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12,377, 813, 529

13, 866, 247, 559

4,098, 171

6,761, 594

2,179,722, 630

2,012, 291, 032

10, 680, 025, 513

14, 126, 436, 867

3,121, 892

6,657, 443

1,998, 572, 609

2,110, 672, 983

RAF =« FTa—rVAREHRT 7 R
2017-07 A (AE~vyTHD) 311, 936, 256 292, 260, 941
(R RS B B R 7 I BRAT)
(3) B B ==
OA MFESR A
(7) ¥k
MU EHIIH D EH A,
(A1) R LIS O filiGiE SR
FHIH g BEAN pie R ik
Bkl | 7 AU RL CFELEC 3.875% 07/26/33 3, 440, 000. 00 2,787, 776.00
EDF 5. 7% 05/23/28 1, 720, 000. 00 1, 766, 870. 00
EDF 5.95% 04/22/34 3, 000, 000. 00 3, 067, 950. 00
EDF 6. 95% 01/26/39 2,000, 000. 00 2, 164, 640. 00
TAQAUH 4. 375% 01/24/29 5, 200, 000. 00 5, 131, 880. 00
7 14,919, 116. 00
(2,107, 175, 943)
2—n CEZCP 4.125% 09/05/31 1, 869, 000. 00 1, 894, 044. 60
CEZCP 4.25% 06/11/32 2,189, 000. 00 2,228,577.12
EDF 4. 375% 06/17/36 2,000, 000. 00 2,067, 800. 00
EDF 4. 625% 01/25/43 2, 000, 000. 00 2, 000, 680. 00
EDF 4. 75% 06/17/44 1, 200, 000. 00 1, 206, 060. 00
EDF FRN PERPETUAL 1, 800, 000. 00 1, 968, 300. 00
ESBIRE 4. 25% 03/03/36 2, 050, 000. 00 2, 149, 732. 50
NEGANV 3. 875% 04/29/44 950, 000. 00 938, 552. 50




ORSTED 3. 625% 08/06/28 2, 000, 000. 00 2,030, 940. 00
SPPDIS 1% 06/09/31 2,200, 000. 00 1, 806, 200. 00
TENN 1.625% 11/17/26 1, 840, 000. 00 1,797, 864. 00
TENN 2. 75% 05/17/42 2,590, 000. 00 2, 359, 749. 00
TENN FRN PERPETUAL 1, 350, 000. 00 1,372, 815. 00
VATFAL 3.75% 10/18/26 1, 740, 000. 00 1,773, 964. 80
VATFAL FRN 03/19/77 1, 900, 000. 00 1, 865, 686. 00
= 27, 460, 965. 52
(4, 447, 303, 365)

AXY AR K EDF FRN PERPETUAL 1, 500, 000. 00 1, 497, 150. 00
ORSTED 4. 875% 01/12/32 5, 000, 000. 00 4,791, 250. 00
VATFAL FRN 06/29/83 1, 700, 000. 00 1, 523, 965. 00
VATFAL FRN 08/17/83 1, 480, 000. 00 1, 505, 470. 80
2 9,317, 835. 80
(1, 756, 691, 583)

N 8,311, 170, 891
(8,311, 170, 891)

