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[EE 7% T 1.75% 06/30/2024 1.75 1, 000 967 136, 416 2024/ 6 /30
@A % | AERCAP TRELAND CAP/GLOBA 4. 875 11, 000 10, 935 1, 541, 539 2024/ 1/16
(B&EENES) | AERCAP IRELAND CAP/GLOBA 3.15 2, 865 2,820 397, 598 2024/ 2 /15
AIR LEASE CORP 4. 25% 4.25 12, 799 12, 687 1, 788, 491 2024/ 2/ 1
AIRCASTLE LTD 4. 125% 4,125 3,000 2,945 415, 202 2024/ 5/ 1
AIRCASTLE LTD 4. 4% 4.4 1, 000 996 140, 538 2023/ 9 /25
ALLY FINANCIAL INC 3.875 3. 875 15, 500 15, 185 2, 140, 665 2024/ 5 /21
AUST & NZ BANKING GROUP 4.5 1,435 1,418 199, 992 2024/ 3 /19
AUST & NZ BANKING GROUP 4.5 4,178 4,130 582, 277 2024/ 3 /19
AVOLON HOLDINGS FNDG LTD 5.25 12, 555 12, 388 1, 746, 358 2024/ 5 /15
BAIDU INC 3. 875% 3. 875 2,580 2,570 362, 404 2023/ 9/29
BAIDU INC 4.375% 4. 375 11, 504 11, 367 1,602, 412 2024/ 5 /14
BANK OF MONTREAL 2.5% 2.5 5,000 4, 854 684, 386 2024/ 6 /28
BANK OF NOVA SCOTIA 2.44 2.44 5,500 b, 387 759, 410 2024/ 3 /11
BHARTI AIRTEL INTERNATIO 5.35 572 568 80, 138 2024/ 5 /20
BHARTI AIRTEL INTERNATIO 5.35 343 340 48, 054 2024/ 5 /20
BPCE SA 5.7% 5.7 2,692 2,684 378, 454 2023/10/22
CELANESE US HOLDINGS LLC 3.5 8,000 7, 838 1, 105, 061 2024/5/8
CHARTER COMM OPT LLC/CAP 4.5 19, 460 19, 284 2,718, 540 2024/ 2/ 1
COCA-COLA EUROPACIFIC 0.8 3, 000 2, 886 406, 853 2024/5/ 3
COMMERZBANK AG 8. 125% 8.125 5, 156 5, 155 726, 781 2023/9/19
COMMERZBANK AG 8. 125% 8.125 5,000 4,999 704, 792 2023/9/19
COMMONWEALTH BANK AUST 3.35 1, 387 1, 360 191, 760 2024/6/ 4
CONTINENTAL RESOURCES 3.8 18, 000 17, 654 2,488, 807 2024/6/ 1
COREBRIDGE GLOB FUNDING 0.65 3,031 2,902 409, 095 2024/ 6 /17
COUNTRY GARDEN HLDGS 6.5 6.5 2,766 883 124, 615 2024/4/8
CSC HOLDINGS LLC 5. 25% 5.25 9,411 8, 787 1,238,714 2024/6/ 1
DAIMLER FINANCE NA LLC 2.7 10, 700 10, 442 1,472,092 2024/ 6 /14
DEUTSCHE BANK NY 3. 7% 3.7 13, 757 13,473 1, 899, 318 2024/ 5 /30
DEVON ENERGY CORPORATION 8.25 3, 357 3, 357 473, 236 2023/8/ 1
ENBRIDGE INC 3.5% 3.5 10, 000 9, 797 1, 381, 128 2024/ 6 /10
ENERGY TRANSFER 4. 9% 4.9 3, 500 3,474 489, 777 2024/ 2/ 1
ENERGY TRANSFER 5. 875% 5. 875 1, 031 1,029 145, 188 2024/ 1 /15
ENERGY TRANSFER OPERATNG 4.5 6, 000 5,942 837, 682 2024/ 4 /15
ENRGY TRANS PT/REG FIN 4.5 1, 000 995 140, 388 2023/11/ 1
FORD MOTOR CREDIT CO LLC 5. 584 16, 500 16, 407 2,313,027 2024/ 3 /18
GENERAL MOTORS FINL CO 5.1 3,015 3,004 423,598 2024/ 1 /17
GENERAL MOTORS FINL CO 3.95 11, 000 10, 844 1, 528, 787 2024/ 4 /13
GLENCORE FUNDING LLC 4.125 7,745 7,643 1,077, 560 2024/ 3 /12
GLENCORE FUNDING LLC 4. 625 4, 859 4,814 678, 650 2024/ 4 /29
GOLDMAN SACHS GROUP INC 3. 625 3, 500 3, 458 487, 558 2024/ 2 /20
GOLDMAN SACHS GROUP INC 3.0 5,000 4,914 692, 752 2024/ 3 /15
GRAPHIC PACKAGING INTERN 0.821 7, 000 6, 747 951, 131 2024/ 4 /15
GSK CONSUMER HEALTHCARE 3.024 10, 705 10, 509 1, 481, 470 2024/ 3 /24
HCA INC 5% 5.0 16, 491 16, 393 2, 310, 954 2024/ 3 /15
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HYUNDAI CAPITAL AMERICA 4.3 5,000 4, 955 698,572 | 2024/2/1
HYUNDAI CAPITAL AMERICA 3.4 5,394 5,273 743,379 | 2024/6/20
HYUNDAI CAPITAL AMERICA 3.4 2,600 2,541 358, 321 2024/ 6 /20
