EIE)

() 1S FEHMBNE | LB REHBN S D BB YA 2 0 THROR L T E
(P BHEBREE L 52501, PRIOER, TTARD bR Z 4 L5

@) BMEFREBES L b2 OIE, [EREOBMNBEOR, BMEEE LI fli
BPDIEAZZE LW EF D ZVVET,

(1) NE#RK
B BER
W RIA) E] ] ES
& Ui e | ¥ _ ] m%ia _ ES i e
ST T B A | RSB AR
(Z7AYh-+--NASDAQ) EYSR ERE T AV D B TH
CHARTER COMMUNICATIONS INC A 111.85 111.85 7,631 870,808 | AT 4 7 + fHAK
CHESAPEAKE ENERGY CORP 7, 040. 45 3, 623. 45 22, 371 2,552,551 | =R /LF—
FRONTIER COMMS PARENT INC 4,185. 4 1,629. 41 5,507 628,395 | EARIE[F T —E A
CAESARS ENTERTAINMENT INC 2, 508. 98 2, 069. 98 19, 747 2,253,202 | EFH—E R
TOPS MARKETS CORP 206. 4 206. 4 7,256 827,932 | fdh « ATE T/ NEY
(FAYH -« » —2—3—5EHEWEIF)
UNITED RENTALS INC 588 240 9, 006 1,027,611 | EAM
BANK OF AMERICA CORPORATION 960 960 4, 358 497,293 | $R4T
NRG ENERGY INC 3, 000 3, 000 10, 887 1,242,206 | NS H3E
SFL CORP LTD 742.6 742.6 614 70,072 | =R /LF—




Ay RiIEE) E ) ES
& iz} . s | ” _ A fﬁék ES fil £
I 5 TSR | IMEHRE S
ELS B FTAYD - R TH
VISTRA CORP 10, 758. 3 10, 758. 3 21, 570 2,461, 181 | AR FZE
DENBURY INC 5,744.68 |  2,984.68 23,692 | 2,703,301 | =R F—
CALIFORNIA RES CORP 10,172.44 |  5,983. 44 24,256 | 2,767,708 | =FR/L¥—
NOBLE CORPORATION 179. 08 — — — | =¥ —
VALARIS LTD — 1, 720. 83 5, 850 667,578 | =R ILF—
NOBLE CORP — 179. 08 457 52,206 | = F/LF—
SOUTHEASTERN GROCERS INC 10, 482.76 | 10, 482. 76 23,680 | 2,701,951 | /N2
PG&E CORP 5.5% PC 08/16/23 1,416 1,416 16, 666 1,901, 627 | =% /L¥—
NOBLE CORPORATION 144A — 35. 88 91 10,459 | =R /LF—
(FAYh+-+-+-0TC)
MESQUITE ENERGY INC 1, 867. 42 1, 867. 42 7,221 823,951 | =R /LF—
EP ENERGY CORP 5, 665. 55 5, 665. 55 50,848 | 5,801,792 | =R/ F—
CHESAPEAKE ENERGY CORP PIPE 70.13 70.13 432 49, 403 | =R F—
SUPERIOR ENERGY SERVICES INC A 906. 42 906. 42 2,320 264, 761 | =% L ¥ —
NEW COTAI LLC / CAP P/P 49, 669. 43 | 49, 669. 43 11,125 1,269,471 | &FE4
JONAH EGY LLC / JONAH EGY FIN 3, 365. 6 3, 365. 6 17,423 1,988, 045 | =R /¥ —
P 3 R 4 %E | 119,641.49 | 107, 689. 21 293,019 | 33,433,514
O B < 21841 23841 — <6. 0%>
o oap LB B @ B |119,641.49 ] 107,689.21 — | 33,433,514
- . M & b % 214447 238417 — <6.0%>

(1) FEHREREL, YRR Z A3 E O %% B3 76 B O L 0 MEBRE L7z b 0T,
(HE2) < >, MITEEEREIC % & E IG5,
(1 3) R4 AL AT X U8 C,

(2) SEFHTHIMERL S

L GIEES) ] i x
& i) - " . - e . +F i il
doox B EF R e s BIARRE SR
(T7AYH) A FEZR | T AUM - Kb FH
NOBLE CORPORATION TRANCHE 1 WT 72, 804 — — —
NOBLE CORPORATION TRANCHE 1 WT — 72, 804 873 99, 683
NOBLE CORPORATION TRANCHE 2 WT 72, 804 72, 804 691 78,915
DENBURY INC WT 09/18/25 315, 827 315, 827 15, 810 1, 803, 955
CALIFORNIA RES CRP WT 10/27/24 46, 818 46, 818 585 66, 774
P 34 RE K ¥ & # 508, 253 508, 253 17, 960 2,049, 328
& oM K <k = 4 4 — €0. 4%>
N 3 I . S & # 508, 253 508, 253 — 2,049, 328
W e b 4 4 — 0. 4%>

(E 1) FEHREAREIT, WERORHIZ 23 E O %% EI5 76 BRSO L MERE L2 b0 T,
(FE2) < >PWIE, M PEREI T 2 % ERIFHA O 5,
(1 3) R4 AL AT L8 C,




Q) g
(A) BE#EHERFT
NE (BPEE) AiE

IN =T > % B
X 7 AT o _ 4 fili _ #H AL 3 ) H B B t%: 5% 7(5? 3] 55'{ [ PN 4‘:
SRS | MEARSHE UITHIAER | 548Dl - | 24800 F | 2 FE A
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MESQUITE 15% PIK CONV 7/23 PP R ROMEA A 15. 0000 1,415 5,379 613, 813 2023/07/31
MESQUITE 15% PIK CONV 7/23 PP Pk T ROMER L& 15. 0000 2, 443 8, 381 956, 304 2023/07/15
DISH NETWK CV 2.375% 3/15/24 TR T ROMERH LA 2. 3750 10, 737 10, 133 1, 156, 180 2024/03/15
DISH NETWK CV 3.375% 8/26 144A BRE TAROMEN FAE 3. 3750 19, 984 18, 984 2, 166, 165 2026/08/15
ALPHA NAT RES T 9.75% 4/15/18 Bscrow | #LfE% 0. 0000 6, 605 0 0 2022/04/15
WP ROCKET MRGR 10.125 7/19 144 FEAE S 0. 0000 6, 530 0 0 2022/07/15
RURAL/METRO C 10.125 7/19 144A a3 0. 0000 4,985 0 0 2022/07/15
WALTER ENERGY 9.5% 10/19 144A FLAE S 0. 0000 13, 820 0 0 2049/12/31
CSC HLDGS LLC 4. 625% 12/01/30 144A LaRIES 4. 6250 12, 335 11, 502 1,312, 422 2030/12/01
NAVIOS MARITIM 7.375 1/22 144A FEAE S 7.3750 10, 375 10,013 1, 142, 591 2022/01/15
FORD MTR CR CO LLC 5.596% 1/22 FLAE S 5. 5960 15, 258 15, 309 1,746, 822 2022/01/07
TOPS MARKETS CORP ESCROW FEAE S 0. 0000 20, 640 0 0 2022/06/15
DISH DBS CORP 5.875% 7/22 A 5. 8750 26, 265 26, 790 3, 056, 773 2022/07/15
NAVIOS MARIT 11.25% 8/22 144A faRre S 11. 2500 2, 868 2,871 327, 647 2022/08/15
UNITED ATRLS 14-2 4.625% 9/22 GRS 4. 6250 7, 490 7,654 873, 335 2022/09/03
HERTZ CORP 6.25% 10/15/22 FhAE 0. 0000 5, 980 0 0 2022/10/15
TEEKAY COR 9.25% 11/15/22 144A FLAE S 9. 2500 5, 430 5,572 635, 826 2022/11/15
TERRAFORM POWE 4. 25% 1/23 144A LaRIe S 4. 2500 4,870 4,962 566, 208 2023/01/31
GEO GROUP 5.125% 4/1/23 WI A 5. 1250 3, 865 3, 750 427, 982 2023/04/01
FIRST QUANTUM 7.25% 4/23 144A FLAE S 7.2500 10, 580 10, 737 1,225,128 2023/04/01
TRANSOCEAN 5. 375% 5/15/23 144A FEAE S 5. 3750 6, 082 5, 955 679, 563 2023/05/15
INTERGEN NV 7.0% 06/30/23 144A FEAE S 7.0000 68, 027 66, 836 7,626, 047 2023/06/30
TENET HEALTHCARE 6.75% 6/15/23 FLAE S 6. 7500 9, 290 9,937 1, 133,902 2023/06/15
INTELSAT J H SA 5.5% 08/01/23 A 0. 0000 17,015 8, 677 990, 119 2023/08/01
SM ENERGY €O 5. 0% 01/15/2024 a7 5. 0000 7,515 7,477 853, 174 2024/01/15
ULTRA RESCS PIK 11% 07/12/24 FLAE S 0. 0000 4, 694 234 26, 780 2024/07/12
AVOLON HLDGS 3.95% 7/24 144A A 3. 9500 25 26 2,990 2024/07/01
CITGO HLDG INC 9.25% 08/01/24 144A a7 9. 2500 6, 335 6,398 730, 051 2024/08/01
OCCIDENTAL PETE 6.95% 07/01/24 FLAE S 6. 9500 5,975 6, 632 756, 739 2024/07/01
NEXTERA ENERGY 4. 25% 9/24 144A A 4. 2500 601 629 71,831 2024/09/15
INFRABUILD AUST 12% 10/24 144A FhAE 12. 0000 13, 480 14, 199 1, 620, 200 2024/10/01
LANDRYS 6. 75% 10/15/24 144A FLAE S 6. 7500 16, 870 16, 893 1,927, 561 2024/10/15
INTELSAT JACKS 8.5% 10/24 144A At 0. 0000 3,835 1,975 225, 350 2024/10/15
GEO GROUP INC 5.875% 10/15/24 FEAE S 5. 8750 1, 600 1, 462 166, 814 2024/10/15
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HERTZ 5.5% 10/15/24 144A A7 0. 0000 6, 520 0 0 2024/10/15
CARLYLE AVIAT 7% 10/15/24 144A (RS 7.0000 4,795 4,733 540, 095 2024/10/15
CARLYLE AVIAT 7% 10/15/24 RGS FLAE 2 7.0000 5, 040 4,975 567, 691 2024/10/15
WOLVERINE 8.5% 11/24 144A A 8. 5000 3, 846 3, 585 409, 128 2024/11/15
BOMBARDIER INC 7.5% 12/24 144A S 7.5000 10, 815 11, 237 1,282,228 2024/12/01
FLEX ACQ 6.875% 1/15/25 144A FLAE S 6. 8750 4,065 4,080 465, 555 2025/01/15
NABORS IND 5.75% 02/01/25 FaNi-7 5. 7500 8,875 7,985 911, 110 2025/02/01