FAES T AU S RV ATO 6.2% 11/15/53 3,410, 000. 00 3, 546, 229. 50
BRKHEC 5. 3% 02/01/55 4, 400, 000. 00 4, 054, 600. 00
BRKHEC 5. 5% 05/15/54 2,500, 000. 00 2, 286, 625. 00
BRKHEC 6.25% 10/15/37 7, 500, 000. 00 7,834, 125. 00
BRKHEC FRN 05/15/55 2, 600, 000. 00 2, 546, 310. 00
CNP 4.95% 04/01/33 2,590, 000. 00 2, 560, 033. 70
CNP FRN 05/15/55 3, 000, 000. 00 2,954, 850. 00
CPGX 5.097% 10/01/31 2,032, 000. 00 1, 980, 082. 40
CPGX 6.055% 08/15/26 510, 000. 00 516, 808. 50
CPGX 6.544% 11/15/53 2, 500, 000. 00 2,507, 700. 00
D 2.875% 07/15/29 2, 000, 000. 00 1, 872, 800. 00
D 5.375% 11/15/32 2, 400, 000. 00 2,410, 440. 00
D 7% 06/15/38 6, 110, 000. 00 6, 764, 252. 69
D FRN 06/01/54 1, 180, 000. 00 1,228, 262. 00
DTE 4.95% 07/01/27 650, 000. 00 655, 135. 00
DUK 3.25% 08/15/25 6, 665, 000. 00 6, 647, 671. 00
DUK 4.8% 12/15/45 2,000, 000. 00 1, 674, 900. 00
DUK 6. 4% 06/15/38 14, 000, 000. 00 15, 094, 800. 00
ED 3.35% 04/01/30 3, 000, 000. 00 2,838, 600. 00
ED 4.45% 03/15/44 14, 000, 000. 00 11, 784, 500. 00
ED 5.9% 11/15/53 1, 130, 000. 00 1, 125, 988. 50
ED 6.75% 04/01/38 3, 000, 000. 00 3,332, 472. 00
EDPPL 1.71% 01/24/28 7, 500, 000. 00 6, 931, 875. 00
EIX 5.45% 03/01/35 2, 600, 000. 00 2,525,510. 00
ENBCN 1.6% 10/04/26 1, 580, 000. 00 1,512, 613. 00
ENBCN 6. 7% 11/15/53 4, 000, 000. 00 4, 160, 400. 00
ENELIM 5. 5% 06/26/34 4, 200, 000. 00 4,182, 150. 00
ENELIM 6. 8% 09/15/37 5, 000, 000. 00 5, 344, 450. 00
EOANGR 6. 65% 04/30/38 11, 000, 000. 00 11, 728, 640. 00
EPD 4.85% 01/31/34 3, 350, 000. 00 3,271, 945. 00
EPD 4. 85% 03/15/44 6, 200, 000. 00 5, 464, 370. 00
EPD 5.95% 02/01/41 9, 000, 000. 00 9, 090, 450. 00
ES 5.5% 01/01/34 2,830, 000. 00 2,812, 312.50
ES 5.95% 02/01/29 3, 200, 000. 00 3, 306, 720. 00
ES 5.95% 07/15/34 2,310, 000. 00 2, 369, 944. 50
ETR 2. 4% 06/15/31 5, 125, 000. 00 4, 357, 787. 50
ETR 5. 15% 09/15/34 2, 248, 000. 00 2,227, 768. 00
ETR 5.8% 09/01/53 3, 000, 000. 00 2,911, 620. 00
EXC 3.35% 03/15/32 5, 500, 000. 00 4,928, 275. 00
EXC 3. 7% 08/15/28 3, 000, 000. 00 2,936, 700. 00
EXC 3. 7% 09/15/47 4, 000, 000. 00 2,928, 320. 00
EXC 4. 9% 06/15/33 5, 000, 000. 00 4, 959, 000. 00
EXC 5. 4% 06/01/53 1, 740, 000. 00 1, 614, 024. 00
EXC 7.6% 04/01/32 5, 000, 000. 00 5, 609, 270. 00
EXC FRN 03/15/55 2, 500, 000. 00 2, 469, 500. 00
FE 2.65% 01/15/32 3, 000, 000. 00 2, 566, 260. 00
KMI 4.3% 03/01/28 3, 000, 000. 00 2,978, 850. 00