ING BANK NV 5. 8% 5.8 6, 097 6, 088 858,248 | 2023/9/25
INTESA SANPAOLO SPA 5.25 5.25 3,150 3,130 441,329 | 2024/1/12
KWG GROUP HOLDI - 2,500 219 30,940 | 2024/3/5
LENNAR CORP 4. 5% 4.5 7,000 6, 948 979,577 | 2024/4 /30
LOGAN GROUP CO - 2,000 196 27,733 | 2024/6/9
LYONDELLBASELL IND NV 5.75 2,000 1,997 281,627 | 2024/4/15
MIZUHO FIN GRP CAYMAN 4.6 5,480 5,413 763,184 | 2024/ 3 /27
MORGAN STANLEY 3. 875% 3.875 1, 750 1,726 243,349 | 2024/4/29
NATIONWIDE BLDG SOCIETY 0.55 3,000 2,924 412,213 | 2024/1/22
NAVIENT CORP 6. 125% 6.125 7,000 6, 956 980, 685 | 2024/ 3 /25
NEXTERA ENERGY CAPITAL 2.94 5,000 4,909 692,029 | 2024/3/21
NISSAN MOTOR ACCEPTANCE 3.875 16, 000 15, 998 2,255,346 | 2023/9/21
NOVA CHEMICALS CORP 4.875 18, 134 17, 657 2,489,143 | 2024/6/1
NXP BV/NXP FUNDING LLC 4.875 6, 000 5,958 840,012 | 2024/3/1
OVERSEA-CHINESE BANKING 4.25 8, 500 8, 365 1,179, 231 2024/ 6 /19
OVERSEA-CHINESE BANKING 4.25 6, 150 6, 052 853,208 | 2024/6/19
OWENS—-BROCKWAY 5. 875% 5. 875 2,283 2,289 322,684 | 2023/8/15
PARK AEROSPACE HOLDINGS 5.5 4,150 4,115 580,134 | 2024/2/15
PARKER-HANNIFIN CORP 3.65 10, 000 9,824 1,384,918 | 2024/6/15
PENSKE TRUCK LEASING/PTL 3.9 1, 600 1, 582 223,090 [ 2024/2/1
PETROLEOS MEXICANOS 4.625 9, 000 8,953 1,262,213 | 2023/9/21
PETROLEOS MEXICANOS4. 875 4.875 2,000 1,979 279, 061 2024/ 1/18
PRIME SECSRVC BRW/FINANC 5.25 7,996 7,925 1,117,228 | 2024/4/15
SABINE PASS LIQUEFACTION 5.75 2,005 2,001 282,128 | 2024/5/15
SANTANDER HOLDINGS USA 3.5 3,500 3,419 481,992 | 2024/6/7
SAUDI ARABIAN OIL CO 2.875 10, 000 9, 787 1,379,788 | 2024/4/16
SAUDI ARABIAN OIL CO 2.875 3,000 2,936 413,936 | 2024/4/16
SHIMAO PROPERTY HLDGS — 2,500 206 29,075 | 2024/2/21
SIMON PROPERTY GROUP LP 3.75 4,500 4, 455 628,117 | 2024/2/1
SOCIETE GENERALE 3. 875% 3.875 13, 000 12, 796 1,803,923 | 2024/3/28
SOCIETE GENERALE 5% 5.0 3,000 2,970 418,730 | 2024/1/17
SPRINGLEAF FINANCE CORP 6.125 10, 000 9,973 1,405,916 | 2024/3/15
SPRINT CORP 7. 125% 7.125 18, 000 18, 194 2,564,945 | 2024/6 /15
STANDARD CHARTERED PLC 5.2 13, 653 13, 580 1,914,454 | 2024/1/26
SUMITOMO MITSUI FINANCIA 4. 436 10, 477 10, 350 1,459,069 | 2024/4/2
SUNAC CHINA HOLDINGS LTD - 2,000 255 35,947 | 2024/2/1
SUNOCO LOGISTICS PARTNER 4.25 5,064 5,012 706, 636 | 2024/4/1
SYNCHRONY FINANCIAL4. 375 4.375 5,500 5,420 764,097 | 2024/3/19
TAYLOR MORR COMM/HLDGS 5.625 3,500 3,487 491,637 [ 2024/3/1
TEVA PHARMACEUTICALS NE 6.0 4,038 4,016 566, 168 | 2024/4 /15
TIMES CHINA HLDG LTD — 2,300 100 14, 201 2024/6/4
TORONTO-DOMINION BANK 2.65 5,000 4, 867 686,183 | 2024/6/12
TRI POINTE GROUP / HOMES 5.875 5,656 5,633 794, 121 2024/ 6 /15
UNITED AIRLINES 5.0 5,500 5, 446 767,818 | 2024/2/1
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WA | VICT PROPERTIES / NOTE 5. 625 13,953 13,903 1,959,955 | 2024/5/1
(&bHEEAES) | VIDEOTRON LTD 5. 375% 5.375 13,429 13,276 1,871,593 | 2024/6 /15
WARNERMEDIA HOLDINGS INC 3. 428 10,925 10, 754 1,516,097 | 2024/3/15
WILLIAMS COMPANIES INC 4.3 1,000 991 139,723 | 2024/3/4
WYNDHAM DESTINATIONS INC 5.65 3, 500 3, 477 490,187 | 2024/ 4/1
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