EG GLOBAL FINANCE PLC 6.75% 02 S 6. 7500 20, 670 21,135 2,411,512 2025/02/07
CVR ENERGY 5.25% 2/15/25 144A FLAE S 5. 2500 11,525 11, 267 1, 285, 664 2025/02/15
SPRINGLEAF FIN 6.875% 3/15/25 A 6. 8750 6, 965 7,745 883, 816 2025/03/15
BOMBARDIER INC 7.5% 03/25 144A A S 7.5000 13,675 13, 999 1,597, 359 2025/03/15
YUM BRANDS 7.75% 4/1/25 144A FLAE S 7.7500 1,970 2,084 237, 784 2025/04/01
SYMANTEC CORP 5% 04/25 144A A 5. 0000 6, 265 6, 344 723, 922 2025/04/15
CHOBANT 7.5% 04/15/25 144A faRie S 7.5000 2,345 2,427 276, 950 2025/04/15
CRESTWOOD MID P/F 5.75% 4/1/25 FEAE S 5. 7500 15, 145 15, 466 1,764, 765 2025/04/01
WYNN RESORTS LTD 7.75% 04/15/2 RIS 7. 7500 11, 430 12,018 1,371, 275 2025/04/15
SABRE GLBL 9.25% 04/15/25 144A FLAE S 9. 2500 4,215 4,799 547, 660 2025/04/15
FORD MOTOR 9% 04/22/25 FEAE S 9. 0000 11, 285 13,773 1,571, 589 2025/04/22
ARCONIC ROLLED 6% 5/15/25 144A A 6. 0000 3,335 3, 492 398, 503 2025/05/15
DEL MONTE 11.875% 5/15/25 144A FLAE S 11. 8750 7,725 8, 553 975,910 2025/05/15
USTS MERGER 6. 875% 05/25 144A FEAE S 6. 8750 11, 205 11, 286 1,287,759 2025/05/01
SUGARHOUSE 5. 875% 5/15/25 144A A 5. 8750 5, 585 5, 585 637, 248 2025/05/15
COVEY PK 7.5% 5/15/25 144A FLAE S 7. 5000 6,734 6,978 796, 271 2025/05/15
MGM RESORTS INTERNATIONAL 6. 75 FEAE S 6. 7500 7, 465 7,846 895, 289 2025/05/01
PBF HLD LL 9.25% 05/15/25 144A FEAE S 9. 2500 13, 875 13,424 1,531, 685 2025/05/15
VIKING CRUTS 13% 05/15/25 144A FLAE S 13. 0000 4,665 5,329 608, 125 2025/05/15
SPRINGLEAF CORP 8. 875% 06/1/25 faRie S 8. 8750 7, 255 7,837 894, 292 2025/06/01
UBER TECH 7.5% 05/15/25 144A FEAE S 7. 5000 10, 860 11,525 1, 315, 022 2025/05/15
ROYAL CART 11.5% 06/01/25 144A FLAE S 11. 5000 2,795 3, 168 361, 563 2025/06/01
ORTHO-CLI D 7.375% 6/1/25 144A FEAE S 7.3750 2, 682 2,811 320, 802 2025/06/01
PBF HLDG / FIN 7.25% 06/15/25 a3 7. 2500 7, 150 5, 541 632, 256 2025/06/15
ENDEAVOR 6. 625% 7/15/25 144A FLAE S 6. 6250 5,035 5,323 607, 354 2025/07/15
MGM GROWTH/MGP 4. 625% 06/15/25 144A | #Aiis 4. 6250 10, 630 11, 360 1, 296, 268 2025/06/15
CITGO PETE COR 7% 6/15/25 144A FEAE S 7.0000 12, 675 12, 987 1,481, 837 2025/06/15
REALOGY G 7.625% 06/15/25 144A FLAE S 7.6250 2, 530 2, 681 305, 993 2025/06/15
FORD MTR CR 5.125% 6/16/25 GaRIES 5. 1250 16, 150 17, 522 1,999, 345 2025/06/16
BRAND ENERGY 8.5% 7/25 144A a3 8. 5000 27, 100 26, 964 3,076, 649 2025/07/15
DCP MIDSTREAM OP 5. 375% 07/25 FLAE S 5. 3750 11, 840 12, 893 1,471,191 2025/07/15
SP FINCO LLC 6.75% 7/1/25 144A LaRIeS 6. 7500 2,735 2,776 316, 744 2025/07/01
NAVIOS LOG/FI 10.75% 7/25 144A FLAE S 10. 7500 10,515 11, 260 1, 284, 860 2025/07/01
CLEAR CHAN IN 6.625% 08/01/25 144A FLAE S 6. 6250 2, 460 2, 558 291, 913 2025/08/01
DPL INC 4.125% 07/01/25 A2 4. 1250 17, 145 18, 002 2, 054, 056 2025/07/01
APACHE CORP 0% 08/31/25 A 4. 6250 5, 265 5, 646 644, 289 2025/11/15
WESTERN GLO 10. 375% 8/25 144A faRie S 10. 3750 5, 625 6,278 716, 423 2025/08/15
SPIRIT LOYALT 8% 09/20/25 144A A2 8. 0000 3, 763 4,187 477,774 2025/09/20
SERVICE PPTYS T 7.5% 09/15/25 A 7. 5000 8,935 9, 849 1,123,797 2025/09/15
OCCIDENTAL PETE 5.875% 9/01/25 FLAE S 5. 8750 3, 520 3,872 441, 795 2025/09/01
NEW FORTRESS EN 6. 75% 09/15/25 A 6. 7500 5, 280 5,193 592, 610 2025/09/15
SABRE GLBL INC 7.375% 09/01/25 144A | #:Aifid% 7.3750 5,275 5,551 633, 476 2025/09/01
GOLDEN NUGGET 8.75% 10/25 144A FLAE S 8. 7500 7, 560 7,824 892, 786 2025/10/01
PLASTIPAK HLD 6.25% 10/25 144A A 6. 2500 2, 855 2,901 331,016 2025/10/15
EG GLOBAL 8.5% 10/30/25 144A A 8. 5000 3,435 3,571 407, 508 2025/10/30
NEW HOME CO 7.25% 10/15/25 144A FLAE SR 7. 2500 3, 440 3, 530 402, 807 2025/10/15
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CANPACK SA 3.125% 11/01/25 144A A7 3. 1250 3,435 3, 447 393, 403 2025/11/01
ACRISURE LLC 7% 11/15/25 144A (RS 7.0000 25, 675 25, 795 2,943, 286 2025/11/15
KLX ENERGY 11.5% 11/1/25 144A FLAE 2 11. 5000 7, 250 4,223 481, 858 2025/11/01
VALEANT PHARMA 9% 12/25 144A A 9. 0000 5, 565 5, 829 665, 127 2025/12/15
ICAHN LP/EN COR 6.375% 12/15/2 S 6. 3750 13,815 14, 056 1, 603, 876 2025/12/15
RP ESCROW ISS 5.25% 12/15/25 144A FLAE S 5. 2500 4,700 4, 682 534, 258 2025/12/15
JBS INV IT GMBH 7% 1/26 144A FaNi-7 7.0000 6,570 6, 842 780, 754 2026/01/15
ENVIVA PT LP 6.5% 1/15/26 144A S 6. 5000 14, 850 15,318 1, 747, 808 2026/01/15
CARNTVAL CORP 0% 01/31/26 144A FLAE S 10. 5000 7,135 8, 267 943, 350 2026/02/01
LEGENDS HOSPITAL 5% 02/01/26 144A A 5. 0000 2,985 3,038 346, 668 2026/02/01
NGL ENERGY OP 7.5% 02/01/26 144A A S 7.5000 17,125 17, 375 1,982, 588 2026/02/01
NCL COR 10.25% 02/01/26 144A FLAE S 10. 2500 10, 905 12, 565 1, 433, 686 2026/02/01
CALTFORNIA 7. 125% 02/01/26 144A A 7.1250 8, 730 9,168 1,046, 176 2026/02/01
HAWAITAN BRAND 5. 75% 01/20/26 144A faRie S 5. 7500 5, 095 5,331 608, 371 2026/01/20
THS MARKIT LTD 4% 3/1/26 144A FEAE S 4.0000 4,180 4,537 517, 673 2026/03/01
FIRST QUANTUM 6.875% 3/26 144A Fai e 6. 8750 9,295 9,631 1, 099, 004 2026/03/01
SPRINGLEAF FIN CRP 7.125% 3/26 FLAE S 7.1250 9,765 11, 141 1,271,197 2026/03/15
CHS/CMNTY HEALTH 8% 3/26 144A FEAE S 8. 0000 33, 240 34, 860 3,977, 577 2026/03/15
OCCIDENTAL PETE 5.55% 03/15/26 A 5. 5500 6, 554 7,193 820, 723 2026/03/15
NCL CORP LTD 5.875 03/15/26 144A FLAE S 5. 8750 1, 680 1,692 193,125 2026/03/15
MATTEL INC 3.375% 04/01/26 144A FEAE S 3. 3750 1,685 1,725 196, 934 2026/04/01
FERRELLGAS/FG 5. 375% 04/01/26 144A FaRe S 5. 3750 3, 980 3, 858 440, 212 2026/04/01
GEO GROUP INC 6% 04/15/26 FLAE S 6. 0000 13,485 11, 884 1,356,017 2026/04/15
VALEANT PHARMA 9. 25% 4/26 144A FEAE S 9. 2500 20, 950 22, 180 2,530, 830 2026/04/01
TARGA RES P 5.875% 4/26 FEAE S 5. 8750 6,110 6, 377 727, 651 2026/04/15
USA COMPRESSIO 6. 875% 04/01/26 FLAE S 6. 8750 2, 960 3,047 347, 753 2026/04/01
CORECIVIC INC 0% 04/30/26 faRie S 8. 2500 8, 245 8,531 973, 417 2026/04/15
WASH MULT 5. 75% 4/15/26 144A FEAE S 5. 7500 3,610 3,731 425,712 2026/04/15
CEC ENT CO LLC 6.75% 5/26 144A FLAE S 6. 7500 4,950 4,950 564, 795 2026/05/01
SEASPAN CORPORA 6. 5% 4/26 144A FEAE S 6. 5000 4, 600 4,914 560, 734 2026/04/29
TULLOW 0T 10.25% 05/15/26 144A FHAE S 10. 2500 16, 580 16, 671 1,902, 239 2026/05/15
HUB INTEL LTD 7% 5/01/26 144A FLAE S 7.0000 7, 640 7,864 897, 335 2026/05/01
AVOLON HLD 4.375% 5/01/26 144A FEAE S 4. 3750 18 19 2,204 2026/05/01