KMI 5.05% 02/15/46
KMI 6.95% 01/15/38
MPLX 4. 125% 03/01/27
MPLX 4. 7% 04/15/48
NEE 1.9% 06/15/28

NEE 2. 25% 06/01/30
NEE 4. 125% 02/01/42
NEE 4. 9% 02/28/28

NEE 5. 6% 06/15/54

NEE 5% 07/15/32

NEE FRN 12/01/77
NGGLN 2. 742% 08/15/26
NGGLN 4. 278% 10/01/34
NRUC 2. 4% 03/15/30
NRUC 3. 4% 02/07/28
NRUC FRN 04/30/43

OKE 3.4% 09/01/29

OKE 4.4% 10/15/29

OKE 6.1% 11/15/32

OKE 6.85% 10/15/37
ONCRTX 4. 3% 05/15/28
ONCRTX 4.55 09/15/32
ONCRTX 5. 25% 09/30/40
PAA 4.65% 10/15/25
PCG 5. 7% 03/01/35

PCG 5.9% 10/01/54

PEG 1.6% 08/15/30

PEG 3.8% 01/01/43

PEG 4.65% 03/15/33
SGSPAA 3. 25% 07/29/26
S0 0.9% 01/15/26

SO 4. 3% 03/15/42

SO FRN 03/15/55

SRE 1.7% 10/01/30

SRE 5. 35% 04/01/53
TRPCN 7.625% 01/15/39
TRPCN FRN 03/15/77
TRPCN FRN 06/01/65
WES 5.45% 11/15/34
WMB 3. 75% 06/15/27
WMB 4% 09/15/25

WMB 5. 15% 03/15/34
WMB 5. 3% 08/15/28

XEL 5.25% 04/01/53
XEL 5. 45% 08/15/33
XEL 5.5% 03/15/34

ALLRNV FRN PERPETUAL
AMPRIO 3.85% 08/27/39
ANESM 3. 75% 04/25/30
ANESM 5. 125% 04/23/31
ANVAU FRN 03/11/81
APAAU 2% 07/15/30
CZGRID 1% 07/16/27
EDPPL 3. 5% 07/21/31
ELIASO 3.875% 06/11/31
ENBW 3. 75% 11/20/35
ENBW 4.049% 11/22/29
ENBW 4. 3% 05/23/34
ENBW 6. 125% 07/07/39
ENBW FRN 01/23/84
ENBW FRN 08/31/81
ENELIM 3.5% 02/24/36

2,000, 000.
8, 800, 000.
3, 480, 000.
4, 440, 000.
2, 350, 000.
5, 000, 000.
4, 180, 000.
3, 650, 000.
3, 800, 000.
2,670, 000.
3, 935, 000.
3, 010, 000.
4, 000, 000.
3, 599, 000.
3, 250, 000.
2,557, 000.
5, 000, 000.
1, 178, 000.
2, 500, 000.
4, 000, 000.
2, 080, 000.
3, 750, 000.
13, 000, 000.
3, 000, 000.
1, 805, 000.
2,500, 000.
2,000, 000.
9, 300, 000.
2,000, 000.
2,053, 000.
4, 000, 000.
8, 000, 000.
1, 365, 000.
2,770, 000.
3, 100, 000.
9, 000, 000.
2,270, 000.
3, 108, 000.
2, 147, 000.
4, 180, 000.
4, 250, 000.
3, 350, 000.
3, 350, 000.
4, 000, 000.
3,170, 000.
2, 800, 000.

791, 000.
1, 200, 000.
2,400, 000.
2, 800, 000.
3, 200, 000.
2, 300, 000.
1, 930, 000.
1, 392, 000.
1, 500, 000.
1, 533, 000.
1, 930, 000.
2, 080, 000.
1, 305, 000.
2,100, 000.
1, 500, 000.
1, 528, 000.

00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00

00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00

1,679, 980.
9,421, 438.
3, 440, 676.
3,471, 636.
2,167, 287.
4, 409, 500.
3,502, 004.
3,679, 565.
3, 750, 220.
2,648, 773.
3,706, 770.
2,934, 117.
3, 665, 800.
3,239, 819.
3, 160, 525.
2, 556, 872.
4, 669, 250.
1, 148, 196.
2, 583, 869.
4, 205, 400.
2,076, 380.
3,627, 750.
12, 438, 140.
2,995, 950.
1,781, 354.
2,279, 125.
1,693, 100.
7,251, 582.
1, 963, 900.
2,019, 946.
3, 890, 160.
6,701, 200.
1, 390, 389.
2, 353, 308.
2,816, 722.
10, 186, 200.
2,178, 519.
3, 014, 449.
2,031, 169.
4,098, 072.
4,238, 737.
3,264, 742.
3, 409, 563.
3, 589, 000.
3, 166, 988.
2,787, 120.
356, 691, 210.