ICAHN LP/FN COR 6.25% 05/15/26 a3 6. 2500 9,980 10, 366 1,182,843 2026/05/15
COGENT COMM 3. 5% 05/01/26 144A FLAE S 3. 5000 3, 850 3,907 445, 874 2026/05/01
EQT CORP 3. 125% 05/15/26 144A GaRIES 3. 1250 3,875 3,913 446, 558 2026/05/15
SQUARE INC 2.75% 06/01/26 144A a3 2. 7500 5, 755 5, 795 661, 255 2026/06/01
CITGO PETROL 6.375% 06/26 144A FLAE S 6. 3750 6, 045 6,165 703, 529 2026/06/15
BOBOMBARDIER 7.125% 06/26 144A LaRIeS 7.1250 7, 380 7,734 882, 502 2026/06/15
ROYAL CARIBBEAN 4.25% 07/01/26 144A | #:Aifid% 4. 2500 9,705 9,413 1,074,120 2026/07/01
BERRY GBL ES 4.875% 7/26 144A FLAE S 4. 8750 3, 655 3, 805 434, 238 2026/07/15
GEMS MENAS 7.125% 7/31/26 144A A2 7.1250 21, 875 22,521 2,569, 717 2026/07/31
AIR CANADA 3.875% 08/15/26 144A A 3. 8750 9, 465 9, 600 1, 095, 389 2026/08/15
MPT OPER PARTNERSHP 5. 25% 8/26 faRie S 5. 2500 8,675 8,913 1,017, 037 2026/08/01
DIAMOND SPORTS GROUP LLC / DIA A2 5. 3750 6, 430 3,108 354, 696 2026/08/15
TRIVIUM PACKING 5.5% 8/26 144A A 5. 5000 3,670 3,815 435, 346 2026/08/15
HERTZ CORP 7.125% 08/01/2026 1 FLAE S 0. 0000 8, 230 0 0 2026/08/01
ACRISURE 10. 125% 08/01/26 144A A 10. 1250 5, 055 5, 554 633, 732 2026/08/01
ROYAL CARIBBEAN 5. 5% 08/31/26 FhAE 5. 5000 9, 590 9,753 1,112, 864 2026/08/31
SM ENERGY CO 6. 75% 09/15/26 FLAE S 6. 7500 3, 640 3,715 423, 887 2026/09/15
VISTRA OPERATIO 5.5% 9/26 144A A 5. 5000 4,345 4,471 510, 225 2026/09/01
RADIATE HOLDC 4.5% 9/15/26 144A FEAE S 4. 5000 14, 100 14, 306 1,632,395 2026/09/15
SBP LLC/C 6.375% 09/30/26 144A A 6. 3750 2, 480 2,561 292, 305 2026/09/30
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IMS HEALTH 5% 10/15/26 144A A 5. 0000 5, 060 5, 194 592, 743 2026/10/15
KEHE DISTRS LLC / KEHE FIN COR (RS 8. 6250 4,048 4,351 496, 517 2026/10/15
GANNETT HOLDING 6% 11/01/26 144A FLAE 2 6. 0000 2, 870 2,877 328, 285 2026/11/01
RIVIAN HL 2LN IML+600 10/8/26 A 0. 0000 20, 480 20, 077 2,290, 850 2026/10/08
CAMELOT FIN SA 4.5% 11/26 144A S 4. 5000 5, 440 5, 644 643, 980 2026/11/01
KOBE US MID PIK VAR 11/26 144A FLAE S 10. 0000 12, 375 12, 313 1, 404, 927 2026/11/01
HERTZ 4.625% 12/01/26 144A A 4. 6250 3, 580 3, 584 408, 988 2026/12/01
KRONOS ACQ K 5% 12/31/26 144A S 5. 0000 1,170 1,167 133, 163 2026/12/31
71GGO BOND 6% 1/15/27 144A FLAE S 6. 0000 5, 985 6,173 704, 379 2027/01/15
71GGO SEC 5.5% 1/15/27 144A A 5. 5000 24, 441 25, 174 2,872, 379 2027/01/15
SM ENERGY CO 6. 625% 1/15/27 A S 6. 6250 5, 695 5,823 664, 419 2027/01/15
ALBERTSONS 4. 625% 1/15/27 144A FLAE S 4. 6250 10, 543 11, 043 1, 260, 096 2027/01/15
GENESIS ENERGY LP 8% 01/15/27 faxize s 8. 0000 5, 905 6,139 700, 508 2027/01/15
VISTRA OP CO 5.625% 02/27 144A a3 5. 6250 5, 626 5,794 661, 184 2027/02/15
TENET HEALTHCA 6.25% 2/27 144A FEAE S 6. 2500 13, 060 13,533 1,544, 163 2027/02/01
MGM GROWTH/MGP 5. 75% 02/01/27 Fai e 5. 7500 6, 005 6, 830 779, 381 2027/02/01
CENTURYLINK INC 4% 02/27 144A a3 4. 0000 9,745 9,793 1,117, 464 2027/02/15
VICT PROPERT 3.75% 02/27 144A FEAE S 3. 7500 4,530 4, 654 531, 087 2027/02/15
SBA COMMUNICATI 3.875% 02/27 FaREeS 3. 8750 10, 425 10, 711 1,222, 203 2027/02/15
TRANSDIGM INC 7.5% 03/15/27 AR 7.5000 16, 800 17, 585 2,006, 494 2027/03/15
FRONT RANGE BID 4% 3/1/27 144A FEAE S 4. 0000 9, 450 9,079 1, 035, 956 2027/03/01
CHS/CMNTY HLT 5.625% 03/15/27 144A FaRe S 5. 6250 5, 130 5, 355 611,023 2027/03/15
CARNIVAL COR 5.75% 3/1/27 144A a7 5. 7500 11, 865 11,997 1, 368, 931 2027/03/01
CARVANA CO 5.5% 04/15/27 144A FEAE S 5. 5000 6, 750 6, 804 776, 398 2027/04/15
BOMBARDIER 7.875% 04/27 144A FEAE S 7. 8750 24, 165 25,071 2, 860, 622 2027/04/15
SURGERY CTR 10% 04/15/27 144A AR 10. 0000 9,135 9,785 1,116, 567 2027/04/15
SUNOCO LP /CORP 6% 04/15/27 faRie S 6. 0000 9,955 10, 370 1,183, 287 2027/04/15
NORTHWEST FIN 4. 75% 04/30/27 144A FEAE S 4. 7500 3,525 3, 463 395, 163 2027/04/30
CCO HLDGS/CAP 5. 125% 5/27 144 A 5. 1250 19, 140 19, 819 2,261, 401 2027/05/01
CHEMOURS CO 5. 375% 05/15/2027 FEAE S 5. 3750 21, 890 23, 148 2,641, 263 2027/05/15
VIZIENT 6.25% 05/15/27 144A a3 6. 2500 1,520 1, 586 181,019 2027/05/15
ALTICE FRAN 10.5% 5/15/27 RGS a3 10. 5000 12,170 13,174 1,503, 156 2027/05/15
ICAHN LP/FN COR 5.25% 05/15/27 FEAE S 5. 2500 13, 520 14, 060 1, 604, 337 2027/05/15
KFC CO/PIZZA 4.75% 6/1/27 144A a3 4. 7500 7,630 7,839 894, 524 2027/06/01
CDK GLOBAL INC 4.875% 06/01/27 a3 4. 8750 7,635 7,916 903, 281 2027/06/01
ARD FIN SA 6.5% 06/30/27 144A GaRIES 7.2500 5, 830 6,039 689, 070 2027/06/30
UNTVISION 6.625% 06/01/27 144A FEAE S 6. 6250 10, 585 11, 390 1,299, 646 2027/06/01
WR GRACE 4.875% 06/15/27 144A a3 4. 8750 6, 725 6, 800 775, 954 2027/06/15
TARGA RES 6. 5% 7/15/27 LaRIeS 6. 5000 3, 585 3, 842 438, 446 2027/07/15
BERRY GBL ES 5.625% 7/27 144A FhAE R 5. 6250 3, 000 3,135 357,703 2027/07/15
NEXSTAR 5. 625% 7/15/27 144A FhAE SR 5. 6250 6, 745 7,067 806, 453 2027/07/15
SCRIPPS ESCRO 5.875% 7/27 144A FEAE S 5. 8750 5,375 5, 541 632, 268 2027/07/15
DCP MIDSTREAM 5. 625% 07/15/27 A 5. 6250 4, 560 5,161 588, 902 2027/07/15
CAESARS E 8.125% 07/01/27 A 8. 1250 26, 470 29, 461 3,361,512 2027/07/01
DIRECTV H 5.875% 08/15/27 144A A2 5. 8750 5, 250 5, 364 612, 107 2027/08/15
SIRIUS XM RADIO 5% 8/1/27 144A FLAE S 5. 0000 13,735 14, 267 1, 627,891 2027/08/01
CARNIVAL CORP 9.875% 08/01/27 144A a3 9. 8750 19, 185 22, 229 2, 536, 382 2027/08/01
C&W SR FIN 6.875% 9/15/27 144A A 6. 8750 20, 380 21, 246 2,424, 185 2027/09/15
ADVANCED DRAIN 5% 9/30/27 144A FhAE 5. 0000 1,210 1, 257 143, 526 2027/09/30
CABLEVS LT LLC 3.875% 9/15/27 144A A 3. 8750 2, 645 2,575 293, 911 2027/09/15
FRONTIER COM 5.875% 10/15/27 144A A 5. 8750 5, 005 5,217 595, 340 2027/10/15
UBER TECH 1 7.5% 09/15/27 144A A 7. 5000 5,815 6, 346 724,101 2027/09/15
MPT OPER PARTNER 5% 10/15/27 FLAE SR 5. 0000 22, 655 23, 728 2,707, 461 2027/10/15
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PERFORMANCE 5. 5% 10/15/27 144A A7 5. 5000 13, 405 13, 909 1, 587, 020 2027/10/15
SOTHEBYS 7. 375% 10/15/27 144A (RS 7.3750 7,330 7,737 882, 887 2027/10/15
TELESAT CDA 6.5% 10/15/27 144A FLAE 2 6. 5000 4,100 3, 444 392, 960 2027/10/15
LIVE NATIN 4.75% 10/15/27 144A A 4. 7500 7,085 7,164 817, 492 2027/10/15
ALLIANT HLDG 6. 75% 10/27 144A S 6. 7500 22, 620 22,931 2,616, 429 2027/10/15
LCPR SR 6.75% 10/15/27 144A FLAE S 6. 7500 5, 850 6,167 703, 736 2027/10/15
FIRST QUANT 6.875% 10/27 144A FaNi-7 6. 8750 17, 495 18, 489 2,109, 702 2027/10/15
PENINSULA 8.5% 11/15/27 144A S 8. 5000 6, 365 6,911 788, 638 2027/11/15
VIPER ENER 5.375% 11/1/27 144A FLAE S 5. 3750 2, 590 2, 680 305, 862 2027/11/01
TRANSDIGM INC 5.5% 11/15/27 A 5. 5000 27,775 28, 330 3,232,510 2027/11/15
AVOLON HLDGS 2.528% 11/27 144A A S 2. 5280 9,509 9,324 1,063, 928 2027/11/18
MATCH GROUP INC 5% 12/27 144A FLAE S 5. 0000 7,545 7, 866 897, 592 2027/12/15
GO DADDY OP 5.25% 12/1/27 144A A 5. 2500 5, 050 5, 220 595, 651 2027/12/01
ALLEGHENY TECHNOLOGIES INC 5.8 faRie S 5. 8750 5, 860 6,117 698, 052 2027/12/01
MOOG INC 4.25% 12/15/2027 144A FEAE S 4. 2500 1,720 1,763 201, 158 2027/12/15
TERRIER M 8.875% 12/15/27 144A RIS 8. 8750 7,700 8,207 936, 467 2027/12/15
AFFINTY GME 6.875% 12/15/27 144A FLAE S 6. 8750 1,930 1,978 225, 718 2027/12/15
KRONOS ACQ 7% 12/31/27 144A FEAE S 7.0000 1,485 1,441 164, 462 2027/12/31
POST HLDGS 5.625% 01/28 144A A 5. 6250 13, 375 13, 960 1,592, 853 2028/01/15
ENDEAVOR ENERGY 5.75 1/28 144A FLAE S 5. 7500 11, 850 12, 403 1, 415, 294 2028/01/30
ANTERO MIDS 5.75% 1/15/28 144A FEAE S 5. 7500 5, 390 5,612 640, 336 2028/01/15
TAYLOR MORRISON CMNTY/ MONARCH FaRe S 5. 7500 7,155 7,870 898, 024 2028/01/15
ALTICE FRANCE SA 5.5% 01/15/20 FLAE S 5. 5000 11, 490 11, 461 1,307,731 2028/01/15
HERTZ CORP 6% 01/15/2028 144A FEAE S 0. 0000 8, 095 0 0 2028/01/15
ALTICE FING 5% 01/15/28 144A FEAE S 5. 0000 5, 480 5, 260 600, 257 2028/01/15
ALLEN MEDIA 10.5% 02/28 144A FLAE S 10. 5000 13, 850 14, 942 1, 704, 890 2028/02/15
STUDIO CITY 6.5% 1/15/28 144A faRie S 6. 5000 10, 530 10, 398 1, 186, 454 2028/01/15
UBER TECH INC 6.25% 01/15/28 144A FEAE S 6. 2500 4,435 4,762 543, 393 2028/01/15
ASHTON WO 6.625% 01/15/28 144A FLAE S 6. 6250 85 89 10, 244 2028/01/15
UNISYS 6.875% 11/01/27 144A FEAE S 6. 8750 2,905 3,134 357, 625 2027/11/01
ENLINK MID 5.625% 01/15/28 144A a3 5. 6250 2,255 2,384 272, 089 2028/01/15
CSC HLDGS LLC 5.375% 2/28 144A FLAE S 5. 3750 2,325 2,403 274, 235 2028/02/01
JBS USA/FIN 6.75% 02/28 144A FEAE S 6. 7500 18, 470 20, 015 2,283, 755 2028/02/15
CVR ENERGY 5.75% 02/15/28 144A FEAE S 5. 7500 11,525 11, 147 1,271,896 2028/02/15
ORTHO-CLI 7.25% 02/01/28 144A FLAE S 7.2500 1, 407 1,499 171,076 2028/02/01
ALTICE FR HLDS 6% 2/15/28 144A GaRIES 6. 0000 6, 000 5, 685 648, 658 2028/02/15
RADIOLOGY PAR 0% 01/31/28 144A FEAE S 9. 2500 21, 310 22, 494 2, 566, 587 2028/02/01
PBF HLD LLC/FIN 6% 02/15/28 FLAE S 6. 0000 13, 275 9,430 1,076, 026 2028/02/15
CLEAR CHAN 7.75% 04/15/28 144A LaRIeS 7. 7500 3, 180 3,378 385, 515 2028/04/15
NTH OIL & GAS 8.125% 03/01/28 144A FhAE R 8. 1250 7,995 8,414 960, 121 2028/03/01
NORTHWEST FIN 6% 02/15/28 144A FLAE S 6. 0000 1,825 1,746 199, 220 2028/02/15
FORD MTR CR LLC 2.9% 02/16/28 A2 2. 9000 4,625 4,581 522, 725 2028/02/16
ADTALEM GLOBA 5.5% 03/01/28 144A A 5. 5000 6,785 6,632 756, 749 2028/03/01
BOMBARDIER INC 6% 02/28 144A faRie S 6. 0000 7,710 7,758 885, 209 2028/02/15
CLEARWY ENR 4.75% 3/15/28 144A A2 4. 7500 3, 445 3, 643 415, 676 2028/03/15
FRONT RANGE BIDCO INC 6.125% 0 A 6. 1250 5,210 4,969 566, 967 2028/03/01
ASBURY AUTOMOTI 4.5% 03/01/28 FLAE S 4. 5000 1, 668 1,688 192, 697 2028/03/01
NCL FINANCE LTD 6.125% 03/15/28 144A | #Lf% 6. 1250 2,075 2,100 239, 716 2028/03/15
SPA HOLDINGS 4.875% 2/28 144A FhAE 4. 8750 3,985 3, 968 452, 756 2028/02/04
CSC HOLDINGS 7.5% 4/1/28 144A FLAE S 7.5000 20, 300 21, 746 2,481, 261 2028/04/01
CDW LLC / CDW F 4.25% 04/01/28 A 4. 2500 7, 050 7,270 829, 542 2028/04/01
ARCHROCK PR 6.25% 4/1/28 144A a7 6. 2500 5, 800 6,003 684, 942 2028/04/01
UNITI/FIN 4.75% 04/15/28 144A A 4. 7500 4, 490 4, 430 505, 485 2028/04/15
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MAGIC MERG 5.25% 05/1/28 144A A 5. 2500 5, 220 5, 257 599, 920 2028/05/01
ORGANON F 4. 125% 04/30/28 144A (RS 4. 1250 6,615 6, 666 760, 598 2028/04/30
SCTH SALT 4.875% 05/01/28 144A FLAE 2 4. 8750 5, 850 5,674 647, 460 2028/05/01
ATLAS LUX 4.625% 06/01/28 144A A 4. 6250 3, 000 2,940 335, 454 2028/06/01
ALLTED UN 4.625% 06/01/28 144A S 4. 6250 4,500 4,412 503, 514 2028/06/01
CHUKCHANST ECO 8% 04/15/28 RGS FLAE S 8. 0000 805 765 87, 287 2028/04/15
VALARIS 12%/VAR 04/30/28 144A A 8. 2500 1,233 1,281 146, 266 2028/04/30
CHARLES RIV 4.25% 5/1/28 144A S 4. 2500 1,765 1, 800 205, 414 2028/05/01
ASGN INC 4. 625% 05/15/28 144A FLAE S 4. 6250 13, 835 14, 215 1,621,984 2028/05/15
NORTHWEST FIN 10.75% 06/01/28 144A A A 10. 7500 2,995 3,279 374, 193 2028/06/01
MOLINA HEA 4.375% 6/15/28 144A A S 4. 3750 3, 800 3, 866 441, 167 2028/06/15
FRONTTER COMM 5% 05/01/28 144A FLAE S 5. 0000 5, 150 5,231 596, 899 2028/05/01
ARCHES BUYER 4. 25% 06/01/28 144A A A 4. 2500 3, 285 3,293 375, 755 2028/06/01
TON TRADIN 5. 75% 05/15/28 144A faRie S 5. 7500 5,715 5,857 668, 383 2028/05/15
RENEWABLE 5. 875% 06/01/28 144A FEAE S 5. 8750 2, 260 2,333 266, 246 2028/06/01
ATLANTICA SUS 4. 125% 6/28 144A Fai e 4. 1250 2,790 2,824 322, 318 2028/06/15
SRS DISTRIBUTIO 4.625% 07/01/28 144A | #:f% 4. 6250 4,110 4,146 473, 063 2028/07/01
DELEK LOGISTIC 7.125% 06/01/28 144A | #fifis 7.1250 3,425 3, 591 409, 843 2028/06/01
HESS MIDST 5. 125% 6/15/28 144A A 5. 1250 6,815 7,053 804, 799 2028/06/15
TRI POINTE GROUP 5. 7% 06/15/28 FLAE S 5. 7000 1,630 1,770 202, 020 2028/06/15
DANA INC 5. 625% 6/15/28 FEAE S 5. 6250 5,070 5,374 613, 196 2028/06/15
CTR PARTNERSHIP 3.875% 06/30/28 144A | #Lff% 3. 8750 6, 320 6, 296 718, 407 2028/06/30
CVR PART LP/FIN 6.125% 06/15/28 144A | #LfEi% 6. 1250 6, 680 6,955 793, 574 2028/06/15
MICROSTRATEGY 6. 125% 06/15/28 FEAE S 6. 1250 3, 880 3,964 452, 359 2028/06/15
SM ENERGY CO 6. 5% 07/15/28 FEAE S 6. 5000 2, 040 2,121 242,074 2028/07/15
MADISON IAQ 4.125% 06/28 144A FLAE S 4.1250 3,975 3, 895 444, 476 2028/06/30
JBS INVEST 5.75% 1/15/28 144A faRie S 5. 7500 5, 620 5,893 672, 476 2028/01/15
LEVEL 3 FINANCI 4.25% 07/01/28 FEAE S 4. 2500 7,065 6,985 797, 047 2028/07/01
PG&E CORP 5% 07/01/28 FLAE S 5. 0000 7, 060 7,334 836, 897 2028/07/01
WINNEBAGO IND 6.25% 7/28 144A FEAE S 6. 2500 4, 355 4, 687 534, 794 2028/07/15
AVANTOR FUNDING 4.625% 07/15/28 144A | #Lff% 4. 6250 7,015 7,278 830, 426 2028/07/15
GPC MERGER SU 7.125% 8/15/28 144A FLAE S 7.1250 3, 040 3,130 357, 207 2028/08/15
CARNTVAL CORP 4% 08/01/28 144A FEAE S 4. 0000 10, 645 10, 617 1,211,485 2028/08/01
JOSEPH T RYER 8.5% 8/1/28 144A a3 8. 5000 2,972 3, 265 372, 591 2028/08/01