00
40
00
00
50
00
00
00
00
50
00
90
00
80
29
15
00
60
10
00
80
00
00
00
50
00
00
00
00
70
00
00
00
90
00
00
00
20
35
00
50
50
00
00
50
00
98

(50, 379, 066, 638)

795, 113.
1, 183, 500.
2,429, 280.
2, 986, 620.
3, 096, 000.
2,133, 710.
1,862, 643.
1,420, 118.
1, 532, 490.
1, 543, 562.
2,034, 741.
2,202, 907.
1,653, 957.
2, 166, 990.
1, 240, 710.
1, 480, 372.

20
00
00
00
00
00
00
40
00
37
10
20
00
00
00
24




ENELIM 5. 625% 06/21/27 3, 000, 000. 00 3, 160, 500. 00

ENELIM FRN PERPETUAL 1, 200, 000. 00 1, 283, 220. 00

ENELIM FRN PERPETUAL 1, 667, 000. 00 1, 655, 581. 05

ENGIFP 4. 25% 03/06/44 1, 500, 000. 00 1, 490, 700. 00

ENGIFP FRN PERPETUAL 1, 500, 000. 00 1, 521, 600. 00

EPEN 5.875% 11/30/29 1, 780, 000. 00 1, 866, 419. 00

EPEN 6.651% 11/13/28 2,700, 000. 00 2,897, 100. 00

EUROGR 3. 732% 10/18/35 1, 200, 000. 00 1, 199, 880. 00

FLUVIU 3.875% 05/02/34 800, 000. 00 821, 040. 00

FLUVIU 3.875% 05/09/33 2,200, 000. 00 2, 257, 530. 00

NATUEN 0.905% 01/22/31 1, 800, 000. 00 1,527, 210. 00

REDEXS 4. 375% 05/30/31 1, 200, 000. 00 1, 214, 460. 00

SRGIM FRN PERPETUAL 1, 600, 000. 00 1, 603, 920. 00

STATK 3.125% 12/13/31 1, 230, 000. 00 1, 242, 300. 00

STATK 3.75% 03/22/39 850, 000. 00 872, 465. 50

STEDIN 3.375% 02/12/37 834, 000. 00 819, 029. 70

SUEZFP 5% 11/03/32 2,500, 000. 00 2,722, 750. 00

TRNIM 3.875% 07/24/33 1, 540, 000. 00 1, 605, 142. 00

TVOYFH 1. 375% 06/23/28 3, 000, 000. 00 2, 856, 300. 00

TVOYFH 4. 25% 05/22/31 3, 500, 000. 00 3, 649, 625. 00

VIEFP FRN PERPETUAL 1, 100, 000. 00 1, 154, 725. 00

# 67,184, 211.76
(10, 880, 483, 094)

AXY AR K APAAU 3.125% 07/18/31 2, 890, 000. 00 2,528, 894. 50
CNALN FRN 05/21/55 680, 000. 00 676, 396. 00

ENELIM 5. 75% 09/14/40 4, 000, 000. 00 3, 797, 600. 00

EOANGR 6. 375% 06/07/32 4, 500, 000. 00 4, 741, 200. 00

IGYGY 4. 75% 01/31/34 2,000, 000. 00 1, 867, 600. 00

SRGIM 5.75% 11/26/36 1, 255, 000. 00 1,238, 044. 95

2 14, 849, 735. 45
(2,799, 620, 624)

N 64, 059, 170, 356

(64, 059, 170, 356)

72,370, 341, 247
(72, 370, 341, 247)
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fE pERRE (1 —10)

38, 826, 742,608
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