EMERGENT BIO 3.875% 08/15/30 144A FLAE S 3. 8750 3,395 3,204 365, 579 2028/08/15
WINDSTREA 7.75% 08/15/28 144A GaRIES 7. 7500 22, 330 23, 554 2,687, 577 2028/08/15
ON SEMICONDUCT 3.875% 09/01/28 144A | 1A% 3. 8750 6,575 6,710 765, 684 2028/09/01
PTIKE CORP 5.5% 9/01/28 144A FLAE S 5. 5000 4, 280 4, 340 495, 199 2028/09/01
TREEHOUSE FOODS 4% 09/01/28 LaRIeS 4. 0000 1, 800 1,728 197,218 2028/09/01
HCA INC 5.625% 09/01/28 FhAE R 5. 6250 8,770 10, 282 1,173,270 2028/09/01
HARVEST MIDSTRE 7.5% 9/28 144A FLAE S 7. 5000 12, 085 12, 659 1, 444, 396 2028/09/01
B0OOZ ALLEN 3.875% 9/01/28 144A FEAE S 3. 8750 5, 080 5, 168 589, 759 2028/09/01
OCCIDENTAL PETR 6.375% 9/01/28 A 6. 3750 5, 280 6,138 700, 345 2028/09/01
BLACK KNIGHT 3.625% 09/28 144A faRie S 3. 6250 5, 650 5, 650 644, 665 2028/09/01
SOUTHWESTERN EN 8. 375% 9/15/28 A2 8. 3750 5, 280 5, 867 669, 470 2028/09/15
TENET HEALTH 6.125% 10/01/28 144A FLAE S 6. 1250 22, 670 23,548 2, 686, 879 2028/10/01
WEEKLEY HOMES L 4.875% 09/15/28 FLAE S 4. 8750 2, 460 2, 539 289, 808 2028/09/15
NTIELSEN FINAN 5. 625% 10/01/28 144A A 5. 6250 5, 245 5,471 624, 247 2028/10/01
RADTATE HOLDC 6. 5% 9/15/28 144A FLAE S 6. 5000 10, 430 10, 385 1, 184, 957 2028/09/15
ALTICE FRANCE 5. 125% 01/15/29 144A FLAE S 5.1250 4, 690 4,514 515, 061 2029/01/15
CABLEVS LHT 5.625% 09/15/28 144A A 5. 6250 2, 090 2, 064 235, 552 2028/09/15
CARVANA CO 5.875% 10/01/28 144A A 5. 8750 5, 185 5, 282 602, 701 2028/10/01
COTNBASE GLOBAL 3.375% 10/01/28 144A | #Lff% 3. 3750 12, 770 12, 115 1, 382, 382 2028/10/01
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GRIFOLS ES 4.75% 10/15/28 144A A7 4. 7500 2, 255 2, 257 257, 617 2028/10/15
SEG HLD LLC 5.625% 10/15/28 144A (RS 5. 6250 5, 080 5, 365 612, 232 2028/10/15
UNITED NATURA 6.75% 10/15/28 144A FLAE 2 6. 7500 3, 695 3,985 454, 800 2028/10/15
CONSLIDATED COM 5% 10/28 144A A 5. 0000 2,990 2, 989 341, 124 2028/10/01
CHENTERE ENER 4. 625% 10/15/28 S 4. 6250 17, 045 17, 705 2,020, 196 2028/10/15
VERTIV GROUP 4.125% 11/15/28 144A FLAE S 4.1250 6, 290 6,314 720, 487 2028/11/15
LSB INDUS 6.25% 10/15/28 144A FaNi-7 6. 2500 580 592 67,623 2028/10/15
CHOBANT LLC/FIN 4.625% 11/15/28 S 4. 6250 2,990 3, 040 346, 975 2028/11/15
CHEMOURS CO 5. 75% 11/15/28 144A FLAE S 5. 7500 13, 765 14, 299 1,631,603 2028/11/15
ARCHES BUYER 6. 125% 12/01/28 144A A 6. 1250 1,155 1, 180 134, 750 2028/12/01
C AND S GRP 5% 12/15/28 144A A S 5. 0000 3,920 3,739 426, 679 2028/12/15
DISH DBS 5. 75% 12/01/28 144A FLAE S 5. 7500 3,105 3,073 350, 737 2028/12/01
HOLOGIC INC 3.25% 02/15/29 144A faxize s 3. 2500 5,215 5, 156 588, 337 2029/02/15
RACKSPACE INC 5.375% 12/01/28 144A faRie S 5. 3750 2, 980 2,873 327, 855 2028/12/01
H&E EQUIPMENT S 3.875% 12/15/28 FEAE S 3. 8750 8, 460 8, 341 951, 743 2028/12/15
GRAFTECH 4. 625% 12/15/28 144A RIS 4. 6250 4, 695 4,776 544, 983 2028/12/15
TARGA RES 6.875% 1/15/29 FLAE S 6. 8750 6, 345 7,081 807, 951 2029/01/15
BIG RIV STL LLC 6.625% 01/31/2 FEAE S 6. 6250 12, 541 13,519 1, 542, 540 2029/01/31
LAVAR MEDIA CRP 4.875% 01/15/2 A 4. 8750 4,330 4,562 520, 623 2029/01/15
EQT CORP 5% 01/15/29 FLAE S 5. 0000 5,130 5,732 654, 109 2029/01/15
STERICYCL 3.875% 01/15/29 144A FEAE S 3. 8750 3, 440 3, 398 387,715 2029/01/15
CNX RESOURCES C 6% 01/15/29 144A A 6. 0000 2, 465 2, 560 292, 155 2029/01/15
ASSUREDPARTNE 5. 625% 01/15/29 144A FLAE S 5. 6250 2, 965 2,905 331, 540 2029/01/15
CHS/CMNTY HEALT 6% 01/15/29 144A FEAE S 6. 0000 5,130 5,407 617, 040 2029/01/15
SCRIPPS ESC T 3.875% 01/15/29 144A FEAE S 3. 8750 4,720 4,731 539, 898 2029/01/15
REALOGY GROUP 5. 75% 01/15/29 144A FLAE S 5. 7500 2,725 2,793 318, 695 2029/01/15
CROWDSTRIKE HOL 3% 02/15/29 faRie S 3. 0000 6,125 6,035 688, 652 2029/02/15
CHS/CMNTY HEA 6.875% 04/15/29 144A FEAE S 6. 8750 6,570 6, 602 753, 385 2029/04/15
UNITI/FIN/CSL 6.5% 02/15/29 144A FLAE S 6. 5000 7,695 7,541 860, 439 2029/02/15
REAL HERO 6. 25% 02/01/29 144A FEAE S 6. 2500 1,595 1,616 184, 499 2029/02/01
US FOODS INC 4.75% 02/15/29 144A a3 4. 7500 7,250 7,349 838, 599 2029/02/15
JAZZ SECU DAC 4.375% 01/15/29 FLAE S 4.3750 4, 460 4,552 519, 399 2029/01/15
TRANSDIGM INC 4.625% 01/15/29 FEAE S 4. 6250 8, 355 8, 204 936, 117 2029/01/15
HCA INC 5.875% 02/01/2029 a3 5. 8750 3, 820 4,536 517, 586 2029/02/01
MATCH GRP 5.625% 02/15/29 144A FLAE S 5. 6250 5, 645 6, 082 694, 011 2029/02/15
NRG ENERGY INC 3.375% 02/15/29 GaRIES 3. 3750 2, 380 2,302 262, 732 2029/02/15
CRESTWOOD M P/F 6% 02/01/29 144A a3 6. 0000 17, 165 17,722 2,022, 178 2029/02/01
MEG ENERGY CRP 5.875% 02/01/29 144A | #h:A&5% 5. 8750 7,390 7,583 865, 332 2029/02/01
CHESAPEAKE 5. 875% 2/01/29 144A LaRIeS 5. 8750 5,075 5,411 617, 420 2029/02/01
CLEVELAND-CLIF 4.625% 3/1/29 144A FLAE S 4. 6250 3,385 3,444 392, 987 2029/03/01
AVIS BUDGET 5.375% 03/01/29 144A FLAE S 5. 3750 3,385 3,517 401, 318 2029/03/01
SIMMONS FOOD IN 4.625% 03/29 144A A2 4. 6250 3, 345 3,328 379, 756 2029/03/01
COMSTOCK RESO 6. 75% 03/29 144A A 6. 7500 7,995 8,494 969, 243 2029/03/01
ICAHN LP/FN CO 4.375% 02/01/29 faRie S 4.3750 5,925 5, 861 668, 795 2029/02/01
MERCER INTL 5. 125% 02/01/29 A2 5. 1250 5,195 5,197 593, 010 2029/02/01
SOUTHWESTERN EN 5. 375% 02/29 A 5. 3750 10, 290 10, 807 1,233, 169 2029/02/01
HUDBAY MINERAL 6.125% 4/01/29 144A FLAE S 6. 1250 9, 850 10, 325 1,178,157 2029/04/01
ALBERTSONS 3. 5% 03/15/29 144A A 3. 5000 3, 395 3,382 385,912 2029/03/15
KENNEDY-WILSON 4. 75% 03/01/29 FhAE 4. 7500 5, 095 5, 209 594, 419 2029/03/01
TTM TECH INC 4% 03/01/29 144A FLAE S 4. 0000 5, 085 4,932 562, 792 2029/03/01
TRONOX INC 4.625% 03/15/29 144A A 4. 6250 5, 040 4,953 565, 230 2029/03/15
TWILIO INC 3.625% 03/15/29 A 3. 6250 3,905 3,927 448, 086 2029/03/15
CHARLES RIVER L 3.75% 03/15/29 144A A S 3. 7500 1, 680 1,671 190, 712 2029/03/15
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ALCOA NEDERLAND 4. 125% 03/31/29 144A | #Lff% 4. 1250 6, 035 6, 208 708, 390 2029/03/31
CROCS INC 4.25% 03/15/29 144A (RS 4. 2500 3, 365 3, 398 387, 785 2029/03/15
MATTEL INC 3.75% 04/01/29 144A FLAE 2 3. 7500 1,685 1,748 199, 468 2029/04/01
TRITON WAT 6.25% 04/01/29 144A A 6. 2500 2,425 2, 444 278, 930 2029/04/01
NESCO HOLDING 5. 5% 04/15/29 144A S 5. 5000 3,975 4,079 465, 453 2029/04/15
VINE ENERGY 0% 03/31/29 144A FLAE S 6. 7500 5, 020 5, 383 614, 285 2029/04/15
ARCOSA INC 0% 03/31/29 144A A 4. 3750 3, 160 3,207 365, 964 2029/04/15
MOZART DEBT 3.875% 04/01/29 144A S 3. 8750 23, 565 23,311 2, 659, 862 2029/04/01
JBS USA LLC 6.5% 4/15/29 144A FLAE S 6. 5000 7, 880 8, 766 1, 000, 257 2029/04/15
DPL INC 4.35% 04/15/29 A 4. 3500 22, 705 24, 120 2,752, 166 2029/04/15
TEMPUR SEALY 4% 04/15/29 144A A S 4.0000 5, 280 5, 306 605, 460 2029/04/15
SENSATA TECHNOL 4% 04/15/29 14 FLAE S 4.0000 5,575 5,672 647, 239 2029/04/15
MAGIC MERG 7.875% 05/1/29 144A faxize s 7. 8750 7,910 7,967 909, 110 2029/05/01
CROWNROCK LP / 5% 05/1/29 144A faRie S 5. 0000 1,855 1,906 217, 476 2029/05/01
UNITED AIRLIN 4. 625% 04/30/29 144A FEAE S 4. 6250 6, 645 6, 852 781, 888 2029/04/15
GYPSUM MANAGEME 4. 625% 05/01/29 144A | #Lff% 4. 6250 4,830 4,806 548, 386 2029/05/01
SCTH SALT 6.625% 05/01/29 144A FLAE S 6. 6250 3,900 3,711 423, 523 2029/05/01
HIGHTOWER 6. 75% 04/15/29 144A FEAE S 6. 7500 2, 160 2, 200 251,074 2029/04/15
LCM INVESTMENTS 4. 875% 05/01/29 144A | #hf# %% 4. 8750 5, 860 5,933 676, 983 2029/05/01
NOVA CHEM CORP 4. 25% 05/15/29 144A FLAE S 4. 2500 6, 005 5, 959 680, 031 2029/05/15
TKC HOLDIN 10.5% 05/15/29 144A FEAE S 10. 5000 5, 775 6,223 710, 060 2029/05/15
ALLIED UNV 6% 06/01/29 144A A 6. 0000 2,375 2,274 259, 532 2029/06/01
VICTORS MERGER 6.375% 05/15/29 144A | thf& % 6. 3750 7,820 7,572 864, 057 2029/05/15
CDK GLOBAL INC 5.25% 5/29 144A FEAE S 5. 2500 2,910 3,102 354, 028 2029/05/15
DCP MIDSTREAM 5. 125% 05/15/29 FEAE S 5. 1250 9, 305 10, 421 1,189, 104 2029/05/15
HILTON DOMESTIC 3.75% 05/01/29 FLAE S 3. 7500 3, 440 3, 448 393, 485 2029/05/01
FRONTIER COMM 6. 75% 05/01/29 144A faRie S 6. 7500 5,810 6,020 686, 951 2029/05/01
VISTRA OPERATIO 4.375% 05/01/29 144A | #Lff% 4. 3750 4, 055 4,018 458, 488 2029/05/01
GREAT LAKE 5.25% 06/01/29 144A FLAE S 5. 2500 3, 140 3,187 363, 648 2029/06/01
CLEAR CHANNEL 7.5% 06/01/29 144A FEAE S 7.5000 5, 830 6,106 696, 800 2029/06/01
INTERTAPE POLYM 4.375% 06/15/29 144A | #fif 4. 3750 3, 220 3,195 364, 646 2029/06/15
SRS DISTRIBUTTO 6.125% 07/01/29 144A | #L4&5% 6. 1250 2, 260 2,302 262, 700 2029/07/01
DT MIDSTREAM 4.125% 06/15/29 144A FEAE S 4. 1250 5,735 5, 802 662, 071 2029/06/15
SUNOCO LP /CORP 4. 5% 05/15/29 a3 4. 5000 4,765 4,784 545, 861 2029/05/15
NRG ENERGY 5.25% 06/15/29 144A FLAE S 5. 2500 5, 385 5, 681 648, 222 2029/06/15
SERVICE CO INTL 5.125% 6/1/29 GaRIES 5. 1250 3, 060 3, 308 377, 447 2029/06/01
SYNAPTICS INC 4% 06/15/29 144A a3 4. 0000 2,730 2,797 319, 174 2029/06/15
TENET HEALTH 4. 25% 06/01/29 144A FLAE S 4. 2500 14, 290 14, 311 1,632,934 2029/06/01
MARRIOTT OWNERS 4.5% 06/15/29 LaRIeS 4. 5000 5, 255 5, 241 598, 096 2029/06/15
MADISON IAQ 5.875% 6/29 144A FhAE R 5. 8750 6, 155 6, 044 689, 693 2029/06/30
AHP HEALTH PAR 5.75% 7/29 144A FLAE S 5. 7500 5,900 5, 848 667, 299 2029/07/15
ELASTIC 4.125% 07/15/29 144A FEAE S 4. 1250 2,790 2, 769 315, 961 2029/07/15
VICTORIA’S 4.625% 07/29 144A A 4. 6250 3, 640 3,613 412, 275 2029/07/15
LEVEL 3 FIN 3.75% 07/15/29 144A faRie S 3. 7500 8,720 8, 229 938, 985 2029/07/15
LCPR SENTOR 5. 125% 7/29 144A A2 5. 1250 5, 635 5,734 654, 333 2029/07/15
ALTICE FRANCE 5. 125% 7/29 144A FLAE S 5. 1250 9,920 9,558 1, 090, 603 2029/07/15
COLGATE ENERGY 5. 875% 07/01/29 FLAE S 5. 8750 5, 640 5, 660 645, 840 2029/07/01
SEASPAN CORPORA 5. 5% 08/01/29 144A A 5. 5000 8,005 8,025 915, 653 2029/08/01
PERFORMANCE FO 4. 25% 08/01/29 144A FLAE S 4. 2500 2,925 2,903 331, 239 2029/08/01
AMWINS GROUP 4. 875% 06/30/29 144A FLAE S 4. 8750 3,035 3,012 343, 772 2029/06/30
VENTURE GLOBAL 3. 875% 08/15/29 144 faRe S 3. 8750 4,765 4,878 556, 599 2029/08/15
ASHTON WOODS US 4. 625% 08/01/2 A 4. 6250 2,985 2,985 340, 697 2029/08/01
ALTICE FING SA 5.75% 8/29 144A A 5. 7500 15, 990 15, 569 1,776, 493 2029/08/15
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UBER TECH INC 4. 5% 08/15/29 144A A 4. 5000 27, 145 27,343 3,119,916 2029/08/15
WR GRACE HLG 5.625% 08/29 144A (RS 5. 6250 5,070 5,158 588, 610 2029/08/15
TEGNA INC 5% 09/15/29 FLAE 2 5. 0000 13, 405 13,573 1,548, 705 2029/09/15
PAPA JOHNS IN 3.875% 09/15/29 144A A 3. 8750 1,830 1,811 206, 714 2029/09/15
ALLEGHENY TECH 4. 875% 10/01/29 S 4. 8750 2, 540 2,534 289, 150 2029/10/01
CAESARS ENTERTA 4.625% 10/15/29 144A | #A&is 4. 6250 6, 000 6, 004 685, 133 2029/10/15
GAP INC 3.625% 10/01/29 144A A 3. 6250 3, 190 3, 150 359, 429 2029/10/01
ROLLER BEARING 4. 375% 10/15/29 144A | 1A% 4. 3750 1, 440 1,454 165, 943 2029/10/15
HEALTHEQUITY INC 4.5% 10/01/29 144A | #Ais 4. 5000 2, 085 2,077 237, 006 2029/10/01
MOZART DEBT M 5.25% 10/01/29 144A A 5. 2500 9,035 9,125 1, 041, 202 2029/10/01
QORVO INC 4.375% 10/15/29 A S 4. 3750 3,915 4,180 476, 969 2029/10/15
THOR INDUSTRIES 4% 10/15/29 144A FLAE S 4.0000 6, 650 6, 597 752, TAT 2029/10/15
ALLIANT HLDG 5.875% 11/01/29 144A A A 5. 8750 6, 220 6,192 706, 614 2029/11/01
OPTION CARE HEA 4.375% 10/31/29 faRie S 4. 3750 2,165 2,167 247, 347 2029/10/31
MSCI INC 4% 11/15/29 144A FEAE S 4. 0000 13, 690 14, 244 1, 625, 353 2029/11/15
FRONTIER 5.875% 11/01/29 144A Fai e 5. 8750 1,284 1,287 146, 915 2029/11/01
CHEMOURS 4. 625% 11/15/29 144A FLAE S 4. 6250 4,800 4, 686 534, 672 2029/11/15
AVANTOR FUNDING 3.875% 11/01/29 FEAE S 3. 8750 4,710 4,715 538, 082 2029/11/01
ASBURY AUTOMO 4. 625% 11/15/29 144A FaREeS 4. 6250 3,075 3,103 354, 057 2029/11/15
PECF USS INTERM 8% 11/29 144A AR 8. 0000 1,765 1,807 206, 191 2029/11/15
SRS DISTRIBUTIO 6% 12/01/29 144A FEAE S 6. 0000 3,575 3, 583 408, 927 2029/12/01
OPEN TEXT CORP 3.875% 12/01/29 144A | #:Aifd% 3. 8750 4,655 4,648 530, 429 2029/12/01
HERTZ 5% 12/01/29 144A FLAE S 5. 0000 4,675 4,681 534, 196 2029/12/01
CENTENE CORP 4. 625% 12/15/29 FEAE S 4. 6250 9, 050 9,717 1,108, 759 2029/12/15
COMSTOCK 5. 875% 01/15/30 144A FEAE S 5. 8750 3, 545 3, 631 414, 366 2030/01/15
UNITT GRP/UNT 6% 01/15/30 144A FLAE S 6. 0000 14, 240 13, 500 1, 540, 441 2030/01/15
HUB INTE 5. 625% 12/01/29 144A faRie S 5. 6250 4,185 4,195 478, 702 2029/12/01
€SC HOLDINGS 5. 75% 01/30 144A FEAE S 5. 7500 8, 985 8, 872 1,012,373 2030/01/15
JBS USA/LUX/FI 5.5% 01/30 144A FLAE S 5. 5000 10, 595 11, 624 1, 326, 308 2030/01/15
71GGO BV 4.875% 01/15/2030 144 FEAE S 4. 8750 4, 150 4,207 480, 021 2030/01/15
71GGO BOND CO 5. 125% 02/28/30 144A a3 5. 1250 2, 840 2,893 330, 119 2030/02/28
FRONTTER COMM 6% 01/31/30 144A FLAE S 6. 0000 6, 275 6, 267 715, 089 2030/01/15
LAMB WESTON 4. 125% 01/30 144A FEAE S 4. 1250 4,710 4,714 537, 894 2030/01/31
TENET HEALTH 4.375% 01/15/30 144A FEAE S 4. 3750 14, 020 14, 107 1, 609, 680 2030/01/15
ALBERTSONS 4. 875% 2/15/30 144A FLAE S 4. 8750 15, 497 16, 639 1,898,613 2030/02/15
OPEN TEXT 4. 125% 2/15/30 144A GaRIES 4. 1250 7,655 7,702 878, 894 2030/02/15
VALVOLINE INC 4.25% 2/30 144A a3 4. 2500 3, 940 3,949 450, 677 2030/02/15
CENTENE CORP 3.375% 2/15/30 WI FLAE S 3. 3750 4,895 4,974 567, 545 2030/02/15
HESS INFRA/FT 4.25% 02/30 144A LaRIeS 4. 2500 3, 345 3,303 376, 893 2030/02/15
GRAPHIC PACK 3.75% 02/30 144A FhAE R 3. 7500 2,510 2,515 287, 046 2030/02/01
€CO HLDGS 4. 75% 03/01/30 144A FLAE S 4. 7500 12, 395 12,797 1, 460, 233 2030/03/01
ASBURY AUTOMOTT 4.75% 03/01/30 FEAE S 4. 7500 1, 662 1,676 191, 293 2030/03/01
TARGA RES LP/FI 5.5% 03/01/30 A 5. 5000 5, 830 6,434 734, 217 2030/03/01
POST HLDGS IN 4.625% 4/30 144A faRie S 4. 6250 8, 355 8, 338 951, 398 2030/04/15
FORD MOTOR 9. 625% 4/22/30 A2 9. 6250 4,020 5,929 676, 555 2030/04/22
CHS/CMNTY HEALT 6.125% 04/01/30 144A | fLfE% 6. 1250 12, 790 12, 557 1,432, 837 2030/04/01
DAVITA INC 0% 05/31/30 144A FLAE S 4. 6250 14, 645 14, 681 1,675,171 2030/06/01
ROBLOX CO 3.875% 05/01/30 144A A 3. 8750 12, 315 12, 407 1, 415, 680 2030/05/01
US FOODS INC 4.625% 06/01/30 144A FLAE S 4. 6250 2,370 2,391 272, 850 2030/06/01
SIRIUS XM R 4.125% 7/1/30 144A FLAE S 4.1250 7,070 6,990 797, 611 2030/07/01
PG&E CORP 5. 25% 07/01/30 LaRiE:S 5. 2500 19, 645 20, 404 2,328,128 2030/07/01
OCCIDENTL PETE 8.875% 07/15/30 g A 8. 8750 14, 070 18, 959 2,163, 258 2030/07/15
FREEPORT MCMOR 4. 625% 08/01/30 A 4. 6250 5, 275 5,617 640, 999 2030/08/01
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PG&E 4. 55% 07/01/30 A 4. 5500 36,411 39, 835 4,545, 246 2030/07/01
DUKE ENERGY FLD 8.125% 8/16/30 (RS 8. 1250 425 569 64, 979 2030/08/16
VICI PROPE 4. 125% 8/15/30 144A FLAE 2 4.1250 5,935 6, 231 711, 042 2030/08/15
€CO HLDGS/CAP 4.5% 08/30 144A HAE A 4. 5000 12, 200 12,415 1,416, 616 2030/08/15
MATCH GROUP INC 4. 125% 08/01/2 S 4. 1250 5, 750 5,836 665, 916 2030/08/01
OCCIDENTAL PETE 6.625% 9/1/30 FLAE S 6. 6250 17, 605 21, 640 2,469, 131 2030/09/01
NIELSEN FIN 5.875% 10/01/30 144A A 5. 8750 5, 245 5, 520 629, 873 2030/10/01
L BRANDS INC 6.625% 10/01/30 144A S 6. 6250 10, 425 11, 701 1,335,122 2030/10/01
1011778 BC ULC 4% 10/15/30 144A FLAE S 4. 0000 10, 310 9,928 1,132,845 2030/10/15
DANA INC 4. 25% 09/01/30 A 4. 2500 3,175 3,193 364, 339 2030/09/01
CENTRAL GARDEN 4. 125% 10/15/30 A S 4. 1250 3,435 3,484 397, 593 2030/10/15
MOLINA HEALTHCA 3.875% 11/15/30 144A | #Aifi% 3. 8750 4,985 5, 068 578, 258 2030/11/15
FORD MTR CR LLC 4% 11/13/30 faxize s 4. 0000 3, 440 3, 620 413,110 2030/11/13
CSC HLDGS LLC 4. 125% 12/01/30 144A faRie S 4.1250 5,315 5,112 583, 317 2030/12/01
SPRINGLEAF CORP 4% 09/15/30 FEAE S 4.0000 6, 100 5,978 682, 089 2030/09/15
TALLGRASS LP 6% 12/31/30 144A Fai e 6. 0000 5, 145 5,138 586, 310 2030/12/31
OCCIDENTAL PETRO 6.125% 01/01/31 a3 6. 1250 12, 810 15, 339 1, 750, 291 2031/01/01
SCRIPPS ESC 11 5.375% 01/15/31 144A | #hf& % 5. 3750 2, 450 2, 469 281, 792 2031/01/15
MURPHY OIL USA 3.75% 02/15/31 144A FaREeS 3. 7500 2,245 2,191 250, 070 2031/02/15
CHS/CMNTY HEALT 4.75% 02/15/31 144A | #h:A&2% 4. 7500 6, 695 6, 628 756, 260 2031/02/15
CSC HLDGS LLC 3.375% 02/15/31 144A FEAE S 3. 3750 7,020 6, 428 733, 435 2031/02/15
DAVITA INC 3.75% 02/15/31 144A A 3. 7500 5,275 4,977 567, 907 2031/02/15
TARGA RES 4. 875% 02/01/31 FLAE S 4. 8750 5,135 5, 586 637, 369 2031/02/01
COMMERCTAL META 3.875% 02/15/31 FEAE S 3. 8750 2, 620 2, 606 297, 447 2031/02/15
CLEVELAND-CLIF 4.875% 3/1/31 144A FEAE S 4. 8750 3, 385 3, 452 393, 953 2031/03/01
KENNEDY-WILSON 5% 03/01/31 FLAE S 5. 0000 5,095 5, 254 599, 506 2031/03/01
SPECTRUM BRAN 3.875% 03/15/31 144A faRie S 3. 8750 3, 350 3, 262 372, 220 2031/03/15
TWILIO INC 3.875% 03/15/31 FEAE S 3. 8750 4,090 4,090 466, 669 2031/03/15
CHARLES RIVER L 4% 03/15/31 144A FLAE S 4. 0000 4,710 4,766 543, 833 2031/03/15
SCOTTS MIRACLE 4% 4/31 144A FEAE S 4.0000 3, 370 3,325 379, 468 2031/04/01
FMG RES AUG LTD 4.375% 04/01/31 144A | #hfE% 4. 3750 3,615 3, 663 418, 043 2031/04/01
PILGRIMS PRID 4.25% 04/15/31 144A FLAE S 4. 2500 6, 750 7,143 815, 107 2031/04/15
ORGANON FINAN 5.125% 04/30/31 144A FEAE S 5. 1250 6, 600 6, 756 770, 945 2031/04/30
OCCIDENTAL PETE 7.5% 05/01/31 FEAE S 7. 5000 22, 290 28, 698 3,274, 484 2031/05/01
HILTON DOMESTIC 4% 05/01/31 144A FLAE S 4. 0000 3, 440 3, 464 395, 337 2031/05/01
EQT CORP 3.625% 05/15/31 144A GaRIES 3. 6250 3,875 4,017 458, 447 2031/05/15
SQUARE INC 3.5% 06/01/31 144A a3 3. 5000 5, 755 5, 876 670, 526 2031/06/01
DT MIDSTREAM 4.375% 06/15/31 144A FLAE S 4. 3750 5,735 5, 864 669, 086 2031/06/15
CQP HOLDCO 5. 5% 06/15/31 144A LaRIeS 5. 5000 16, 265 16,914 1,929, 977 2031/06/15
FORD MTR CR LLC 3.625% 6/17/31 FhAE R 3. 6250 5, 490 5, 638 643, 315 2031/06/17
MC BRAZIL DWNST 7.25% 06/31 144A FhAE SR 7.2500 16, 050 15, 688 1, 790, 100 2031/06/30
VENTURE GLOBAL 4. 125% 08/15/31 144A | #:Aifi% 4. 1250 4,765 4,979 568, 152 2031/08/15
PREMIER E 5.875% 09/01/31 144A A 5. 8750 4,755 4,836 551, 866 2031/09/01
CROCS INC 4.125% 08/15/31 144A faRie S 4.1250 5, 425 5,411 617, 445 2031/08/15
ALLEGHENY TECH 5.125% 10/01/31 A2 5. 1250 1,780 1,772 202, 275 2031/10/01
GAP INC 3.875% 10/01/31 144A A 3. 8750 5, 440 5, 356 611, 163 2031/10/01
COINBASE GLOBAL 3.625% 10/01/31 a3 3. 6250 12, 770 11,978 1,366, 719 2031/10/01
ALLY 8% GLOBAL A 8. 0000 34, 804 48, 669 5,553, 197 2031/11/01
ALLY FINANCIAL 8% 11/01/31 FhAE 8. 0000 26, 955 37, 999 4, 335, 686 2031/11/01
TENET HEALTH 6.875% 11/15/31 FLAE S 6. 8750 725 841 95, 995 2031/11/15
CSC HLDGS LLC 4.5% 11/15/31 144A A 4. 5000 4,930 4,794 547, 043 2031/11/15
CSC HLDGS LLC 5% 11/15/31 144A A 5. 0000 5, 185 4,899 559, 070 2031/11/15
HILTON DOMEST 3.625% 02/15/32 144A (RGeS 3. 6250 3, 430 3, 352 382, 557 2032/02/15
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YUM BRANDS INC 4.625% 01/31/32 A7 4. 6250 5, 800 6,036 688, 707 2032/01/31
JBS FINANCE LUX 3.625% 01/15/32 144A | #4555 3. 6250 9,555 9,734 1, 110, 667 2032/01/15
CHENIERE ENERG 3. 25% 01/32 FLAE 2 3. 2500 5,130 5, 065 578, 016 2032/01/31
NRG ENERGY INC 3.875% 02/15/32 144A | #Lfitk 3. 8750 7,950 7,737 882, 821 2032/02/15
ASBURY AUTOMO 5% 02/15/32 144A S 5. 0000 3,075 3,118 355, 801 2032/02/15
FORD MOTOR 3.25% 02/12/32 FLAE S 3. 2500 9, 450 9, 452 1,078,514 2032/02/12
SPRINT CAP CORP 8. 75% 3/15/32 A 8. 7500 44, 955 67, 263 7,674,813 2032/03/15
CCO HLDGS/CAP 4. 5% 05/01/32 S 4. 5000 4,545 4,567 521, 177 2032/05/01
MOLINA HEALTHCA 3.875% 05/15/32 144A | #hAi% 3. 8750 6,725 6, 608 754, 040 2032/05/15
CCO HLDGS/CAP 4. 5% 04/33 144A A 4. 5000 9, 955 9, 954 1, 135, 854 2033/06/01
CCO HLDGS/CAP 0% 02/28/34 144A A S 4. 2500 8,000 7,742 883, 362 2034/02/28
CF INDUSTRI INC 5.15% 03/15/34 FLAE S 5. 1500 9,155 10, 992 1, 254, 254 2034/03/15
FREEPORT MCMORAN INC5. 4% 11/34 A 5. 4000 2,510 3,012 343, 669 2034/11/14
OCCIDENTAL PETE 6. 45% 09/15/36 faRie S 6. 4500 4, 200 5,330 608, 173 2036/09/15
ALCOA INC GLB 5.95 2/1/37 FEAE S 5. 9500 3, 730 4,401 502, 199 2037/02/01
OCCIDENTAL PETRO 4. 3% 08/15/39 Fai e 4. 3000 2, 145 2, 155 245, 968 2039/08/15
OCCIDENTAL PETE 6. 2% 03/15/40 FLAE S 6. 2000 2,405 2, 940 335, 466 2040/03/15
PACIFIC GAS &ELE 3.75% 8/15/42 FEAE S 3. 7500 855 801 91, 500 2042/08/15
DCP MIDSTR 5.85% 5/21/43 144A A 5. 8500 5,575 5, 296 604, 302 2043/05/21
CF INDUS INC 5.375% 03/15/44 FLAE S 5. 3750 15, 885 20, 234 2,308, 753 2044/03/15
OCCIDENTAL PETE 4.5% 07/15/44 FEAE S 4. 5000 1,985 2,029 231, 584 2044/07/15
OCCIDENTAL PETE 6. 6% 03/15/46 A 6. 6000 5, 365 6,961 794, 260 2046/03/15
OCCIDENTAL PETROLEUM 4. 4% 4/46 FLAE S 4. 4000 4,275 4,312 492, 045 2046/04/15
KRAFT HEINZ CO 4.375% 6/1/46 FEAE S 4. 3750 1, 500 1,752 199, 964 2046/06/01
PACIFIC GAS & ELEC 3.95% 12/47 FEAE S 3. 9500 5,170 5,136 586, 050 2047/12/01
KRAFT HEINZ FD 4.875% 10/01/49 FLAE S 4. 8750 7,485 9,314 1,062, 799 2049/10/01
ALLIANT HLDG PREF A 9.75% PERP faRie S 9. 7500 3, 000 2, 955 337, 165 2049/12/31
JPMORGAN CHASE 5. 15% PERP a3 5. 1500 35, 000 35, 802 4,085, 110 2049/12/31
CITIGROUP 5. 35% PERP FLAE S 5. 3500 25, 370 25, 655 2,927, 282 2049/12/31
BANK OF AMERICA 6.1% VAR PERP FEAE S 6. 1000 12, 630 13,814 1,576, 184 2049/12/31
KRAFT HEINZ FD 5.5% 06/01/50 a3 5. 5000 1, 990 2, 696 307, 703 2050/06/01
PG&E 4. 95% 07/01/50 FLAE S 4. 9500 40, 141 44, 754 5,106, 495 2050/07/01
CITIGROUP INC 5%/VAR PERP FEAE S 5. 0000 5,310 5, 475 624, 804 2049/12/31
BK OF AMERCA CORP 4. 3%/VAR PRP FEAE S 4. 3000 13,325 13, 508 1,541, 287 2049/12/31
CA MAGNUM HLD 5.375% 10/31/26 144A FLAE S 5. 3750 1,565 1,598 182, 361 2026/10/31
0T EUROPEA 4.75% 02/15/30 144A GaRIES 4. 7500 5,945 5, 985 682, 896 2030/02/15
OPEN TEXT HOLDI 4.125% 12/01/31 144A | #:fifid% 4.1250 4,655 4,645 530, 073 2031/12/01
DISH DBS 5.25% 12/1/26 144A FLAE S 5. 2500 3,105 3,101 353, 883 2026/12/01
STATION CAS LLC 4.625% 12/01/31 144A | #Hf% 4. 6250 7,800 7,790 888, 867 2031/12/01
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SANCHEZ TERM 1LN DIP 05/11/20 C1 S ERAiHE 0. 00000 1,814 0 0 2049/12/31
SANCHEZ TERM 1LN DIP 05/11/20 €2 AR 0. 00000 1,638 0 0 2049/12/31
SANCHEZ DIP ROLL UP TL 5/11/20 Cl1 B ERAHE 0. 00000 1,489 0 0 2049/12/31
INTELSAT TERM DIP SUP 1LN 7/22 C1 LM 5. 75000 3, 743 3, 750 4217, 921 2022/07/13
WIDEOPENWEST TERM B 08/19/23 C1 S EREHE 4. 25000 6,270 6, 257 713,928 2023/08/19
CITGO HOLDING TM B 1LN 8/1/23 Cl LI 8. 00000 725 720 82, 262 2023/08/01
BOYD GAMING TERM B-1 09/15/23 C1 e 2. 33888 1,554 1,551 177,017 2023/09/15
INTERNET TM 1IN 09/15/2024 L ERTHE 4. 75000 1, 060 1, 060 120, 962 2024/09/15
UST TERM B INCR 05/16/24 L EelEHE 3. 13150 2,448 2,429 277,171 2024/05/16
CITGO TERM LOAN B 1LN 03/28/24 Cl1 L EETHE 7. 25000 12,674 12, 686 1, 447, 537 2024/03/28
ANASTASTA BEV TERM B 08/25 B ELIEE 0. 00000 7,793 6,719 766, 702 2025/08/10
KINDERCARE TERM 2LN 08/22/2025 C1 B BAEHE 9. 25000 13, 635 13, 657 1, 558, 351 2025/08/22
ALLIANT INSURAN TRM B EXT 5/25 Cl LI 3. 33700 359 355 40, 575 2025/05/10
AKZONOBEL TERM B 10/01/25 C1 S ERlfrE 2. 83925 652 647 73,915 2025/10/01
ALLIANT TERM B-2 1LN 05/10/25 C1 M 3. 33700 5,478 5,428 619, 389 2025/05/10
MISYS LIMITED TERM 2LN 06/25 C1 ek 8. 25000 3, 431 3,424 390, 792 2025/06/13
NEW COTAI 1LN EXIT TERM 09/25 C1 LI 14. 00000 1,151 1,151 131, 391 2025/09/09
TRAVELPORT TERM 1LN 02/28/2025 C1 Kaz3Evia 9. 75000 3, 848 3, 980 454, 188 2025/02/28
CONSOLTDATE TM INCR B 1LN 5/25 C1 I 4.00000 12, 792 12, 473 1,423, 182 2025/05/07
AKZONOBEL TERM B 10/01/25 (2 S EelEHE 2. 83925 2,709 2, 688 306, 799 2025/10/01
UKG TERM 1LN 5/3/26 B BAETHE 0. 00000 8, 425 8, 422 961, 052 2026/05/03
NUMERICABLE TERM B-12 01/01/26 Cl1 LI 3.81125 15, 635 15, 540 1,773,210 2026/01/31
ULTIMATE SOFTWAR TERM 1LN 5/26 C1 B BIEHE 3. 83700 1,920 1,919 218, 966 2026/05/04
TRAVELPORT TERM 1LN 05/29/2026 C1 SR 6. 88150 3,370 2,941 335, 653 2026/05/29
THE GOLUB CORPOR TM 2LN 05/26 C1 S ERlfrE 15. 50000 2,191 2,191 250, 010 2026/05/08
ACRISURE TERM B 1LN 02/15/27 LM 0. 00000 460 458 52, 322 2027/02/15
UKG TERM 2LN 05/03/2027 ek 0. 00000 1, 260 1,267 144, 664 2027/05/03
FRST EAGLE TERM B 1LN 2/1/27 C1 AT 2. 63150 2,487 2, 456 280, 280 2027/02/01
AECOM TERM B 1LN 01/23/27 C1 xSRI HE 3. 58700 692 687 78, 496 2027/01/23
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VEEAM SOFTWARE TERM B 1LN 2/27 C1 LSRN 3. 08700 1,093 1,089 124, 283 2027/02/19
ULTIMATE SOFTWARE TL 2LN 05/27 C1 LSRN 7. 50000 1,165 1,175 134, 145 2027/05/03
ALLIANT TERM B3 1LN 11/5/27 C1 L ERAEHE 0. 00000 4, 837 4, 837 551,966 |  2027/11/05
AECOM TERM B 1LN 01/23/27 €2 BB 3. 58700 348 346 39,519 | 2027/01/23
EXAMWORKS TERM B 1LN 10/07/28 LSRN 0. 00000 600 599 68, 363 2028/10/07
ECHO GLOBAL LOGIS TM 2LN 10/28 LSRN 0. 00000 1,915 1,905 217, 408 2028/10/25
EPICOR SOFTWARE TL 2LN 07/28 C1 L ERAEHE 8. 75000 4,075 4,179 476,874 | 2028/07/30
GREAT AMER TERM B 1LN 02/26/28 C1 BB 5. 00000 6, 248 6, 259 714,181 2028/03/05
€SC SERVICEWORKS TM B 1LN 2/28 C1 LSRN 4. 75000 3, 427 3,437 392,176 | 2028/03/01
CONAIR TERM B 1LN 5/17/28 C1 LSRN 4. 25000 1,055 1,055 120, 451 2028/05/17
PAREXEL TERM B 1LN 08/11/28 Cl1 L ERAEHE 4..00000 2,425 2,425 276, 728 2028/08/11
ALTERRA MOUNT TM B-1 1LN 07/28 C1 BB 4.00000 279 279 31,906 | 2028/07/21
MULTI-COLOR TM B 1LN 10/22/28 C1 LSRN 5. 50000 11, 790 11,771 1,343,073 2028/10/22
ASCEND LEARNING TM 2LN 11/29 BB AEHE 0. 00000 650 653 74,535 2029/11/18
/N 2t — 161, 623 154, 884 17, 672, 363 -
& 7t — — — 17,672, 363 —
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